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Statement for March 31, 2021 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS ettt nnns | eeseeeenntenne 731,669,870 | ..oooveeireirereiecereinens | covereeeineenes 731,669,870 | ...c.ccevvnvne 716,561,867
2. Stocks:
2.1 PIEfEITEA STOCKS.......ucvreercirciiic ittt enes | stsestiess sttt ntnnte | cebsees et ees e | ettt enea (0
2.2 COMMON SOCKS. .. ..eeurerrerrereeisessssesesessssssessssessssssesssssssssessesssssssssessessssssessesssnssessessanssns | ssssssessessanes 311,038,282 | ... | v 311,038,282 | .....covvvnvee 256,877,746
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 34,118,977 | oo | e 34,118,977 | oo 33,627,832
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES)......vvveviieiecisiseteie ettt sttt bbb ss s bbb snsns | sensessessssansenas 1,749,382 | oo | e 1,749,382 | ..o 1,753,961
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash ($....42,906,716), cash equivalents ($.....35,127,886)
and short-term investments (§.......... 0) ettt ettt ens | eresesrenienans 78,034,602 |..coooeveereeeceeeeeeeeeeeies | e, 78,034,602 | ...cocovveeee. 58,486,753
6. Contract loans (including §.......... 0 PrEMIUM NOLES).....ovcviveiieieieiisiee st ssssssenses | cresssssesessssessesssssssessesess | essesssssssesessssessessessessnsens | ossesisssssessesssssssssassessed 0 | oo
T DBIIVALIVES. ..ottt | eebsesbsen ettt nenes | serbreni st ens | eeseese e enes 0 [
8. Other iNVESLET @SSELS......c.uuuverrrirriierieceieriees sttt st eessennes | ersseestenenens 105,319,998 | ....cvvvrienne. 26,788,799 | ..ovvrvrerirnn 78,531,199 | .ovvvienne. 115,690,525
9. ReCeiVaDIES fOr SECUMHIES. ........ouurverierriiriiiiiietirsr s | erisesieseserensiaes 24,000 [ ..o | e 24,000 | oo 18,029
10.  Securities lending reinvested collateral @SSEtS..........cvviiireiiirieieeesie s | cerereresensenns 5,286,557 | .ovvvereieiereneiesseneiens | e 5,286,551 | ..ovvoveririeieriiseeieiinins
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrmnerennrinecinermeseieerineeses | veeeeenees 1,267,241,662 | .....ovvvvrnvn. 26,788,799 | ...cocvvvnnee 1,240,452,863 | ............. 1,183,016,712
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 19,605,542 | ..oovvvveirreieinns 9,214 | o 19,596,328 | ...ccocvvvrnnen 21,167,045
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....3,674,753 earned but unbilled premiums)..........cc.ccoove. | vovrvverirerinncs 24,243 937 | ovovvrieinns 2,378,615 | oo 21,865,322 | .ovovrevirrinnns 23,931,350
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1  Amounts recoverable from FEINSUIETS...........c.ccuiveievereisisieiesesese s sesessssienes | evesssisssssesens 8,652,262 | ....oovevireieieiesieieiiens | e 8,652,262 | ....coccveeeee. 24,324,400
16.2 Funds held by or deposited with reinsured COMPANIES............cccovvvveiriererereeiereseeies | eveireienanns 368,346,309 | ...cocveecreeeeeeeeeeeeeeees | e 368,346,309 | .....cc......... 372,694,841
16.3 Other amounts receivable UNer reiNSUrANCE CONMTACES.............cvuuevimerierieerinirierieriens | crevinesinesiresinesiresiessensines | seereesiessessessesseesseessins | oesisesssessssssssessessnessens (0 R
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest thereon............ccocveeiveees | covvieireiriiennns 5,690,275 | ..o | e 5,690,275 | oo 5,893,189
18.2 Net deferred taX @SSEL...........vriirirririreeeiecses sttt sessssessnns | sessssesssnesesans 43,602,889 | ...ocoovvrrinne 2,420,456 | coooverirenenns 41,182,433 | oo 40,810,215
19.  Guaranty funds receivable OF ON AEPOSIL............c.cviveiiciiiisiie ettt sstenas | esressessssssssessesssssssesesns | sbessesssssssesssssssessesssssssesss | srsessesisssssessesinssssessesanes L0 U
20. Electronic data processing equipment and SOfWaTE............ccccueuerieieiiiniieieeeeeie s | everieiesienans 62,815,193 | .coovvvirirnnne 52,345,611 | coviverinne 10,469,582 | ...ccvovvvvirne 2,283,158
21, Furniture and equipment, including health care delivery assets ($.......... (1) ISR TUURUUUN IDSTTTRRRRRO 4,399,422 | ..o 4,399,422 | ..o 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............cccovuerererieiieiceisiecsesieieeens | e 93,578,252 | ...oovereeieereseeneienns | e 93,578,252 | ..cvvevvrnne 124,698,423
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested @SSEtS..........covivieieeirieieeeeeesenesines | ererisiisienans 62,833,527 | .oovirirenans 12,611,150 | oo 50,222,377 | coovovrcrrrannns 50,526,919
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)..........verurerienrereieiiesinsieesesseeeesssessssesssesssssssssssessssssns | seesnsessens 1,965,821,267 | ..covvvnnvee. 100,953,267 | ...cvvuve. 1,864,868,001 | ............. 1,854,252,395
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........curuurrens | coverrererneeneirsinerneinsinenes | revseeeseesesessnsesessssssssssnss | seneessesssssssssssessessnnssessnd 0 |
28, Total (LINES 26 GNA 27)......euuveiirerirreireeeeeseseseeessesssstsesssssssssestessssssessessssssesssssssssssessessnns | sssessesenes 1,965,821,267 | ....ccovvenen. 100,953,267 | ........n. 1,864,868,001 | ............. 1,854,252,395

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. ICOLI cash SUIMENAET VAIUB..............c.cveueeeieeeieieve et esestesee et ses st s st sesseaesenas | caevesassesensnans 48,305,207 | ..ooovveeeeereeeeieeeneereeeen | evereeierenerenan 48,305,207 | ...occeevvereen 49,028,226
2502. Equities and deposits in pools and @sSOCIAtIONS............c.cueuiviieieieirieie e seses | sveessessssesseseseees BA1,113 | oo | e 641,113 | oo 709,678
2503, StAe tAX CrEAILS. ...v..vvreevereeerscreseeeteeieesieeessests sttt ssest st rens st essnas | evtsessssnessseeens 1,667,200 | .oooooveerceercrieninerenenns | ceveneneeeeneens 1,667,200 | .oooeverrrrerennnes 568,038
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 12,220,007 | .coocvvvverreee 12,611,150 | oo (391,143) | oo 220,978
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuererirmeeniresseresessssensssssesssenes | corenssssessnns 62,833,527 | ..o 12,611,150 | .ovvvvvcennns 50,222,377 | .covvviririinens 50,526,919




Statement for March 31, 2021 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

2
Current December 31
Statement Date Prior Year

1. Losses (current accident Year $.....122,250,544)..........co.ovveeeomroneieeiesosseessssssess s ssisssssssssesssssssssssssssssssssssssssssssesssassssssnsses | sosesseessnsssesssasiens 535,864,164 | ..coovvvvverererrrnn 531,167,441
2. Reinsurance payable on paid losses and [0SS adjuStMENt EXPENSES.........ceviurieireiiriiieeseiesies st sssssssessnsens | evessssessessesessssanees 13,646,181 [ .oovovverecinne 12,108,445
3. LOSS AUIUSIMENT EXPENSES.......vuiviiveieiictieeie ettt bbbttt et bbbt b s bbb sae st bes s snnns || evsesisbessessesessinaanea 90,715,245 | ovvveieee. 90,745,645
4. Commissions payable, contingent commissions and other similar charges 11,808,237 13,832,850
5. Other expenses (excluding taxes, licenses and fe€s)..........cccoevverevrererrerennnes 28,786,176 33,778,380
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES)..........ceurverrriieieinsieiie st sessessesies | eesiesssssesessssessenes 2,009,645 | ...oovoevveeerinas 3,674,379
7.1 Current federal and foreign income taxes (including $.......... 0 on realized capital gains (I0SSES))......curuurerreereereurreereieieeneens | ceerreeseereeseeeseeseseeeens 1,596,000 | ..oovoeereeeeinereieenereieeseieeinns
7.2 Net deferred taX HADIIILY.........cc.cccirerieciciescee ettt s bbbt sse s st sns | anbsessestess e b e s es s s st s ssentenes | ebsesteste s e st en ettt
8.  Borrowed money $.....30,371,000 and interest thereon §.......... 0ttt s e bnaenas | sreresenbene s enaan 30,371,000 | covoerereereiee 30,371,000
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....3,674,753 and including

warranty reserves of §.......... 0 and accrued accident and health experience rating refunds

including $.......... 0 for medical loss ratio rebate per the Public Health SErvice ACt)..........ccveuriereirrinieneeeeineneeeiseieeseeneis | cereesneeneseeneeneenns 166,116,514 | ..oveerrene 161,430,579
10, AVANCE PIEMIUM.....oveeiecveeeeeeierietetes et s bt s bbb sess s s ss b s st s s s s st b st s et st es s s bes b s s sse s s stessessnsnsensessesanes | svessesssssessssnsestessenas 2,603,377 | oo 895,236
11.  Dividends declared and unpaid:

11,1 SHOCKNOIABIS. ..e.vvveereerise ittt sttt R st s st st ssensntns | anssessestesssessessansanssessansnsessentnes | sesestessnssnstensanssess st st nt st nene

112 POICYNOIAETS. ...ttt bbbttt sttt s st st | fesbassbsssssssssesbs st (G410 | (4,760)
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccovuvvverivrieereieieeese et ses e sseeses s ssesssessenas | eeverresessessesesesnees (B, 745,077)| weveeereeeeeeeeas 5,987,909
13.  Funds held by company under reinsurance treaties....
14.  Amounts withheld or retained by company for account of others....
15.  Remittances and items NOt AIIOCAIEA............c.cuiiiuriieieicis ettt nsnn
16.  Provision for reinsurance (including $.......... (0o 11T PO
17.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES...........ccueicivcieiece et stessesas | retesiesiss st tes s sessestns | eevaessss s sss s bbbt es bbb s baes
18, DraftS OULSTANAING. ... reureeieceree sttt ettt f st s st en s e ssnss | etsessessansssssessansnssestensanssessantns | nessessanssnesessanen e st st st s s tnen
19.  Payable to parent, subsidiaries and affliates...........cccveuriiiiririiiiceese et enas | erreese e tees 76,795,530 | covvvrererereienine 81,707,017
20, DEIVALVES.......cvuiveveeicteeeie ettt et a e e bbb s s sa et tes et s s st nsnstesansntas | sressesteseesestes s et e s ses s see s sessenaens | seseesestesee st s e s st s st bnee
21, PaYabIE fOr SECUMHES. .......cvuevriierisciiesiesiseics sttt ettt bbbt s st s s nb s stnsnnans | sessestessessessessnseesens 8,500,010 | cooverererrriereiennns 1,196,062
22, Payable fOr SECUMHES IBNAING........vurerirreereieiieerct ettt sttt sttt ss st ssssssentnsnssns | oeesesssssnsssessnsennssesens 5,286,551 | ..ooveireiereereeeeeee s
23, Liability for amounts held Under UNINSUIEA PIANS..........cc.cueiuiueieiesiseie sttt sttt sttt sstans | sbssssessasssssessessssessessessssssessnsas | sressessssssessesssssessessssssssesssnssssan
24.  Capital notes §.......... 0 and interest thereon §.......... 0ttt sttt | essseesienss ettt s senes | sestest ettt sttt
25, Aggregate WIite-inS fOr lIADIHIES. ...........cevvreeieiiesicie ettt sttt n s nsensessentenes | sssssessessesssssassansans 41,217,604
26. Total liabilities excluding protected cell liabilities (LIN€S 1 through 25)...........cueeiiririnerereieeiseesseeseese s ssssssssesses | soeeessenessnssnsenees 1,292,303,880
27, ProteCIEd COll IADIIHES. .......evrevveeiseieiecieiieieiseis ettt s st es e n s s s s nsensessnes | ansesssssssassessessessnsesessessnsansensnsses
28.  Total liabilities (LINES 26 GNA 27)........ocieieeireireiseise sttt bbbttt ettt sttt enssenssenssenns | sesiessssssssseseseas 1,292,303,880
29.  Aggregate write-ins for SPECIal SUMPIUS FUNGS..........cvvviviieeieictece ettt sttt b s s ses s ssssssssssessnans | estesesissessessssssssessssssssssesesad L0 U 0
30, COMMON CAPIAI SEOCK........ucvuiviiieieicteis ettt bbb bbb s bbb s s bbbt b b s e n s saenanns | sebesbessessesssenasssenas 5,000,000 |..oovoivererereeeeeee s
31, Preferred CAPItAl STOCK..........cccoiuieeieeictceee ettt s a et a st ae s s et nte s sas | eetstentesetstenae st st estessesestenaenans | ereereiesaesa ettt ten
32.  Aggregate write-ins for other than special SUMPIUS FUNDS...........ccoiueiueiiieiicicec et sssenses | crenseseses et saees L0 TR 0
33, SUIMIUS NOLES.....euveererereicieiseesesessessesssss s esssssse e ss st e st s s a8 EsesE s8R en e s et e sses s st s ssnssantensans | avssessestansunssessassnssnssantnssessentanes | wesessesssnssnssessnssnssessnssnssnssenssnens
34, Gross paid in and CONLMDULEA SUMPIUS..........c.ovueieiiieiieicieiis ettt bbb a bbbt s b se s ssnsns | oebstessessessssessessesssssstessesssbensesses | ebiessssssssssessessntes s bbb s s snses
35, UNQ@SSIGNE fUNGAS (SUMIUS).......cvuvererrererereseesnisesessssessessssssessssssssessessssssessesssssessessassssssessssssssessessssssessesssssessasssssessessenssessessansns | sssessassssssessassansans 567,564,122 | ceovovvvvrerererrrnne 542,427,791
36. Less treasury stock, at cost:

36.1 e 0.000 shares common (value included in Line 30 §.......... 0) -ttt ettt sttt sanes | setessestens et ee st s st ssentenes | eesestent et sttt eeee

36.2 .......... 0.000 shares preferred (value included in Line 31 §.......... 0)......

37.  Surplus as regards policyholders (LiNES 29 0 35, I8SS 36)........cvrurrrrrrerrurerrrinreeisnseseeessesesssssssessssssessssssssssssessessssssssessssssessessns | sssessssssssesssssssess 572,564,122 | oo, 542,427,791
38.  Totals (Page 2, LINE 28, COl. 3)......ccuieiiiiiiciiic ettt nsnnns | aeiiesniesi e 1,864,868,002 | ....ccccvvvvrrrenee. 1,854,252,395
DETAILS OF WRITE-INS
2501, Retiree benefit ODIGAIONS. ........ccovvueiiericiicisciie ettt sttt saensensans | srenressestens et neas 41,504,262 | coooverrreereieninne 47,768,940
2502, MiISCEIIANEOUS ADIIIES.........cvovveerciiciiiee ettt ssss s ssentnnas | evestessssssessensssssesans (2,108,406) [ ......cvvevererreierieriee e
2503. Reinsurance assumed overhead payable 604,062 | oo 486,446
2598. Summary of remaining write-ins for Line 25 from overflow page 1,217,686 | oo (198,880)
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNE 25 @DOVE)........uuuiuuieuieeiieiiiieeeie et | enessssssssesssesneas 41,217,604 [ ..o, 48,056,505

2901.

2902.

2903.

2998. Summary of remaining write-ins for Line 29 from overflow page

2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)

3201.

3202.

3203.

3298. Summary of remaining write-ins for Line 32 from OVEMIOW PAGE.........ccciieiieeicicteesce ettt es s sssssssssesssnes | cresssssssssssesss s sses e sesses e saees L0 U 0
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 BD0OVE). ... ..oiuiieiriiiiiiteieisiiesi et et ssresessssessssesnssssessnsesessnsensesssssnssnses | cressesssssnssssessssnsassesesnsessasanes 0 ] 0

Qo3




Statement for March 31, 2021 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
STATEMENT OF INCOME

1 2 3
Current Year Prior Year Prior Year Ended
to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct.......oovene. (WHHEN $.....27,577,013)...covoerecrceseses st sss s sssessssessssnes | esssiessssnns 32,241,130 [ 76,234,731 213,211,368
1.2 Assumed......... (written $ ..228,604,365 ....194,614,771 867,294,316
1.3 Ceded.. . (written $ 176,522,294 | .. ....183,918,928 732,739,693
14 Net . (Written $.....89,009,136)........ccvvvumrrirriirseiesisiesssess s ssssssssss s sssssss s sssnns | censsiensiaeens 84,323,201 [..ccvverrenen. 86,930,574 347,765,991
DEDUCTIONS:
2. Losses incurred (current accident year $.....51,875,243):
2.1 DIFBCL.... vttt Rttt | aessessensienes 16,862,688 |....ccoovvvnnes 50,234,834 | .............. 105,529,670
2.2 Assumed. . ..126,396,378 |... 98,520,620 | . 464,618,513
2.3 CBUEBM. ...ttt | erienni s 97,604,082 [ ..cooconnnv 102,306,723 [ ..coooovvnnve 387,299,944
2ANBL.....oeee ettt e st a st a st s st e sttt en s sensnensantanssenes | srerseseessneas 45,654,984 |......o.o....... 46,448,731 | e 182,848,239
3. Loss adjustment expenses incurred.. ....12,239,876 |... 14,534,635 |. ...52,248,499
4. Other underwriting EXPENSES INCUITEM..........cocviuiiieeieciciseieie ettt et b st bnanns | sbessesnsnsenas 26,162,921 |..ccovvrerrne 28,512,054 | ..coevne. 111,406,077
5. Aggregate write-ins for underwriting dEAUCHIONS.............curirieriririreireseneise e ieessseseeessensenssessesssssssssessens | sosssssssssssssssnsssssssssnsnss0 | onensmsrssnessesssssnessssesensd | eosmessesssssnsssesssssssssenses 0
6. Total underwriting deductions (Lines 2 through 5). .346,502,815
7. NetinCOME OF PrOtECIEA CEIIS........cvuieieeriiicicie ettt s bt ses st ns st entensns | stssssssssnssnssssssnsenssnssnssnnss | sessesssssssssssssnssnssnssenssnsans | coonssssssssonssnsssesessssesnesenes
8. Net underwriting gain (10ss) (Line 1 MINUS LINE 6 + LINE 7).....cvuruuriienrireieieneireiseneiseise it ssssssessesssssssssessses | nesseessssnssssesnees 265,421 | oo (2,564,846) | ....ccooverrrrnnne 1,263,176
INVESTMENT INCOME
9. Netinvestment iNCOME BAMEA............cciuieiciiieiee ettt sse b sse s snaas | evesbessesaesasenes 5,106,920 |...ccovereernenn 6,304,728 |....ccvevuee. 28,828,391
10. Net realized capital gains (losses) less capital gains tax of $.....1,040,027 ........c.evverrerremreeeeeeeeeeeeeeseeseeseesieeeses | eresriessiesssenes 3,680,034 | 1,233,129 [ oo (2,989,629)
11. Netinvestment gain (I0SS) (LINES 9+ 10).......cuuiiiiiiieieieieieiie sttt sttt sses s bas | sressssesesaesanes 8,786,954 |...coeovereirnnn 7,537,857 |.ooverernne 25,838,762
OTHER INCOME
12. Net gain or (loss) from agents' or premium balances charged off
(amount recovered §.......... 0 amount charged Off $.....19,577).....uveeereeeererereereereeseessesssssssssssesss s sssssessssssens | seerssenssenssinssnses (19,577) .(316,651) ....(1,213,048)
13. Finance and service charges not included in PrEMIUMS...........cccveveiiiiieerieiiceeese e sss st ssssssssssesnsses | evsesssssssessesnsan 219,207 |... ..347,941 |. 1,165,913
14. Aggregate write-ins for MISCElANEOUS INCOME..........ruirerrriricirrisiseeseissssesssee st ssesssssssssessessssssssssssessenssnsss | sssssssssssssssesas (527,350)| ..o (11,447,629 ...ooovieenenns 813,299
15. Total other income (LINES 12 thrOUGN 14).......veeeiieeieereteee ettt ses et se st s s sesss s ssssssses | ossssssssssssssssaes (327,720} ......coe..... (11,416,339 [ ..o 766,164
16. Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign iNCOME taxes (LINES 8 + 11 15). ...ttt sttt ssssesaens | eevesssssesinsnsas 8,724,654 | .cvvvnnn. (6,443,328)]...cccvvereee 27,868,102
17. DivIdends t0 POIICYNOIABTS............cveevcveieeee ettt ettt b s st b st s b b s sae s ssess s s sstesss | ssssessssnsansesansan 271,635 | 63,741 | 397,932
18. Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiN€ 16 MINUS LINE 17).......cueieieiiriiciesie ettt sssse s ssses s ssssssssssessesns | svessessesssassns 8,453,020 | c.ocvvrevrne (6,507,089)]...ccvcvvrevne 27,470,170
19. Federal and foreign iNCOME taXES INCUIMEA..........cuurererrirrrererereisnsssseseesessssessssessssssssssssesssssssssesssssssssessssssessessessssssessessas | sessessessasssssssssas 758,887 | ovoivrnriniens (329,797) v (1,410,279)
20. Netincome (Line 18 minus LiNg 19) (10 LINE 22)..........covuurirriemiineineineississsssseissssssssssssssssssssssssssssssssssssssssssssssssssssans | aessesesesssnsses 7,694,133 | ... (6,177,272)].................. 28,880,449
CAPITAL AND SURPLUS ACCOUNT
21. Surplus as regards policyholders, December 31 prior year ..542,427,791 ...524,467,504 | . 524,467,503
22. Netincome (from Line 20)..........ccovemremrenrerneirnnirnnirnniis .(6,177,272)]. ...28,880,449
23. Net transfers (to) from Protected Cell accounts
24. Change in net unrealized capital gains or (losses) less capital gains tax of $
25. Change in net unrealized foreign exchange capital gain (loss)
26. Change in net deferred INCOME tAX.........curiireririeeeireieeseie ettt sttt ettt entenins | eesesssssssesnes (1,212,937) wvveveeiene (1,025,032)( .ovevvnenne (14,266,855)
27. Change in NONAAMILIEA ASSELS..........cuiiueieicieieie ettt b b s s saenes | svsbessesssaesans 9,868,781 | ..ccvvvveve. (17,650,463) .......covce. (11,819,060)
28. Change in provision for reinsurance.. .
29. Change iN SUIPIUS NOTES.......cvuuieureriuceeiseieeeseee ettt ss et s b s bbbt
30. Surplus (contributed to) withdrawn from ProteCted CEIIS............ruirrrieierereiieeereeree sttt esssissesesseees | seteeesssessseissssessssssssessens | reesssssessesstessnssessessnnsns | sesssesssnsssssssessssessasssessees
31. Cumulative effect of changes in aCCOUNtING PHNCIDIES........c.cvcviiiieiiieicietiete ettt ssssstesaes | oevessessessessssessesssssssessesins | sessessssessessssssessesssssssssses | essesesssesssssesessnsessesnses
32. Capital changes:
321 PaAI Nttt bbb Rttt en b e
32.2 Transferred from surplus (Stock Dividend)...
32.3 Transferred to sUrplus...........ccccceveveerennee
33. Surplus adjustments:
331 PaAI Nttt et R bbb bbbttt bt en
33.2 Transferred to capital (Stock Dividend)
33.3 Transferred from capital............c.c.........
34. Net remittances from or (10) HOME OffiCe.........cviueiiiiiieiecie et
35, DiIVIdENdS 10 SIOCKNOIAETS. ........ouvuiiiiiieicieietie ettt sttt es b s s nsessens | nebnsessessessssassesssssntensesns | sessesessssessnsstessessessnsanses | sessessesssessessessessnsessesnsas
36. Change in treasury stock ..
37. Aggregate write-ins for gains and I0SSES IN SUIPIUS.........c.cvuevucirereeiireieieeie et sss e ssesssss e saessns |_sssssssssssans (4,952,389) [ ..ovoverriieieriineeeeen0 | i, (20,878,711)
38. Change in surplus as regards policyholders (Lines 22 through 37).........ccceueeeuriieisiieeisseee s esssssssens | sssesissssssas 30,136,332 | oo (68,696,211)]...cccvvvven. 17,960,288
39. Surplus as regards policyholders, as of statement date (Lines 21 pluS 38).........cceeuererreerveieesereieeseeeeeseesesesenns | cvevvesinenns 572,564,122 | .............. 455,771,293 | ...coonve. 542,427,791
DETAILS OF WRITE-INS
05071, oot bbb R s ARt R bbbt bbb bbbt en st nts | suessensesiessessesssessestensenes | nebesestesses st en e sestentans | srestensesies s nes
0502, oottt RS AR Rt s bbb s bt n st ents | srentensestensestessiessentnsenss | nevesiestesses s ten st estentans | sressesses ettt nes
0503, oS R R AR AR Rt
0598. Summary of remaining write-ins for Line 5 from overflow page. .
0599. Totals (Lines 0501 thru 0503 plus 0598) (LINE 5 @DOVE)........coovcvieiiiiiiiieeiescecess e esssesssssessne s enessassessssssnees
1401. Change in ICOLI cash SUMENAET VAIUE.............c.ccuevuiueierseteestsie st ssessnsans | stssssesessssaeses (723,019)| ..cvveeeenn(10,726,141) | oo 5,667,569
1402. MisCellaneous INCOME OF EXPENSE. ..........curirririseisesiesiessessessssssssessessss s ssessssssessessssssss e sssssssssessessssssesssssssssessssssssessonss | susssisssesssssnssens 195,669 (4,854,270)
1403. Interest on assets Other than SECUMHIES..........c.ciiucieririicisree ettt ssesessessssssessens | srsessssssessesssssssssssesssnsens | svssssesssssenssessessssQy@ L1 | erssesesesssssssssessessessessens
1498. Summary of remaining write-ins for Ling 14 from OVEMIOW PAGE.........ccveveveriiieieesie et ess s sssseseseesessessesenns | soeseesesisssssesissessessssenss 0 [ eoeeeieiirieeed(15,472) | o 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)...... (527,350)] ..............(11,447,629)] ...... 813,299
3701, MiISCEIIANEOUS GAINS / I0SSES........vvverireeieeieicteeese sttt s e sae st s st aes st en s s s s s essessssssessessetstessssans | eveesensssssssessrssneos 47,611 |... )
3702. Reclass for organizational restructure (5,000,000) | vvvvevecrerereriererereeieeens | e
3703, RS RS SRRRR AR EeeebResssbesessenb st st st | srentensestensansnssessentnsens | nebessestensesesten s estentans | sressensiess ettt enes
3798. Summary of remaining write-ins for Line 37 from OVEIfIOW PAJE..........cceuevcvireieiee et sssssaenes | evvesssssssssseesessesseseenes O [ oo | e 0
3799. Totals (Lines 3701 thru 3703 plus 3798) (LINE 37 @D0VE)......cviviuieiieiiisicecisces et ssssasseensssssensssesssssnssnsenns | senssssessesnnas (4,952,389)] .ovovveiereeicereeene0 | i (20,878,711)
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Statement for March 31, 2021 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance 74,670,238 65,522,275 | coovvveene. 369,931,943
2. Netinvestment income... 6,123,040 ..8,104,014 ....33,129,724
3. MISCEIIANEOUS INCOME.........ouviieiviiciete ettt ettt bbbt bbbt es bt ns s bnsessenns | snsensesssassessenas (327,720) | ....cocvuve.. (11,416,339) | ..ovvverees 1,244,912
4. Total (LINES T HIOUGN 3)...ereeieiieii ettt ettt ettt nssentenen | sesessessessanes 80,465,558 | .....cccovennenn 62,209,950 | ...ovonenees 404,306,578
5. Benefit and 10SS related PAYMENLS.........ccciiieieieiieie ettt ntenns | srensesnsensenas 29,399,855 | ..covvrrenn. 33,964,678 | ............... 236,421,919
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS.............ccvvveveercvriveiciiciiiens | cevereiieteeiesieeessssseseiens | cveesessessssssssssessssssesess | sressssssssssssessessssessesessnes
7. Commissions, expenses paid and aggregate write-ins for dEAUCHIONS..........ccovvieieirririieieieeie s | sresseesssensenns A7 114,748 | oo 45,537,379 | oovvvrvnns 153,954,043
8. Dividends paid t0 POICYNOIAETS. ........cuveeerieiiesireieireiseie ettt nseeesnnts | seesseeesnssessesnnes 271,634 | oo 292,831 | oo 969,838
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ....(444,682)
10, Total (LINES 5 throUGN 9).......euceeieceeieiiecireie ettt ettt nsensnssentes | seeeessssessasens 76,786,237 | ..coovvrveenee 79,794,888 | ............... 390,901,118
11. Net cash from operations (Line 4 MiNUS LINE 10).........cccoeviiiriiriieiiicieecee et be s sesssesens | evessssesesssenns 3,679,320 | .ccoovvvrernnn (17,584,938) | ...cvvvverene 13,405,460
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONAS...eeeeeeei ettt ARttt st | Seneeniestenens 29,162,451 | .oovvorienes 54,109,030 | .coovvevenee. 148,408,807
1202 SHOCKS . .ot | etienienins 14,691,355 | oo 9,733,534 | ..o 68,292,820
12.3 Mortgage loans
124 REAIESIALE. ... vueeeeeic bbb | eeben bbbttt | erbesten s 737,003 | oo 1,527,767
12.5  Oher INVESIEA @SSELS.........cvuieieciriiiieie ettt bbbttt nseninen | sbseensnsinsens 44,785,242 | ....covvene 2,069,485 | ..covvvveneen. 12,202,538
12.6 Net gains or (losses) on cash, cash equivalents and short-term INVESIMENTS.............c.ceirereiceeeceiceeeies [ | eveevessesee s 21 | e 21
12.7  MISCEIIANEOUS PrOCEEUS. .......ovveiveiriiiiciiiiseieis ettt bbbt s ss st s st sntens | dnstessesssssntenas 7,303,948 | oo 153,610 | cooverciiiinas 364,443
12.8  Total investment proceeds (LINES 12.1 10 12.7)......vcvcuieeieieireteee ettt ses s ssssessessssssaes | eveesssssseses 95,942,996 | ...ooocvvreinnd 66,802,682 | ............... 230,796,396
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt ents | seneessestenens 44,658,132 | .oovvorreenns 43,784,461 | .....ooove... 183,103,426
1312 SHOCKS . .ottt | eeiesieniens 59,841,038 | ..ccovvirriirriinns 151,720 | oo 7,724,589
13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns
1314 REAIESIALE. ...eeoee bbbttt | e et 847,997 | oo 1,368,290 | ..coovrvrrrennns 3,986,754
13.5  Other iNVESIEA @SSELS........cvucvceeieciceceie ettt ettt s s ss s nsnns | esseseesssesseses 1,220,238 | ..o 1,479,359 | oo 8,027,392
13.6 Miscellaneous applications 5,292,522 1,003,590 | .o
13.7 Total investments acquired (Lines 13.1 to 13.6)... 111,859,926 47,787,421 ..202,842,161
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNE 14).........ccoeiuriiierirrireieiieeeeee et essssenes | evveseesininnnns (15,916,930) | ...cocvvvveee 19,015,261 | .ocoveereneee 27,954,236
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes
16.2 Capital and paid in SUrplus, 1SS treasury StOCK............cccoeviieriicreiieceiecs e
16.3 BOITOWED FUNGS. ...ttt bbbt
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5 Dividends to stockholders
16.6  Other cash provided (PPHEA)..........cvuuevererrrriuerierierieeisseiiei sttt | eesiesiensnens 31,785,460 | ...ocovvennnee (21,662,166) | .....cocoenveene (16,316,345)
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ccccovvvennee. 31,785,460 | ...ccocovrernene. (104,166) | ...cvovvrerenans 4,556,655
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).......cccevveveeeves | covvrrverernnn. 19,547,849 | ......cccveenee. 1,326,158 | ..coovvevnne 45,916,351
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ..u.vvreeririreririeiisesssisis sttt st s st ss sttt s ens st sessensessessenssssessansnsns | sesssssssessonens 58,486,753 | ...ccvovrrrenne 12,570,402 | ..o 12,570,402
19.2 End of period (LINg 18 PIUS LINE 19.1)....ccu ittt sttt sb bbb snssenes | oessesiesiaes 78,034,602 | .....ccevunee. 13,896,560 | ...covvrrenen. 58,486,753
|Not(-:': Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk Rt f R E e E e EE R R R A eSS A ARt EesE et s st s et enntenntes | snstenstenstenntannt st st enntens | srenssenssenstenntenssenstenntenntss | entiensensens ettt snes
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Statement for March 31, 2021 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A Accounting Practices
This statement has been completed in accordance with the accounting practices and procedures prescribed or permitted by the National Association of
Insurance Commissioners (NAIC) and the State of Ohio. A reconciliation of the company's net income and capital and surplus between NAIC SAP and
practices prescribed and permitted by the Sate of Ohio is shown below.

SSAP FIS FIS
# Page | Line# | Current Year to Date 2020
NET INCOME
(1) The Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX |$ 7,694,133 |$ 28,880,450
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | E E
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 7,694,133 |$ 28,880,450
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 572,564,122 |$ 542,427,791
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
I | I s B
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 572,564,122 |$ 542,427,791

The preparation of financial statements in conformity with Statutory Accounting Principles as described in the NAIC Annual Statement Instructions and the
Accounting Policies and Procedures Manual requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities
and disclosures of contingent assets and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the period.
Actual results could differ from those estimates.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not back by other loans are stated at amortized cost using the scientific amortization method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated in accordance with the guidance provided in SSAP No. 43R: Loan-backed and Structured Securities. The
retrospective adjustment method is used to value these securities

D. Going Concern
Management has concluded that there is no substantial doubt about the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors
No significant changes

Note 3 - Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from market data vendors or broker dealer values.
(2) Securities with Recognized Other-Than-Temporary Impairment
The Company did not hold any loan-baked securities with other-than-temporary impairments.

(3) Recognized OTTI securities
The Company did not hold any current year other-than-temporary recognized losses.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings
as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized
interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 2,372,134
2. 12 Months or Longer $ 7,872
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 87,670,637
2. 12 Months or Longer $ 686,583

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
The Company performed an analysis of loan-backed securities and determined that exposure to credit risk was not a factor and did not warrant any
other-than-temporary impairments.
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Statement for March 31, 2021 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b.  The Fair Value of that Collateral and of the Portion of that Collateral that it has Sold or Repledged

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transaction — Cash Taker — Overview of Secured Borrowing Transactions

Not Applicable

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not Applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not Applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not Applicable

M. Working Capital Finance Investments
(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs
Not Applicable
(3) Any Events of Default or Working Capital Finance Investments

Not Applicable

N. Offsetting and Netting of Assets and Liabilities

Not Applicable

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes

Note 7 - Investment Income

No significant changes

Note 8 — Derivative Instruments

A Derivatives Under SSAP No. 86 - Derivatives
Not Applicable

B. Derivatives under SSAP No. 108 — Derivatives Hedging Variable Annuity Guarantees
(2) Recognition of Gains/Losses and Deferred Assets and Liabilities

a.  Scheduled Amortization
Not Applicable
b.  Total Deferred Balance
Not Applicable
c.  Reconciliation of Amortization

Not Applicable

Note 9 — Income Taxes

No significant changes
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Statement for March 31, 2021 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

NOTES TO FINANCIAL STATEMENTS

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A. Nature of the Relationship Involved

Effective January 1, 2021, a mutual holding company structure went into effect. Through this conversion, the Company and its mutual affiliates became stock
companies under Encova Holdings, Inc., which is 100% owned by Encova Mutual Insurance Group, Inc.

B. Transactions

Effective January 1, 2021, $5,000,000 was reclassified out of unassigned surplus into common stock with the issuance of 1,000 shares to Encova Holdings,
Inc. at a par value of $5,000.

Note 11 — Debt

A Debt, Including Capital Notes
No significant changes

B. FHLB (Federal Home Loan Bank) Agreements

(1)

()

(3)

Nature of the FHLB Agreement
The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati, Ohio. Through its membership the Company has access to cash
advances in the amount of $50,000,000. The Company calculated this amount in accordance with current FHLB capital stock holdings and collateral. It
is the Company's intent to use these funds as a backup source of liquidity.
FHLB Capital Stock
a. Aggregate Totals

1. Current Year to Date

1 2 3
Total General Protected Cell
2+3 Account Accounts
(@) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,805,218 2,805,218
(c) Activity Stock 1,366,695 1,366,695
(d) Excess Stock 87 87
(e) Aggregate Total (a+b+c+d) $ 4,172,000 |$ 4,172,000 |$
() Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
2. Prior Year
1 2 3
Total General Protected Cell
2+3 Account Accounts
(a) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,805,218 2,805,218
(c) Activity Stock 1,061,182 1,061,182
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 3,866,400 |$ 3,866,400 |$
(f)  Actual or estimated borrowing capacity as
determined by the insurer $ 50,000,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less | 1toLess Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to5 Years
1. ClassA $ $ $ $ $ $
2. ClassB $ 2,805,218 |$ 2,805,218 |$ $ $ $
Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 42,301,113 |$ 38,181,286 |$ 30,371,000
2. Current Year to Date General Account
Total Collateral Pledged 42,301,113 38,181,286 30,371,000

3. Current Year to Date Protected Cell
Total Collateral Pledged

4. Prior Year Total General and Protected Cell
Total Collateral Pledged $ 49,062,388 |$ 44,119,803 |$ 30,371,000

b.  Maximum Amount Pledged During Reporting Period

1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
1. Current Year to Date Total General and Protected Cell
Total Collateral Pledged (Lines 2+3) $ 49,047,081 |$ 44,150,580 |$ 30,371,000
2. Current Year to Date General Account
Total Collateral Pledged 49,047,081 44,150,580 30,371,000

3. Current Year to Date Protected Cell
Total Collateral Pledged

4.  Prior Year Total General and Protected Cell
Total Collateral Pledged $ 50,762,479 |$ 51,323,627 |$ 9,498,000
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(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year to Date

1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(@) Debt 30,371,000 30,371,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 30,371,000 30,371,000
2. Prior Year
1 2 3 4
Total General Protected Cell Funding Agreements
2+3 Account Account Reserves Established
(a) Debt 30,371,000 30,371,000 XXX
(b) Funding Agreements
(c) Other XXX
(d) Aggregate Total (a+b+c) 30,371,000 30,371,000
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Protected Cell
2+3 Account Accounts
1. Debt $ 30,371,000 |$ 30,371,000 |$
2. Funding Agreements
3. Other
4. Aggregate Total (Lines 1+2+3) $ 30,371,000 |$ 30,371,000 |$
¢.  FHLB - Prepayment Obligations

Does the Company have Prepayment Obligations under the

Following Arrangements (YES/NO)

1. Debt NO
2. Funding Agreements NO
3. Other NO

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A Defined Benefit Plan
(1)  Change in Benefit Obligation
No significant changes
(2) Change in Plan Assets
No significant changes
(3) Funded Status
No significant changes

(4) Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2020 Date 2020 Date 2020
a.  Service cost $ $ $ $ 124,084 |$ $
Interest cost 2,005,014 503,136
c.  Expected return on plan
assets (2,819,555) (853,136)
d.  Transition asset or
obligation
e. Gains and losses 3,166,810 (2,003,537)
f.  Prior service cost or
credit (291,887)
g.  Gain or loss recognized
due to a settlement
curtailment
h.  Total net periodic
benefit cost $ $ 2,352,269 |$ $ (2,521,340) |$ $

(5)  Amounts in Unassigned Funds (Surplus) Recognized as Components of Net Period Benefit Cost

No significant changes

(6) Amounts in Unassigned Funds (Surplus) That Have Not Yet Been Recognized as Components of Net Period Benefit Cost

No significant changes
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(7) Weighted Average Assumptions Used to Determine Net Periodic Benefit Cost as of Current Period
No significant changes
(8)  Accumulated Benefit Obligation for Defined Benefit Pension Plans
No significant changes
(9) For Postretirement Benefits Other Than Pensions, the Assumed Health Care Cost Trend Rate(s)
No significant changes
(10) Estimated Future Payments, Which Reflect Unexpected Future Service
No significant changes
(11) Estimate of Contributions Expected to be Paid to the Plan
No significant changes
(12) Amounts and Types of Securities Included in Plan Assets
No significant changes
(13) Alternative Method Used to Amortize Prior Service Amounts or Net Gains and Losses
No significant changes
(14) Substantive Comment Used to Account for Benefit Obligations
No significant changes
(15) Cost of Providing Special or Contractual Termination Benefits Recognized
No significant changes

(16) Reasons for Significant Gains/Losses Related to Changes in Defined Benefit Obligation and any Other Significant Change in the Benefit Obligations
Assets Not Otherwise Apparent

No significant changes
(17) Accumulated Postretirement and Pension Benefit Obligation and Fair Value of Plan Assets for Defined Postretirement and Pension Benefit Plans
No significant changes
(18) Full Transition Surplus Impact of SSAP 102
No significant changes
B. Investment Policies and Strategies

No significant changes

C. Fair Value of Plan Assets
No significant changes
D. Basis Used to Determine Expected Long-Term Rate-of-Return

No significant changes
E. Defined Contribution Plans
No significant changes
F. Multiemployer Plans
No significant changes
G. Consolidated/Holding Company Plans
No significant changes
H. Postemployment Benefits and Compensated Absences
No significant changes
Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

No significant changes
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Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations
A Number of Share and Par or State Value of Each Class

As of March 31, 2021, the Company had 1,000 capital stock shares authorized, issued, and outstanding, with a par value of $5,000.

Note 14 - Liabilities, Contingencies and Assessments
No significant changes
Note 15 — Leases
No significant changes
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes
Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A Transfers of Receivables Reported as Sales
No significant changes
B. Transfer and Servicing of Financial Assets
(1) Description of any Loaned Securities
No significant changes
(2) Servicing Assets and Servicing Liabilities
The Company did not have any servicing assets or servicing liabilities to disclose for the periods reported.
(3) When Servicing Assets and Liabilities are Measured at Fair Value
No significant changes
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
?ge Company did not have any Securitizations, Asset-Based Financing Arrangements or Similar Transfers for the periods reported.
(5) Disclosure Requirements for Transfers of Assets Accounted for as Secured Borrowing
No significant changes
(6) Transfer of Receivables with Recourse
No significant changes
(7)  Securities Underlying Repurchase and Reverse Repurchase Agreements, Dollar Repurchase and Dollar Reverse Repurchase Agreements
No significant changes
C. Wash Sales
Not applicatble
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes
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Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1) Fair Value Measurements at Reporting Date
Inputs Used for Assets and Liabilities Measured and Reported at Fair Value

SSAP No. 100, Fair Value Measurements, clarifies the definition of estimated fair value and establishes a hierarchy for measuring estimated fair value.
The hierarchy established by this standard consists of three levels to indicate the quality of the estimated fair value measurements as described below:
Level 1 - Quoted Prices in Active Markets for Identical Assets and Liabilities: Unadjusted quoted prices for identical assets or liabilities in active markets
that are readily and regularly obtainable.

Level 2 - Significant Other Observable Inputs: Quoted prices in markets that are not active or inputs that are observable either directly or indirectly.
These inputs can include quoted prices for similar but not identical assets or liabilities other than quoted prices in Level 1.

Level 3 - Significant Unobservable Inputs: Unobservable inputs that are supported by little or no market activity and are significant to the determination of
estimated fair value of assets or liabilities. Unobservable inputs reflect the entity’s assumptions about the assumptions that market participants would
use in pricing the asset or liability.

Net Asset Value
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Common Stocks, unaffiliated $ 200,587,990 |$ $ 5,626,006 |$ $ 206,213,996
Total $ 200,587,990 |$ $ 5,626,006 |$ $ 206,213,996
Liabilities at Fair Value
$ $ $ $ $
Total $ $ $ $ $
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Total Gains and| Total Gains and
(Losses) (Losses) Ending Balance

Beginning | Transfers Into | Transfers Out | Included in Net| Included in Settle- as of Current
Description Balance Level 3 of Level 3 Income Surplus Purchases Issuances Sales ments Period
a. Assets
Common Stocks,
unaffiliated $ 4966710 |$ $ $ $ 154 |$ 659,300 |$ $ ) [$ $ 5,626,006
Total $ 4966710 |$ $ $ $ 154 |§ 659,300 |$ $ (1) |$ $ 5,626,006
b. Liabilities

$ $ $ $ $ $ $ $ $ $

Total $ $ $ $ $ $ $ $ $ $

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates whether or not any event has occurred or circumstances have changed that would cause an
instrument to be transferred between Levels 1 and 2. This policy also applies to transfers into or out of Level 3. The Company had no transfers into or
out of any of the levels during the period reported.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Not Applicable

Fair Value Disclosures for Derivative Assets and Liabilities

Not Applicable

()

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not Applicable

Fair Value Level

The following tables reflect the estimated fair values and admitted values of all admitted assets and liabilities that are financial instruments excluding those

accounted for under the equity method (subsidiaries, joint ventures and ventures). The estimated fair values are categorized into the three-level fair value
hierarchy as described above.

Aggregate Fair Net Asset Value | Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 764,103,877 |$ 731,669,870 |$ $ 764,103,877 |$ $
Common Stocks, unaffiliated $ 206,213,996 |$ 206,213,996 |$ 200,587,990 |$ $ 5,626,006 |$ $

Bonds and Common Stocks

When available, the estimated fair values for bonds, including loan-backed and structured securities,and unaffiliated common stocks are based on quoted
prices in active markets that are readily and regularly obtainable. Generally, these investments are classified in Level 1. Generally, these are the most liquid
of the Company’s securities holdings and valuation of these securities does not involve management's judgment.

When quoted prices in active markets are not available, the determination of estimated fair value is based on market standard valuation methodologies, giving
priority to observable inputs. The significant inputs to the market standard valuation methodologies for certain types of securities with reasonable levels of
price transparency are inputs that are observable in the market or can be derived principally from or corroborated by observable market data. Generally, these
investments are classified as Level 2.

When observable inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain types of securities
that trade infrequently, and therefore have little or no price transparency, rely on inputs that are significant to the estimated fair value that are not observable in
the market or cannot be derived principally from or corroborated by observable market data. These unobservable inputs can be based in large part on
management’s judgment or estimation, and cannot be supported by reference or market activity. Even though these inputs are unobservable, management
believes they are consistent with what other market participants would use when pricing such securities and are considered appropriate given the
circumstances. Generally, these investments are classified as Level 3.

Not Practicable to Estimate Fair Value

Not Applicable
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E. NAV Practical Expedient Investments
Not Applicable

Note 21 — Other ltems

No significant changes

Note 22 - Events Subsequent

Subsequent events have been considered through May 12, 2021 for these statutory financial statements which are to be issued on May 12, 2021. There were no events
occurring subsequent to the end of the quarter that merited recognition or disclosure in these statements.

Note 23 — Reinsurance
No significant changes
Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

A Method Used by the Reporting Entity to Estimate Accrued Retrospective Premium Adjustments
Not applicable

B. Disclose Whether Accrued Retrospective Premiums are Recorded Through Written Premium or as an Adjustment to Earned Premium
Not applicable

C. Disclose the Amount of Net Premiums Written Subject to Retrospective Rating Features
Not applicable

D. Medical Loss Ratio Rebates Required Pursuant to the Public Health Service Act
Not applicable

E. Nonadmitted Retrospective Premium
Not applicable

F. Risk Sharing Provisions of the Affordable Care Act
Not Applicable
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions? Yes[ ] No[X]
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year: to date
Not applicatble

(3) Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons
for adjustments to prior year balance:

Not applicatble
(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Not applicatble
(5) ACARisk Corridors Receivable as of Reporting Date
Not applicatble
Note 25 — Change in Incurred Losses and Loss Adjustment Expenses
A Change in Incurred Losses and Loss Adjustment Expenses
Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) attributable to insured events of prior years
reflect favorable development totaling $44,907,341. The development can be attributed primarily to the re-estimation of unpaid losses and loss
adjustment expenses in the workers' compensation, homeowners and farmowners, commercial auto liability, private passenger auto liability,
commercial multi perils, auto physical damage, and products liability lines of buisness. The favorable development in these lines was slightly offset by
losses in the other liability line of business. The changes reflected in these lines were generally the result of recent development trends. There were
not any premium adjustments made as a result of this loss and loss adjustment expense development.

B. Information about Significant Changes in Methodologies and Assumptions

There have been no significant changes in methodologies and assumptions used in calculating the liability for unpaid loss and loss adjustment
expense.

Note 26 — Intercompany Pooling Arrangements
No significant changes

Note 27 - Structured Settlements

No significant changes

Note 28 - Health Care Receivables

No significant changes
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Note 29 - Participating Policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 - High Deductibles

No significant changes

Note 32 - Discounting of Liabilities for Unpaid Losses or Unpaid Loss Adjustment Expenses
No significant changes

Note 33 - Ashestos/Environmental Reserves
No significant changes

Note 34 — Subscriber Savings Accounts

No significant changes

Note 35 - Multiple Peril Crop Insurance

No significant changes

Note 36 — Financial Guaranty Insurance

No significant changes
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9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] Nol[ ]
If yes, date of change: 01/01/2021
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

Encova Holdings.Inc. was formed to hold 100% of the stock of former mutual insurance cos. Encova Mutual Insurance Group, Inc. was formed to hold 100% of Encova Holdings, Inc.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2018

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2018

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/03/2020

By what department or departments?

Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NAJ[]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

9.31 Ifthe response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount:
INVESTMENT

11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

11.2 Ifyes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA:
13. Amount of real estate and mortgages held in short-term investments:
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2 If yes, please complete the following:

Yes[X] Nol[ ]

Yes[ ] No[X]

Yes[X] Nol[ ]

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 104,695,050 164,031,571
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 16,000,000 16,000,000
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 120,695,050 $ 180,031,571
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0

15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB?

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2:

16.3 Total payable for securities lending reported on the liability page:

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes[ ] No[X]

Yes| ] No[] NA[X]

$ 5,286,602
$ 5,286,551
$ 5,286,551

Yes[X] Nol[ ]

1 2
Name of Custodian(s) Custodian Address
BNY Mellon 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Date of
0ld Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Chickasaw Capital Management, LLC U
New England Asset Management, Inc. U
Northern Trust Investments, Inc. §]

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")

manage more than 10% of the reporting entity's invested assets?

Yes[X] Nol[ ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under

management aggregate to more than 50% of the reporting entity's invested assets?

Yes[ ] No[X]

17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
127398 Chickasaw Capital Management, LLC | 254900X6FRILTWA2B610 SEC NO
109846 New England Asset Management, Inc. | KUR85E5PS4GQFZTFC130 SEC NO
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1 2 3 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
105900 Northern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC NO

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities?

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities?

21. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each

self-designated FE fund:

a.  The security was purchased prior to January 1, 2019.

b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c.  The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an
NRSRO prior to January 1, 2019.

d.  The fund only or predominantly holds bonds in its portfolio.

e.  The current reporting NAIC designation was derived from the public credit rating(s) with annual surveillance assigned
by an NAIC CRP in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria?
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GENERAL INTERROGATORIES (continued)

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

If the reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NAT ]
If yes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in part,
from any loss that may occur on the risk, or portion thereof, reinsured? Yes[ ] No[X]
If yes, attach an explanation.
Have any of the reporting entity’s primary reinsurance contracts been canceled? Yes[ ] No[X]
If yes, give full and complete information thereto:
Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves (see
Annual Statement Instructions pertaining to disclosure of discounting for definition of “tabular reserves,”) discounted at a rate of interest
greater than zero? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3 Total Discount Discount Taken During Period
4 5 6 7 8 9 10 11
Maximum Disc. Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR Total Losses LAE IBNR Total
0.000 | 0.000 0 0 0

Total XXX XXX 0 0 0
Operating Percentages:

51 A&H loss percent 0.000%

5.2 A&H cost containment percent 0.000%

5.3 A&H expense percent excluding cost containment expenses 0.000%
Do you act as a custodian for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date. 0
Do you act as an administrator for health savings accounts? Yes[ ] No[X]
If yes, please provide the amount of funds administered as of the reporting date. 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? Yes[X] Nol[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
of the reporting entity? Yes[ ] NoJ[ ]
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Statement for March 31, 2021 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 3 4 5 6 7
Effective Date
NAIC Certified of Certified
Company Domiciliary Type of Reinsurer Rating| ~ Reinsurer
Code ID Number Name of Reinsurer Jurisdiction|  Reinsurer (1 through 6) Rating
All Other Insurers
00000......... AA-3191388........ | VErMeEer REINSUTANCE Ltd.......c.ooeressrrssrsrssnessesses s BMU......... | Unauthorized....|......o.ooocoroee Lo
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Statement for March 31, 2021 of the MOTO RISTS M UTUAL IN SU RAN C E CO M PANY

Current Year to Date - Allocated by States and Territories

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, Etc. (a) to Date to Date to Date to Date to Date to Date
1. Alabama
2. AlasKa.......coooee
3. ANiZONA....
4. Arkansas
5. California
6. Colorado........coeurrerrerenrennenes
7. Connecticut
8. Delaware
9. District of Columbia................ DC|...... Nt s [ e | st | stirenee et | et sttt ens | seber et
10, Florida. ..o
11.  Georgia
12, Hawali.....coccovvrenrrrnieircenne
13.
14.
15.
16.
17, Kansas........cocovevevneeneninininns
18, Kentucky......cocoveeveereersiencenens KY | ...o.c. Lo | e 2,668,039 | ..ccoovrvvrrenee 3,280,543 | oo 2,978,290 | .ocvvrrriienes 5,577,874 | ..o 31,388,510 | .coovvvrrnnas 38,508,576
19, LOUISIANA........cvverererreriririririnas LA|...... Nuci e [ e | s | st | et | st
20.  MainB....ocooeeeenierererineineieinae
21.  Maryland
22.  Massachusetts..........ccc.coevennee MA|...... QUi | et eieriesineins | seeeeesestsee s st sesinsians | sersestest b esb st ensesbnins | sbeetestest ettt esb et entens | sebbesb et sttt st et ntenbntns | shebienien sttt ent s
23, Michigan........ccccooerrerninrerrennns MI....... I T 1,870 | oo 13,011 | e 1,560,413 | covvererrenes 1,261,855 | ooovvevirnne 11,645,820 | .oovovverene 15,715,027
24, Minnesota........ccc.ueereureneencs MN | ....... N | e [ eetreiesees et seiseenies | sessees st et ntesinens | sebenes sttt senienis | seesenteebes st nt st eetens | sebet sttt
25, MiSSISSIPPi..euerrreeeererrereereeens MS|....... Noee [ errririrrrerrreeinseees | v sssssneeseene | seeseesssesseesessssesessssssenne | rssesseeessstesesetessessennes | sesessstessesnesessesennenssens | seestesseenetesies e nesaneenae
26. Missouri
27. Montana........cccoovveveeereeneeene
28.  Nebraska.........coceorerereeneins
29. Nevada......cooonvvvrereinienens
30. New Hampshire...
31, New Jersey.....oveneencenen.
32, New Mexico.......ccourevrrnennee
33.  New York.....
34.  North Carolina.........ccocveurenne
35.
36. ...20,181,710 22,483,829 ..16,024,527 23,993,473
37, OKIahoma. ..o OK | QU s | ettt | coreeessesssesessssssssessestens | sessesssssseesesssssessessseseses
38.  Oregon........ccoceeveereeveinennen OR | Ll QUi | ety [ e | et ssens | neretesiee et ssesets | stesisseteseteses et essssresastes | srererisserese e nrerns
39.  Pennsylvania........ccccoooneee . PA | o Lo | v 2,384,821 | oo 3,341,465 | oo 3,376,457 | oo 5,550,882 | ..covvvrennns 45,492,146 | ..ooovveenn 61,667,364
40. Rhode Island...........cccoconeen R i QUi | s | e | st | srens sttt nns | st nes et | seri e
41.  South Carolina..........ccooconvuennee SC|...... QUi | ceererreereeenieeeeieesesinnins | seeeeeesesteee s essestssssessans | seesestesenesi st st aess s entenens | sbeeeestess st e st essestntentens | nessesseetessessentnt st entantns | shestiessest sttt entes
42.  South Dakota
43, Tennessee.......ccommeurereeens
44, TeXAS...ocirerrirerinrirereinrins
45, Utah..ccee
46.  Vermont......coovvevenreinennes
47, Virginia.......oceeeverevererenennns
48.  Washington........ccccovervriennnns
49.  West Virginia
50.  WIiSCONSIN.....c.ccvvererreririnrenes
51, Wyoming......ccocovvevererrnrennnnn.
52.  American Samoa.
53, GUAM...cviiirireieeeciee
54.  Puerto RiCO.....coveveereeireircenn.
55.  US Virgin Islands
56.  Northern Mariana Islands
57. Canada.......cccoeuvirirrernnenn.
58. Aggregate Other Alien............ XXX...
59.  TotalS....ovuvereieirirernirircreins XXX | e 21,577,013 | 31,752,201 | ...............28,476,058 | ..............45,695251 | ............. 194,245,046 | ............. 265,457,112
DETAILS OF WRITE-INS
580071, oo XXX...
58002. ..ot XXX...
58003. .o XXX et | et | seereeestese st stessessnts | srestesssesess st ensesnstensnes | sesessessestens e st enesnssentes | sressestsssessentenenessesteneens | seteeseesestene st st s seeneas
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | .. XXX... | oovevrveeriieeeiicennd 0 [ e 0 | e 0 [ e 0 [ e (0 T 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | e [0 I {01 O [0 (01 IO [0 PN 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 6 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state Q - Qualified - Qualified or accredited reinsurer. 29
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 22
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile 0
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Statement for March 31, 2021 of the MOTORlSTS MUTUAL |NSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Encova Mutual Insurance Group, Inc.

FEIN - 86-1286784

Encova Holdings, Inc.

FEIN - 86-1371222

Phenix Mutual Fire
Insurance Company

FEIN - 02-0178290
NAIC Company Code - 23175
State of Domicile - Ohio

Wilson Mutual
Insurance Company

FEIN - 39-0739760
NAIC Company Code - 19950
State of Domicile - Ohio

BrickStreet Mutual
Insurance Company

FEIN - 20-2394166
NAIC Company Code - 12372
State of Domicile - West Virginia

Motorists Mutual
Insurance Company

FEIN - 31-4259550
NAIC Company Code - 14621
State of Domicile - Ohio

Motorists Commercial Mutual
Insurance Company

FEIN - 41-0299900
NAIC Company Code - 13331
State of Domicile - Ohio

lowa Mutual
Insurance Company

FEIN - 42-0333120
NAIC Company Code - 14338
State of Domicile - Ohio

110

Consumers Insurance FEIN - 31-1783451

Insurance Company USA, I
, Inc.

FEIN - 46-1795752
NAIC Company Code - 15136
State of Domicile - West Virginia

FEIN - 62-1590861 —
NAIC Company Code- 10204
State of Domicile - Ohio

AlleghenyPoint
Insurance Company

Encova Foundation of Ohio

FEIN - 87-0807723 Encova Realty, LLC

NAIC Company Code - 13016
State of Domicile - West Virginia

H 70% 30% |
I
PinnaclePoint MICO i | | i
Insurance Company Insurance Company ' = o | lowa Amcerlcan
ncova Life nsurance Compan
FEIN - 46-1783383 ] FEIN - 31-1022150 : Insurance Company Encova insurance P
Nét'ct Cf"[';”p?’,“y Cv‘adf\f@w NAIC Company Code - 40932 E _— gency, Inc. — FEIN - 42-1019089
ate of Domicile - West Virginia ‘State of Domicie - Ohio ! FEIN - 31-0717055 FEIN - 411563134 NAIC Company Code - 31577
' NAIC Company Code - 66311 State of Domicile - Ohio
NorthStone ! State of Domicile - Ohio
Insurance Company Encova |
1
FEIN - 26-0818900 — Service Corporation H 10% IMARC, LLC
NAIC Company Code - 13045 — H
State of Domicile - West Virginia FEIN - 31-0851906 ! Broad Street Brokerage FEIN - 42-1496478
! Insurance Agency, LLC 90%
SummitPoint i
'
'
'
'
'
'
'
'
I
'
'
I
'
'
'
'
'

FEIN - 31-1712343

FEIN - 81-4951462

Encova Foundation of West Virginia STCE HTC Federal Investor, LLC

Encovalnsu ranLcLeCSerwce Center,

FEIN - 80-0772825 [ FEIN - 81-3585592 FEIN - 86--1546423

MPC Brickstreet 2017 Historic
Fund, LLC

FEIN - 81-5313304

MPC Brickstreet 2018 Historic
Fund, LLC

FEIN - 82-4318558

MPC Brickstreet 2019 Historic Fund,

FEIN - 84-1783677




Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9

[4%9)

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
.................................................................... 311783451, | ooeeveiervens | wovrvrisesniienes [ coveriesineinennnn. | Broad Street Brokerage Insurance Agency, LLC|OH............ | DS................ |Encova Life Insurance Company..................... | Ownership......... |....100.000 |Encova Mutual Insurance Group, InC.........cccee | coeeecNeverss | 3
Encova Mutual Insurance
0291 | Group 10204... | 62-1590861.. . | Consumers Insurance USA, Inc Motorists Mutual Insurance Company ....100.000 | Encova Mutual Insurance Group, Inc
.................................................................... 42-1496478.. IMARGC, LLC....overereereteeece e lowa Mutual Insurance Company..................... ......90.000 |Encova Mutual Insurance Group, Inc
Encova Mutual Insurance
0291 | Group 31577... [42-1019089.. | ..ovvvrerenns [ eererrieireniens [ v lowa American Insurance Company.................. OH............ A s lowa Mutual Insurance Company............ccc...... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC..........cco.c. | vouv. N K
Encova Mutual Insurance
0291 | Group 14338... |42-0333120.. | ..covvrverrrenes lowa Mutual Insurance Company............ccc.coeeue. OH. coieies [TA s ettt essentns | sebsesssstessssssestessnnes | stessessnssnenns Encova Mutual Insurance Group, Inc............... | ...... N..ooa. | P
Motorists Commercial Mutual Insurance
.................................................................... 41-1563134.. | coveeveeeineiees | cevnereiieiinins | veeesnenennneenen. | ENCOVA InsUrance Agency, Inc........ocoeeeveveeeee [MN.cee. [NIAL............. | COmpany Ownership......... |....100.000 |Encova Mutual Insurance Group, InC........ccccc. | ceeeelNevoies [ 3uinn.
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | .oecvrerievrens [ evrreireireniiens e MICO Insurance COMpany.........ccccevevvereerrennnns OH.....c...... DS Motorists Mutual Insurance Company.............. Ownership......... ....100.000 | Encova Mutual Insurance Group, InC........cccce. | cvvee. N K
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... |41-0299900.. | ...cvevrerrrirens | errreirerierinnins | erevereeseerereseneenens Company OH............ TA e [ ettt | st | s e Encova Mutual Insurance Group, INC.........ccc... | coenee N T
Encova Mutual Insurance
0291 | Group 66311... [31-0717055.. | ..vevererenne [ e [ Encova Life Insurance Company...........ccc.eee... . Encova Mutual Insurance Group, Inc............... | ...... [\ 3,6.......
Encova Mutual Insurance
0291 | Group 14621... | 31-4259550.. . | Motorists Mutual Insurance Company Encova Mutual Insurance Group, Inc
.................................................................... 31-0851906.. Encova Service Corporation...............ce.evenrerenns Encova Mutual Insurance Group, Inc
Encova Mutual Insurance
0291 | Group 23175... [02-0178290.. | ..ovvverennr [ cerrrereireriens [ v Phenix Mutual Fire Insurance Company............ OH........... JA s et nnnne | enreeee st nntenenns | seeneeesseneaees Encova Mutual Insurance Group, Inc............... | ...... [\ T
Encova Mutual Insurance
0291 | Group 19950... |39-0739760.. |.... . | Wilson Mutual Insurance Company. e A e | e | e I O Encova Mutual Insurance Group, Inc..
.................................................................... 81-4951462.. Encova Realty, LLC Motorists Mutual Insurance Company.............. | Ownership......... | ....100.000 | Encova Mutual Insurance Group, Inc
.................................................................... 31-1712343.. | ..o | evvieieiviieie [ eveveivieieneennn. | Encova Foundation of Ohio.........c.ceevecicinnne. Motorists Mutual Insurance Company.............. | Board................. | ccccceuueneen. | Encova Mutual Insurance Group, InC......coocevee [ ceeeNeeieiss [4u
Encova Mutual Insurance
0291 | Group 12372... |20-2394166.. | ...c.cevviererens | erveereiieeenns | creeereissveereneienns BrickStreet Mutual Insurance Company............. WV...oovne JA e [ e | srenisseseseresns et | e Encova Mutual Insurance Group, InC..........cc... | cvue. N...... T
Encova Mutual Insurance
0291 | Group 15137... |46-1783383.. | ..ceveoieiiris [ eveererrereineeens | eererreereseseeneinnens PinnaclePoint Insurance Company.................... WV..ovvnne A BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC..........cc.... | ...... [\ .
Encova Mutual Insurance
0291 | Group 13045... {26-0818900.. | ...cvurrrerrrrrrns | evereererreerneens | ereereeeseerereesnnenees NorthStone Insurance Company...........cccoeueenne WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC............... | ...... N 2
Encova Mutual Insurance
0291 | Group 15136... |46-1795752.. | ..cvovvererciriis | vrrereiieieienns | everieisseneissienins SummitPoint Insurance Company...................... WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC.........cc... | co.e.. N 2
Encova Mutual Insurance
0291 | Group 13016... |87-0807723.. | ...ccovverrree. AlleghenyPoint Insurance Company................. WV...oovnne A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC........cccce. | cuvee. N 2
.................................................................... 80-0772825.. | .coeeeevienene Encova Foundation of West Virginia, Inc........... |WV........... INIA............... | BrickStreet Mutual Insurance Company...........|Board................. | .cceevosveuenen. | Encova Mutual Insurance Group, Inc.....coceeees | coeeecNeeiit | 5
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Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
.......... 81-3585592.. | .... . |STCE HTC Federal Investor, LLC........... ..|NIA.... . | BrickStreet Mutual Insurance Company........... | Ownership. .....99.990 | Encova Mutual Insurance Group, Inc.. N
........ 81-5313304.. MPC Brickstreet 2017 Historic Fund, LLC.......... BrickStreet Mutual Insurance Company........... | Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc N
........ 82-4318558.. MPC Brickstreet 2018 Historic Fund, LLC BrickStreet Mutual Insurance Company. Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc N
.......... 84-1783677.. |.... . |MPC Brickstreet 2019 Historic Fund, LLC... . | BrickStreet Mutual Insurance Company........... | Ownership. .....99.990 | Encova Mutual Insurance Group, Inc.. N
........ 86-1546423.. Encova Insurance Service Center, LLC............. Motorists Mutual Insurance Company.............. | Ownership......... |....100.000 | Encova Mutual Insurance Group, Inc N
Encova Mutual Insurance
0291 |Group | 86-1371222.. | ..vveveriviens [ e [ Encova Holdings, INC........ccccoevivereirrieirerin. OH............ UIP....coenne Encova Mutual Insurance Group, Inc............... Ownership......... ....100.000 | Encova Mutual Insurance Group, InC.........cc.... | ... Neoooo | T
Encova Mutual Insurance
0291 |Group | 86-1286784.. | ...ccovvvvenn Encova Mutual Insurance Group, Inc................. OH............ UIP.coieies ettt Ownership......... 200100.000 | oo | e [\ IO O
Aster Explanation
1 The company is a mutual property/casualty insurer and an affiliate of Encova Mutual Insurance Group. Encova Mutual Insurance Group is the ultimate controlling entity of the Group through an interlocking board of directors.
2 This company is a stock subsidiary of BrickStreet Mutual Insurance Company with ultimate control of that parent as described in Note 1
3 The entity is a subsidiary of an insurer that is an affiliate of Encova Mutual Insurance Group. With ultimate control of that insurer as described in Note 1
4 Schedule Y, Parts 1 and 1A, includes the Encova Foundation of Ohio, a 501( c)(3) tax-exempt private foundation incorporated on 7/12/2000.
5 Schedule Y, Parts 1 and 1A, includes Encova Foundation of West Virginia, Inc, a 501( c)(3) tax-exempt private foundation incorporated on December 23, 2011.
6 Motorists Life Insurance Company was renamed Encova Life Insurance Company on 1/4/2021.
7 Encova Holdings, Inc. was formed on 1/1/2021 and holds 100% of the stock of Motorist Mutual Insurance Co, Motorists Commercial Mutual Insurance Co, Brickstreet Mutual Insurance Co, lowa Mutual Insurance Co, Phenix Mutual Fire Insurance Co and Wilson Mutual Insurance Co.,
8 Encova Mutual Insurance Group, Inc.was formed on 1/1/2021 and owns 100% of the stock of Encova Holdings, Inc.




Statement for March 31, 2021 of the MOTO RISTS M UTUAL IN SU RAN C E CO M PANY

PART 1 - LOSS EXPERIENCE

Lines of Business

Current Year to Date

1

1 2
Direct Premiums Direct Losses
Earned Incurred

3
Direct
Loss Percentage

Prior Year to Date
Direct Loss
Percentage

—~
SCOWOmO A WN

. Farmowners multiple peril.
. Homeowners multiple peril...
. Commercial multiple peril
. Mortgage guaranty...........cccoceeviererininns
. Ocean marine
. Inland marine........
. Financial guaranty.........cccocoeveeiencrnnnns
. Medical professional liability - occurrence
. Medical professional liability - claims-made..
. Earthquake........ccooeerervevenicieei,

. Group accident and health...
. Credit accident and health....
. Other accident and health
. Workers' compensation....

. International..

Other liability-occurrence..
Other liability-claims made....
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made......
19.2 Private passenger auto liability
19.4 Commercial auto liability..........

. Auto physical damage............ccccoevrvrernnee.
. Aircraft (all Perils).......ccovvvereeerierrerernnn.

12,338,472
17,625

.1,431,630

(2:851.163)] .

...... 0.000 | .
(1.062.632)
0.000

30, WAITANEY. ...t es
31. Reinsurance-nonproportional assumed property
32. Reinsurance-nonproportional assumed liability........
33. Reinsurance-nonproportional assumed financial lines.
34. Aggregate write-ins for other lines of business.
35, TOAIS....ceevce e
BA0T. b s en
3402.
3403, o
3498. Sum. of remaining write-ins for Line 34 from overflow page. e
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34)......ccccoerersrveresrsrisersrins
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date
1.
2. Allied lines....
3. Farmowners multiple peril s
4. Homeowners multiple peril... ..9,372,319
5. Commercial multiple peril. ..(356) | ..
6. Mortgage guaranty
8. OCBAN MAINE. .....cucvveecteeeeeeei ettt e ettt et ettt s st ss st en st es st e sssnastanenteea ,
9. INIANG MAMNE........eeeeceeeee ettt ettt er sttt sesesnses | eeees ..241,656
10, FINANCIAI GUATANTY......cuivieiiiiiieictctese ettt st s b s e bsess | 4sebsssassesssssssesses s b st es s s s s s s ssessesnts | oebasbessessessssassesses e b st es e st ensessebeesaes
11.1 Medical professional liability - occurrence....
11.2 Medical professional liability - ClAIMS MAGE...........cc.ccriueiriiiiieieerese e | ettt ssbents | sebsssessesss st ess s b b es s st sse e

. Earthquake........cccccovveieriinne

..106,594

. Group accident and health
. Credit accident and health
. Other accident and health
. Workers' compensation....

. International..
L Warranty......oceeeeeceecee e
. Reinsurance-nonproportional assumed Property............cccceeeeiieesicreeeieeseseessenenns
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines.
. Aggregate write-ins for other lines of business
L TOtAIS s

Other liability-occurrence
Other liability-claims made
Excess workers' compensation
Products liability-occurrence.....
Products liability-claims made
19.2 Private passenger auto liability.
19.4 Commercial auto liability..........

. Auto physical damage......

..... 47,037
301,129

8,926,310
(5,042) ..

106,594

47,037
301,129

8,926,310

(5,042) ..

(33,235)
''''''''''''''''''''''''''''''''''''''''''''''''''''''''''''''''''''' 10,678,811
.(236,073)
9,079,004

. Sum. of remaining write-ins for Line 34 from overflow page.
. Totals (Lines 3401 thru 3403 plus 3498) (LiNe 34)......ccoeiiiiiiiinniiniisi s
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Statement for March 31,

221oiie. MOTORISTS MUTUAL INSURANCE COMPANY

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

PART 3 (000 omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13
Q.S. Date Known Q.S. Date Known Prior Year-End Known|  Prior Year-End Prior Year-End
Total Prior 2021 2021 Case Loss and Case Loss and LAE Case Loss and LAE | IBNR Loss and LAE Total Loss
Prior Year-End Prior Year-End Year-End Loss and LAE Loss and LAE Total 2021 LAE Reserves on Reserves on Claims Q.S. Date Total Q.S. Reserves Developed | Reserves Developed | and LAE Reserve
Years in Which Known Case IBNR Loss and Payments on Claims | Payments on Claims Loss and Claims Reported and |Reported or Reopened IBNR Loss and LAE (Savings)/Deficiency | (Savings)/Deficiency Developed
Losses Loss and LAE Loss and LAE LAE Reserves Reported as of Prior Unreported as of LAE Payments Open as of Prior Subsequent to Loss and LAE Reserves (Cols. 4 +7 (Cols.5+8+9 | (Savings)/Deficiency
Occurred Reserves Reserves (Cols. 1+2) Year-End Prior Year-End (Cols. 4 +5) Year-End Prior Year-End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11 +12)
1. 2018 + Prior.....co. | covvrerererinians 173,774 | . 174,306 | oo 348,081 | oo 13,195 | oo (1,537) | oo 11,658 | o 157,674 | oo 8,680 | .ooverireiaes 160,830 | ..ooovevrcrinee. 327,184 | .o, [PR[01) ) I (6,333) ...(9,238)
2. 2019 i [ 40,499 | oo 68,668 | ...ccoorrrrernnn. 109,167 | covvvirerciicinnaad 6,652 | oo 22 | oo, 6,674 | oo, 29,531 | i 7,225 | oo, 63,610 | .ooooereriernann. 100,366 |..cooveererieriann. (4,316) | oo 2,189 | (2,127)
3. Subtotals
2019+ Prior....cco. | covvvrreeriicienas 214,273 | oo 242974 | oo 457248 | ..o 19,847 | oo (1,515) ] oo, 18,332 | o, 187,205 | .o 15,905 | .o 224440 | .oooven 427,550
4. 2020......cciiers | e 68,501 | oo 96,164 | ..o 164,666 | .....ccoovvrernnnes 17437 | e 1,400 | oo 18,536 | oo A8,7TT | oo 14,559 | oo 84,459 | ..o 147,795 | .o, (2,588) | ..o 4,253 |, 1,665

5. Subtotals

2020 + Prior........
6. 2021 ..oiierins [, D00, SO I 20,0, SO .0, SO I .0, SO IO 16,361 [ oo, 16,361 | .oooviernne. D0 S I 19,460 | oo 31774 | o, 51,234 | .o 0.0, SO I 20,9, ST I XXX oo
7. Totals....oovveeee | e, 282,775 | oo 339,139 | oo 621,913 | oo 36,984 | oo 16,245 | ..o, 53,229 | oo, 235,981 | oo 49,924 | ..o 340,674 | .ooevereen 626,579 | ..o (R0 | I 109 |, (9,700)
8. Prior Year- Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
End's Surplus As % of Col. 1, As % of Col. 2, As % of Col. 3,
As Regards Line 7 Line 7 Line 7
Policyholders | .ooeevvvcvenne 542,428
| P (35)%| 2. oo 0.0% 3. e (1.6)%

Col. 13, Line 7

Line 8

Ao (1.8)%




Statement for March 31, 2021 ofthe. MIOTORISTS MUTUAL INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?
2. Will Supplement A to Schedule T (Medical Professional Liability Supplement) be filed with this statement?
3. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

4. Will the Director and Officer Insurance Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Explanation:
1. The data for this supplement is not required to be filed.

The data for this supplement is not required to be filed.
The data for this supplement is not required to be filed.

> w N

Bar Code:

* 146 2120214 9000001 *
* 1 4 6 2120214550000 1 *
* 146 2120213650000 1 *

Q15

Response

NO

NO

NO

YES




Statement for March 31, 2021 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

Additional Write-ins for Assets:

Overflow Page for Write-Ins

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
2504, MISC OtET ASSELS........oveevecreeeieieises ettt sttt see s 433,025 824,238 ..(391,213)

2505. Prepaid expenses

.9,577,785

..9,577,785

....................... 220,978

2506. Pooled general eXpenses rECEIVADIE. ..ot snes | eeetesssesessenesenseeneennee (VI U
2507, AQENCY LOANS......ocvoiiieeiicieiicteisiese sttt bbbt s s s s sssesensesennns | sesessssesessnsenns 2,209,127 | oo, 2,209,127
2597. Summary of remaining Write=inS fOr LINE 25...........ccoiiiiriiiiiieiieiisieseses s sesssssiesessasseens | cvsesessssessenas 12,220,007 | ..o, 12,611,150
Additional Write-ins for Liabilities:
1 2
Current December 31,
Statement Date Prior Year

2504. Escheatable funds
2505. Tenant allowances payable..
2506. State surcharges payable.....
2507. Equities & Deposits Into Pools..............

2597. Summary of remaining write-ins for Line 25

1,342,222

(46,793)
152,087)
(198,880)

Additional Write-ins for Statement of Income:

1
Current Year
to Date

Prior Year
to Date

3
Prior Year Ended
December 31

1404. Miscellaneous service fees
1405. Gain/ (loss) on equipment disposals
1497. Summary of remaining write-ins for Line 14

Q16




Statement for March 31, 2021 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......ciiiieiieieicisis ettt snsens | essesssssssassessessstessesssenes 35,381,793 | oo 34,243,465
2. Cost of acquired:
2.1 Actual cost at time of acquisition 436,833
2.2 Additional investment made after acquisition. ..3,549,921
3. Current year Change iN ENCUMDIANCES..........ccoouiiiiiiriieieie ettt ettt bbbt bbb s s s bt ss e bnts | 1ebsssessessesssssssesses e b esbes e s s snsessessesants | Sebintessessesansensesses s s st e s b b ens s s ssnees
4. Total gain (loss) on disposals............ ..(26,991)
5. Deduct amounts reCEIVEA ON GISPOSAIS...........cucvueiiiriieieieieiie ettt sttt s s st s st entesae | sebesses et antes s e s b s s s b bbb s st n s 1,527,767
6. Total foreign exchange change in boOK/adjUSLEA CAMTYING VAIUE. ..ottt sssessessentas | ressesssesessessssssessessess e ssessesssessessensane | esssssssssessasssessessasssnssestassssssnssessnssnes
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation 355,825 | i 1,293,668
9. Book/adjusted carrying value at end of current period (LINeS 142+3+4-5+68-7-8)........cccovvrvieiiieieiiiissseessesesesessssssens | sressesssssssesessssssessesssns 35,868,358 | ...ovoveieieieieeeniins 35,381,793
10.  Deduct total NONAAMILEEA GMOUNES............civivieeieiciec ettt bbbt s b b st sess | oebsssssssssessessstessesssbsssessessssssssnsesssssnts | 4isbstessssssssnssssessesantentessesssbensassessnssns
11. Statement value at end of current period (Line 9 MiNUS LINE 10).........c.ccouiiiveiiiieiicicieiceiserssesteseseres e ssseressssesessnsens | seesersssssesesssesssssesessesens 35,868,358 | .....ccocvvieriiiieie, 35,381,793
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEa.........c.ovriinrerrineneireneereeineineiees | creereisisstsee e seesesseessseseessenens 0 [ oot
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other..........cccceieieiccvisiececee e
4. Accrual Of dISCOUNL.........ccueiierieeresse et \
5. Unrealized valuation increase (decrease)..........coeeueurieeveverseverensersesenenansd
6. Total gain (loss) on disposals.
7. Deduct amounts reCEIVEA ON QISPOSAIS............c.cvueviuiieiieieieiees ettt sttt bbb s st st s s bnas | sbsesses s s enbes e bt es s bbb ss bbb
8. Deduct amortization of premium and mortgage interest points and commitment fees..............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest...
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
12, Total valuation @lIOWANCE..........cceuiceieieteieee ettt bbb bbb st ea s sanaes
13. Subtotal (Line 11 plus Line 12)..
14. Deduct total nonadmitted amounts............c..cccecuevereereereercrreinnns ..
15. Statement value at end of current period (LINE 13 MINUS LINE 14)......iiiiiiiiiieieiieiesisss e scsssessies e ssssssssssesses s nsssssssnsessess | sssesssssssessessssassassasssssnssssessessnsessenas 0
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT.......c.ccciviiieiicreieteiee et b st sssssseaes | sesssassesssesesssaes s st sanes 143,520,372 | cooovvveeereeeeeeieeiens 143,714,864
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) 5,451,034 | oo 4,322,866
6. Total gain (loss) on disposals (105,098) | ...vooverrerrercereireerneereeeenees (397,955)
7. Deduct amounts reCeIVEd ON GISPOSAIS...........ccveviviicteiirereiie sttt ettt b st s s s e b bbb ssssesans | sssebessssessssesessnsesasneesans 44785242 | ... 12,202,538
8. Deduct amortization of premium and depreCiation.............cccuiriereicirieie et
9. Total foreign exchange change in book/adjusted CarmyiNg VAIUE.............ccovvriveieevieveveisie et
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 105,319,998 143,520,372
12.  Deduct total nonadmitted amounts 26,788,799 27,829,847
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......cvcicuiiuiieiieiiiiisiescssstesesessssssssssessesssssssessssessessssssssnss | sssssessssssessessessssssssssesans 78,531,199 | oo 115,690,525
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 983,567,501
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 193,212,999
3. Accrual of discount 907,100
4. Unrealized valuation increase (decrease) ....22,096,547
5. Total gain (loss) on disposals 12,701,152
6. Deduct consideration for bonds and stocks disposed of. 219,371,367
7. Deduct amortization Of PrEMIUM.........c.ceiiereiceiie st se s b s s ssssssesssesessssessssnsesessens | senersssesessssesesssessnsesesssnenens L0401 | it 3,606,526
8. Total foreign exchange change in boOK/adjUSIEd CAIMYING VAIUE...........c.ccveviveiieieciee ettt sse e | eebssessessssss st bbb es st sssessssssnes | sebstessessssesssssessssssses st e b b es s b baneans
9. Deduct current year's other-than-temporary impairment FECOGNIZEA.............cvveveiiuiieiieiriiee et sees | eeaebesstesesssses s s b s et s s s b st sn e 16,175,281
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes............ccvvvieriveeeiieiieies | cvieriericissie e 32498 | oo 107,487
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..1,042,708,152 ..973,439,612
12, Deduct total NONAAMILEEA MOUNES...........coiuiieiecicici ettt a e ss bt s b b s s s s bt snes | ebssesssesses et sstesses st ensesebsetsnsassessnsante | sisbssessesssssssessessesantenses et st ensessesnaans
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.ciuiiuiiiicriiiieiesesisctesesesiesissessesssssssssssessssessessssssenes | sossesisssssessessssnssnsns 1,042,708,152 | ..ooovocvversreerrinn, 973,439,612




Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2

1 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC 1 ()-euvueereeereeeereeseeeseeeesees sttt ses st ess e ssessenes | sebssssessessassnsssessns 648,797,523 | ..ooeeeeeeeieees 44,658,132 | ..o 23,184,255 | ..o (1,887,362) | ..ovoneereereerrecenens 668,384,038 | .....cvurireeeieireieeieineiereniniees | et eniess sttt ettt enies | eeestenene st nnaees 648,797,523
NAIC 2 ()-e1veeveeeeeirerieeineteeses it bbbttt | sebinesessesbseensessneens 65,886,674 | .....ovrriiieieinineieineienieienes | et KT (R A N 975,977 | covveeerineireirernennd 83,285,833 [ ..oucecieeeeiee et | seriei sttt etens | crentei st eneend 65,886,674
NAIC 3 (): 11 vverrinireererieeiseseiees ittt | essesinesse st eneees 187,670 [ oo | reeerississineneeenini 1,994,808 | ... 17138 | oo 0 [ e [ e | e 1,877,670
NAIC 4 ()-1evuvrrerieiseisesssseeeessessssssessessessssses st ssssssssessessssssessessesssnssnsss | sessessessassssssessossssnssessessansssssnsss | aessessessassssssessasssnssnssessassnssnssnss | sssessessassunssessassosssnssessessasssnssesss | sessessessassnssnssnssasssnssnssessasssnssesss | onssessessassnssessessansnssessessansanes 0 [ et ssensns | srressese sttt | sestens ettt nes
INAIC 5 ()-euvrvrneererreseeseeseeseessesessssssessessessesssessessessssssssessassssssessessesssnssnsss | sessessessasssssssssasssssssessessassssssnsss | aeesessessassssssessssssssessessasssssnssnss | sesessessassunssnssessasssnssessessasssnssessns | sessessessassnssessessasssnssnssessasssnssessn | eessessessssnnssessassassnnssessessassnnes 0 [ et ssessensns | seressene sttt | sestens ettt nen

20ISsO

TOtAl BONGS. ... esss s essssensees | eesnessessssnsssessssnes 716,561,867 | ..ooovvverirriniriririinan 44,658,132 | ..oovvveivirniininns 28,755,881 | ...oocvririrsrnniinnienns (T4.247)| oo 731,669,870 |...oovvercriiirinniisnri i 0 | O SRR 716,561,867

PREFERRED STOCK

NAIC T bbbttt | Sebses bbbt bbb | Senben bbbttt | eees et | esi ettt | e 0 [ eoterrermenrenrensensensensensensiens | s | e

NAIC 2.ttt | eebrest st s bbbttt iens | st ettt ettt | feeeeeet et | esb sttt | Heen e 0 [ eoterierienieriersessessensensessiens | et | e
10, NAIC 3ottt e0s | 1Rttt | 1R R bbb n e | e Re Rt | et | seees b 0 [t eesienes [ s | st
T10 NAIC 4t | iRttt | Rttt | eehe bR | eeet et | senes s 0 [ [ e | et e
12, NAIC Bt | iRttt | e bRttt | e | eeet et | senes e 0 [t [ e | et
13 INAIC Bttt bbbttt ete | 488 Lk en s | HEteeE et enR R nR R R R R s enne | fhbeeeb etttk ekt | seesee et | Sene e 0 |t sseer e ssnnsnnes | sener et | et sttt
14, Total Preferred SOCK..........ocouiuriiiicicicinrc s | ressne s 0 | 0 [ 0 | 0 | 0 | 0 [ 0 | 0
15.  Total Bonds and Preferred SOCK.........ouirriiirniiinnninressisssnesenssnens | cosresssesssensssssenes 716,561,867 | ..ooovverrcicrirriinnn 44,658,132 | oo 28,755,881 | ..o (T94,247) | oo 731,669,870 |...ooivercreirienressrieneenennns 0 ]! O IR 716,561,867

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.......... 0; NAIC2S........ 0; NAIC3S...... 0; NAIC45S........ 0; NAIC5S........ 0; NAIC6S.......... 0.




statement for March 31,2021 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

Sch. DA - Pt. 1
NONE

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C -Sn. 2
NONE

Sch. DB - Verification
NONE

QSI103, QS104, QSI05, QSI06, QSI07



Statement for March 31, 2021 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

............................................ 33,457,553

.......................................... 147,198,319

.......................................... 145,527,987 | ..ovvvvvvriinrrnnriinninnnn 496,162,888
............................................ 35,127,886 | ...ovvvverinririecierrinsiinnnnn 33,457,553
............................................ 33,457,553

QsI08




Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1030

1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition  Amount of Encumbrances Less Encumbrances After Acquisition
Acquired by Purchase
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......veeeiieeeeieina OH.. [12/31/2020.... | crvueerrereieeieeeiesi etk b st | Htesessenb et s bbbttt ens | eebeb ettt | eesen bbb | Sheenb et 16,010
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity COlUMDUS......cvoueriieeeieeiine OH.. [12/31/2020.... | crvueerrereieeeieeeiiesi et b bbb bbbt bienb | Htbseb s s bt s s bbbttt bt ens | eebeb ettt | eeesen bbb | Sheenb et 56,323
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS.....ovoireiieieiesiereiene OH.. [12/31/2020.... | cvveeerierereeeireeesietieee etk nienis | tesessenb et s bbb ens | eebeb st | eeesent ettt | Sheenb ettt 15,454
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......veeeriiieeeeesiereriine OH.. [ T1/30/2020.... | crveerverereeseeserissieesees s s s nine | ftesessessenesen bbbt si i ens | eeb s s et | eeesent et | Sheees et 12,284
Miscellaneous building improvements on 21 story office tower & lot (141 x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMBUS.....ovveririseesieieeieierinene OH.. [12/3112020.... | cvvorerrereireereesesisseeeesssesssses e ss e es bbb s s st nsnss | eetsessensanssen s s b seesen s b sen et nsntens | ensessess et sttt n st | nessentee b sttt ettt enn | Sbsensens st 29,925
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COIUMBUS.......oovvvoreeceneieesreesiee e OH.. [ 06/30/2020.... | ..vveoierrireiirsiesirieieeiee st esis bbb bbbt | Sebb e | st ittt | Hheee bbbt | eebe et 4,723
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474' x 100"), occupied by reporting entity COlUMDUS......vveireiicieiesieeieine OH... [03/31/2027.... | coeeeeierereeeeeieieri ettt | etbreR e bbbt | eeteeb bbb bbbt | eebsen bbb | eebeeb e 7,013
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......cveeerriiieeeieenieieieine OH... [03/31/2027.... | coveeererereiereieeeriese ettt ent | enbreb e bbbttt ees | eeieeb et s bbbt | ereses bbbt | eebett s et 7,207
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COlUMDUS......voeerrriieereeeiererines OH.. [02/08/20271.... | cvvueereereieeieierieeisesse et esses st bbbt | esieb sttt | Seeiesi ettt | ettt ettt | eres s 326,147
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage,
and lot (474" x 100"), occupied by reporting entity COUMBUS.....oveeiirreisessieiseieierinene OH.. | 02/28/2021.... 112,991
WIP ASSES...oovvrereirereenas COlUMDUS. ... OH.. | 03/31/2021.... . . o ...124,526
0199999, TOAIS. ...ttt etttk f e L4k eEEf L0 E oL f LR L LR E e LR E LR E L eLEE SRR E L E LRkt 0 0 [ i 0 e 612,603
Acquired by Internal Transfer
Reclassification of L/H to Building Improvement: . . . L ColUMDBUS. ... |OH.A |O3/31/2021m. ................................................................................................. 235,394
0299999. Totals 0 0 ...235,39%4
0399999. Total 0 0 ...847,997

SCHEDULE A - PART 3
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in inB.JA.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances|  Incurred
Property Disposed
Garage Schematic ........ccccccovicniinnienas Columbus........ccocoovuiiiiinnienns | OH. ‘ 03/01/2021] ..o 5,750 5,630 | .o 24 | (24) 5,606
0199999. Totals 5,750 0 5,630 | .o 24 (24) 0 5,606
0399999. Totals 5,750 0 5,630 |.coeeeiirernns 24 (24) 0 5,606
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Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain

Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

NONE
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Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation,
NAIC
Desig-
nation and
SVO
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan.........cc.ccouvvmvinrinniincisnissiiinnisiienns |Columhu< IOH... IPrivate Placement 10/20/2015.... 89,116
1499999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... oo 0 89,116
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.... Philadelphia . | Aberdeen Asset Management Inc 08/24/2017....
Arcmont Direct Lending Fund Il (USD) Special Limited Partnership............cc.ccovueeeee. Grand Duchy.... . | Direct Lending Fund IIl General Partner.. 01/25/2019....
Crescent Senior Secured Floating Rate Fund .. Dover . | Crescent Capital Group LP.......c.covirnininresisnissisnssissessnenees 05/01/2007....
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........c.ccooiirinnsisiiiiciece 0 LG1131121
4899999. Subtotal - UNAffiliated................covovieriiiiiieeecieeteeceeeeceeeee et ies eveieienneees 0 1,131,121
4999999. Subtotal - Affiliated 0 89,116
5099999. Totals 0 ....1,220,238
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan.........ccccovvvvvnciennennnnes Columbus. |OH. | Private Placement.........cccooovvinisininnnns 10/20/2015 [03/31/2021 | .....26,940,697 | ....cccovoivrences | ovvrrininscinns | e 0 o] 25,888,837 | ..... 1,140,976 | oo | | v (] I
1499999. Total - Fixed or Variable Int. Rate Investments That Have Underlying Char. of Other Fixed Income Instruments-Affiliated..........ccoviiiniinnininnns ...26,940,697 | ..ooooovoveiien 0 | 0 | 0 0 0 01... 25,888,837 | ..... 1,140,976 0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.. . | Aberdeen Asset Management Inc ..|08/24/2017 {02/06/2021 | .....31,079,580 | ....... (101,122) [ e [ errirereineeeieins [ evreereieeeeieinnens | ceeeens (101,122) 231,691,493 | e | e | 0 [ 713,035
Adams Street 2012 Global Fund LP. .| Adams Street Partners. . |02/15/2012 | 02/09/2021 | .....15,242,880 | ..... 3,636,977 | oo [ s | e | e 3,636,977 | .o | e 18,349,586 | ........ 530,271 [ oo | e | o0 | e 360,548
Arcmont Direct Lending Fund Il (USD) Special
Limited Partnership Grand Duchy..........c.cceuueee LUX | Arcmont Asset Management... .. | 01/25/2019 | 01/26/2021 | ....... 8,298,821 | ........ 104,942 | oo [ e [ | i 104,942 | oo [ e 8,139,416
Crescent Senior Secured Floating Rate Fund Dover. . | Crescent Capital Group LP ..|05/01/2007 {03/01/2021 | .....29,097,489 | ........ 591,416 | .o v [ | e 591,416 | oo [ e 20,228,556
HarbourVest International Private Equity Partners V.... | Wilmington . | HarbourVest..........cooreiecincnees 05/31/2007 | 02/11/2021 | ............ 48,621 | .o | e [ e 0 29,471
HarbourVest Partners VIII Venture Capital Fund LP.... | Wilmington.. .| HarbourVest.... ..103/29/2007 |02/03/2021 | ....... 1,495,878 | ..o [ [ 0 | oo | e 1,378,352 .
HIPEP V 2007 European Buyout Companion Fund LP | Wilmington.. . | HarbourVest.... .. | 05/02/2007 |01/29/2021 | .......... 300,466 | ...oovrvrrierins [ e | e (V1 IO 16,369 | ..ocvvvnee 163,852 ..(24,239) | .
HarbourVest Partners IX-Buyout Fund LP................... Wilmington.. .| HarbourVest.... ..112/21/2011 | 03/24/2021 | ....... 4,519,009 | ..o | s | e 0 4,215,381
HarbourVest Partners IX-Credit Opportunities Fund LP | Wilmington.. . | HarbourVest. ..112/21/2011 | 03/24/2021 ...568,614 0 ...519,421 49,193
HarbourVest Partners IX-Venture Fund LP.................. Wilmington.. .| HarbourVest.... .112/21/2011 | 03/24/2021 | ....... 4,263,348 | ..o | e | e 0 | eoeeeeeeeees | e 3,766,836 496,512




1'€030

Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Park Street Capital Private Equity Fund VIII................. BOStON. .cvoiviiis MA. | Park Street Capital.........coccoorniiisinniins 05/04/2007 | 03/19/2021 | ....... 1774491 | | i, (] [ [ 1,608,241 | ........ 166,250 | oo [ | e (V] I
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .. .....96,689,287 | ..... 4,232,213 | oo (U I (L] 0]... 4,232,213 | .......... 18,693 | ... 58,399,112 |....43,644,266 0 (27,938) (27,938)] ..... 1,337,080
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD Partnership WNC Institutional 3.05233503 Units LTD Partnership WNC
Tax Credit Fund XXI INVING. v CA.. [ Institutional Tax Credit Fund XXI 03/28/2006 | 03/31/2021 | .......... 0 [RSTTRTRTOTONOR YRR ISR (77,160) | ........(77,160) | ....
4399999. Total - All Other Low Income Housing Tax Credit - Unaffiliated vt s ceeenn 740,973 | i [0 0 0 0 0].....663814 | ... L0 0 (77,160) | .........(77,160) | .... 0
4899999. Subtotal - UNAffiliated...........eiueieiiriirisiissiiisii e enrienienes .....97,430,260 | ....4,232,213 | oo |0 | 0] .. 4,232,213 | .......... 18,693 | ... 59,062,925 |....43,644,266 | .......ccconenn. 0] . e (105,098) ....... (105,098)] ..... 1,337,080
4999999. Subtotal - Affiliated .....26,940,697 0 0 0 ... 25,888,837 | ... 1,140,976 0 0 0 0
5099999. Totals ...124,370,957 | ....4,232,213 | ...ocovvvee0 | il 0 |l 0f... 4,232,213 | .......... 18,693 | ... 84,951,762 |....44,785242 | ................... 0 ... (105,098)] ....... (105,098)] ..... 1,337,080
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Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
Designation Modifier and
SVO Administrative
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
Bonds - U.S. Political Subdivisions of States
54438C  YQ 9 |LOS ANGELES CALIF CMNTY COLLEGE DIST.......coviviiiemieineineiernniseierssiseeenes | seeveresinnenes 01/07/2021........ RBC CAPITAL MARKETS 1,307,888 | ..o 1,250,000 | ..o 4,948 |1BFE.....ccoovinnnn.
819190 WU 9 | SHAKOPEE MINN INDPT SCH DIST NO 720.... s | s 01/27/2021........ WELLS FARGO BANK, N.A./SIG 1,000,000 | oo 1,000,000 |........ 1.CFE
2499999. Total - Bonds - U.S. Political Subdivisions of States OO OO TP OO PP PO ST O PP 2,307,888 | ..o 2,250,000 | oo 4,948 XXX
Bonds - U.S. Special e and Special A
3132D5  B6Z 0 | FH SBB088 - RMBS........cooiiiiieiriiiirirneieisisssessssssssessssssssssssssssssssesssssssssesssssssnss | avssessssanenes 01/21/2021........ SUNTRUST CAPITAL MARKETS, INC......cccovvrrvriririereriseirerinines 4,067,561 | ..o 3,969,865 | ..o 2,481 [1A e
3133GB GD 0 [FHQNABIE - RMBS..........oooiiiiiiiierisieriese e essesssnsenss | esressssnenenes 01/21/2021........ Citigroup (SSB)........ 3,078,393 | ..o 2,948,035 | oo 2,457 (1A e
3133KY U6 4 |FHRB5105 - RMBS .| 02/18/2021........ SUNTRUST CAPITAL MARKETS, INC.......covvurirrririrererireierieines 4,631,253 4,482,761
631060 CW 8 |NARRAGANSETT R | BAY COMMN WASTEWATER SY.. .1 02/18/2021........ RAYMOND JAMES & ASSOCIATES........c.covereieiniieierseiseesss s 1,035,650 .1,000,000
631663 RG 8 |NASSAU CNTY N Y INTERIM FIN AUTH............ .| 02/05/2021........ GOLDMAN......ccooiiimriirerinrieriesiseeesieseeseseenes 1,000,000 .1,000,000
91412H  JU 8 | UNIVERSITY CALIF REVS, .| 02/24/2021......... Jefferie . 1,000,000 .1,000,000
91412H LD 3 [UNIVERSITY CALIF REVS.......ocoiiiiiininiieisnisieienissi s sesensssesenssnsssessnssssssnsns | svesersssssenes 02/26/2021........ Jefferie . 1,000,000 .1,000,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments...........cveenieens 15,812,856 ...15,400,661 ....19,132 XXX
Bonds - Industrial and Mi:
037833 EB 2 |APPLEINC......ccccovvvrnrinen. .| 02/01/2021........ GOLDMAN 1,995,500 | .ooovverirircrerieieniereiae 2,000,000 |........ 1.BFE
04016N  AM 5 | ARES XLIV CLOLTD. - CDO .| 03/31/2021........ GOLDMAN 5,750,000 | ...ovoeviiees 5,750,000 |........ 1.2
17327C  AM 5 | CITIGROUP INC 01/21/2021........ Citigroup (SSB)........ 3,000,000 | .o 3,000,000 |........ 1.GFE
25243y  BD 0 |DIAGEO CAPITAL PLC. 02/17/2021........| PERSHING DIV OF DLJ SEC LNDING 3,050,610 .......3,000,000 ...18,333 |1.GFE...
29736R AR 1 |ESTEE LAUDER COMPANIES INC.. 03/01/2021 GOLDMAN......ccooiiriiiieiieisisnesisissnines 993,400 | oo 1,000,000 |........ 1.EFE
36319T AN 6 | GALXY 23R AR - CDO. 02/25/2021........ MORGAN STANLEY & COMPANY. 4,000,000 | oo 4,000,000 |........ 1.2
57636Q AS 3 |MASTERCARD INC 03/02/2021........ BANC OF AMERICA/FIXED INCOME........... 998,720 | ..o 1,000,000 |........ 1.EFE
74982W  AA 4 |RACE POINT IX CLO LTD - CDO. .1 03/15/2021........ J P MORGAN SECURITIES 2,750,000 2,750,000 |........ 1.2
82652Q AA 9 |SRFC 211 A-RMBS .| 03/08/2021........ | DEUTSCHE BANK SECURITIES, INC 2,499,298 .......2,500,000 1.AFE
98164E  AD 7 | WOART 2021-A A4 - ABS. . 02/03/2021 MIZUHO SECURITIES USA/FIXED INCOME 1,499,860 | ..oovvoviiiiiiiin 1,500,000 |........ 1.AFE
3899999. Total - Bonds - Industrial and Miscellaneous. ettt 26,537,388 ...26,500,000 XXX
8399997. Total - Bonds - Part 3......... . 44,658,132 | . ...44,150,661 XXX
8309999, TOAl - BOMMAS. ... eeeitteistre sttt E e E S0 E R eEE s fE1eEE oLt oEE R E SRR f e R LR L E LR EEE SRR L E LR LR R Ef LR erienireres . 44,658,132 | ..o 44,150,661 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
MM0034 8RR |BM TECHNOLOGIES INC.........cooeiriiniiniieeiiicisnieississiesissssesesssssssssssesissssseenes | soeresessessnes 03/01/2021........ NOt AVAIIEDIE. ......coooe s 10.000 10 XXX XXX
00165C 10 4 | AMC ENTERTAINMENT HOLDINGS CL A ORD...... . 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coovvierrieriieieieiinsieeiesiseieniesessssienes | eees 880.000 8,745 XXX XXX
008252 10 8 | AFFILIATED MANAGERS GROUP ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......cevuurirriiinirinriierieseienienisssssesinnnes | covne 110.000 16,165 XXX XXX
02376R 10 2 | AMERICAN AIRLINES GROUP ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC........ovvriiieririererieienieienseneensesissesenes | ovveesenienns 1,440.000 32,483 XXX e XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD............. . 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......ccovtvierrierieieierissieensissesssssesesssssenes | ores 550.000 25,073 XXX e XXX
031162 10 0 [AMGEN ORD.....oouiiiiiiiieineiee e senensnes | eesenesenenenes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC........cvvierrierinnieierisniesieeiseesenssesenssnerenes | enes 170.000 41,731 XXX e XXX
049560 10 5 |ATMOS ENERGY ORD................. .| 03/24/2021......... CITIGROUP GLOBAL MARKETS INC......ccovvieriieririieieiissieensiseeseniesessssienes | oees 230.000 22,077 XXX XXX
05605H 10 0 |BWX TECHNOLOGIES ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......ccevuuerirriiiririnriierieseiensenisssssesinnnes | covne 180.000 11,617 XXX e XXX
093671 10 5 |H&R BLOCK ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......ccetiiieiierriririreeesieeieieessesssssseesnasnsens | oenes 430.000 8,633 XXX XXX
09609G 10 0 |BLUEBIRD BIO ORD . 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......ccovvvierrierieieierissieensiseessssesenssssnenes | ones 160.000 4,603 XXX e XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC.......cceviireieirieireeneeereissineeeeesenseseesensesens | ooees 550.000 34,511 XXX e XXX
12008R 10 7 |BUILDERS FIRSTSOURCE ORD .101/01/2021........ | ITG INC... bbbttt | benee 203.438 2,758 XXX XXX
14817C 10 7 | CASSAVA SCIENCES ORD.... . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC 80.000 4,045 XXX XXX
20337X 10 9 | COMMSCOPE HOLDING ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......ccetiiieiieiriririnieeseiesieieessesssssseesnasneens | oeees 460.000 6,899 XXX XXX
204166 10 2 | COMMVAULT SYSTEMS ORD......ccvriiiiriieinisieiierisiessssssesssssssssssessessssesessssenes .1 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......ccovvrirrieriireiersssiseeressssissnssssenssssenes | ones 100.000 6,369 XXX e XXX
20825C 10 4 | CONOCOPHILLIPS ORD . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC........oevriiierinriceerieienieierseneenesissesenes | oeveesenienns 1,784.300 83,003 XXX e XXX
209115 10 4 |CONSOLIDATED EDISON ORD... .| 03/24/2021 CITIGROUP GLOBAL MARKETS INC.......coovvieriieriirieieiineieeiesiseienisesesssnienes | eees 580.000 42,652 XXX | XXX
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2 3 4 5 6 7 8 9 10
NAIC Designation, NAIC
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Symbol
25179M 10 3 | DEVON ENERGY ORD.......coiviiiiirrirniinsirerisissiesssisssssiensssssssessssssssesssssssssssens | sosseessnssnes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......cooivuiriireriiieirisisnisiesssssesessssesenss | osveeesenienns 1,170.000 26,860 XXX e XXX
25470F 30 2 [ DISCOVERY SRS C ORD......ciuiuiiiiiiiriieiinsisesiseisisessssssessssesesssssssesssssssssessssseseses | ossesessnesenes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC........ovirimriiireieierinnieierissiessesssissnssnnes | evenes 350.000 19,666 XXX XXX
26614N 10 2 |DUPONT DE NEMOURS ORD .| 03/24/2021......... CITIGROUP GLOBAL MARKETS INC.......coouriiiieieieiriinieississieieieissseseseisninns | evees 550.000 42,552 XXX XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD....... .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......couureriimririiierieseienienisssisessensienes | evveees 950.000 7,693 XXX XXX
320867 10 4 |FIRST MIDWEST BANCORP ORD, .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......cceurireinirieirneneeineineinenseseesesensessennenes | eevenes 270.000 5,907 XXX [ XXX
33767D 10 5 |FIRSTCASH ORD .1 03/24/2021......... CITIGROUP GLOBAL MARKETS INC......covvivirmrieinereiernnieiesissisessesssessnssnses | ovenes 100.000 6,622 XXX e XXX
33830X 10 4 |FIVE PRIME THERAPEUTICS ORD.......cccevriimiiiirerinirriesieississierssisessesississssssnsnns | ovresessnenenes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC 80.000 3,019 XXX e XXX
34354P 10 5 |FLOWSERVE ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coovueirriiiiniiierissieseiiseeessesseisenisnnes | evene 280.000 10,847 XXX XXX
39874R 10 1 |GROCERY OUTLET HOLDING ORD, .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC........ovoiimriirniierernnieieiseiessesssissnssnnes | ovenes 170.000 6,130 XXX e XXX
400110 10 2 |GRUBHUB ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......cceuieiinirieireereieeneiseineneeeseesnsessennenes | eevenes 220.000 13,158 XXX XXX
44930G 10 7 |ICU MEDICAL ORD......covvvrverirrrrrirrinnns . 03/24/2021......... CITIGROUP GLOBAL MARKETS INC 50.000 10,430 XXX e XXX
451107 10 6 |IDACORP ORD . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC.......cceuieeiimrieereenereeneeneenenseeereessseeeeneenes | eovenes 120.000 11,863 XXX e XXX
457187 10 2 |INGREDION ORD .1 03/24/2021........ | CITIGROUP GLOBAL MARKETS INC.....ccevuiuieriireiinieierineieeesieienissensenines | eeveees 160.000 14,452 XXX XXX
45773H 20 1 |INOVIO PHARMACEUTICALS ORD . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC......cooumrerieimririiieriereienienissisessessinenes | evvees 430.000 3,916 XXX e XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD .| 03/24/2021........ VOUS......vtrieieiie et | erene 298.210 39,765 XXX XXX
49271V 10 0 |KEURIG DR PEPPER ORD o .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coureiiiririiierieseiensenisssisessenninenes | evvees 910.000 31,393 XXX XXX
53220K 50 4 |LIGAND PHARMACEUTICALS ORD.......cccoeumiiririiirirerirereisssererississesessessesesesersnnens . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC 30.000 4,385 XXX e XXX
56600D 10 7 | MARAVAI LIFESCIENCES CL A ORD..... .1 03/24/2021........ | CITIGROUP GLOBAL MARKETS INC.....c.oevuivririiiriiieierissieeesieisnssssensnnies | veveees 150.000 5,293 XXX XXX
58518F 10 9 |BM TECHNOLOGIES CLAORD............... . | 01/04/2021 CORPORATE ACTION.....ccovvmrrierirrricinees 10.000 129 XXX e XXX
589433 10 1 |MEREDITH ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC 90.000 2,823 XXX XXX
589889 10 4 |MERIT MEDICAL SYSTEMS ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......couuierrimriiiieriereenienisssisessensinenes | evvees 120.000 6,665 XXX e XXX
617446 44 8 |MORGAN STANLEY ORD........... . | 03/02/2021 VOUS......vvrieieie s sneenes | erere 131.243 11,952 XXX XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD... .1 03/24/2021........ | CITIGROUP GLOBAL MARKETS INC.....c.oevuiiririirerieieieriseieeesieisnssssenssnies | veveees 400.000 8,019 XXX XXX
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC.......cceutiiinimieeirierereineineinesseeenessssenenseenes | ovenes 960.000 10,548 XXX XXX
648298 10 0 |NEW RELIC ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coovuieriiiiriiierinsineierissisessesseeseninnnes | even 110.000 6,392 XXX XXX
69327R 10 1 |PDC ENERGY ORD . 03/24/2021......... CITIGROUP GLOBAL MARKETS INC......covvurirriiinnreiernsieeessnsesessesssessnssnnes | overe 230.000 7,709 XXX e XXX
70614W 10 0 |PELOTON INTERACTIVE ORD . 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......cceuieriinirieireereieinsineinenessesessnsessennenes | eevees 170.000 17,334 XXX XXX
723787 10 7 |PIONEER NATURAL RESOURCE ORD .1 01/12/2021......... ITGINC..oovvreeriis 28170 6,910 XXX e XXX
T4366E 10 2 |PROTAGONIST THERAPEUTICS ORD.......c.ovvrirrieriniiiieisniseesieisesssiesissessssessnes | evvenesenenenes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC 80.000 2,277 XXX XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD . 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......ccooeviiiiiniiniiiciisnieiississiiesssssiisnes | eviees 590.000 52,868 XXX XXX
78440X 10 1 | SL GREEN RLTY REIT ORD.......coouiieririiinienirsisseissiessiessesessessssessssessenessees .| 01/01/2021........ NOt AVAIIEDIE. ..o | s 4.000 233 XXX XXX
78440X 80 4 |SL GREEN RLTY REIT ORD. .| 01/21/2021......... ITG INC oo | cereres 173.925 16,817 XXX e XXX
78573M 10 4 |SABRE ORD . 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......covvuiirmriiiiniiierinsieeesissiessessesssnssnnes | evene 730.000 10,715 XXX e XXX
80706P 10 3 | SCHOLAR ROCK HOLDING ORD.........coouiviieiireiereiisirerinsissesessssssesessesesssssesesssnsene | oesnesenenenes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC 50.000 2,648 XXX e XXX
82489W 10 7 | SHOALS TECHNOLOGIES GROUP CL A ORD........ .| 03/24/2021......... CITIGROUP GLOBAL MARKETS INC......coovuieiriiiiniiierinsieeerissiessessesseninnes | even 200.000 6,299 XXX XXX
828806 10 9 | SIMON PROP GRP REIT ORD.... .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coovrvirmrieiinreierssnieeesssssessesssessnssnees | ovene 280.000 31,371 XXX e XXX
83088V 10 2 | SLACK TECHNOLOGIES CL A ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......coeuiririieiririrrineeinsissieisesseseeessessennenes | eeveees 340.000 13,813 XXX XXX
85208M 10 2 | SPROUTS FARMERS MARKET ORD... . 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......covvuiirmriiiieiierineinesesissiessessesssnsnnes | evene 270.000 6,890 XXX e XXX
857477 10 3 | STATE STREET ORD . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC.......cceurereirimreeireerereeeeneenenseeereessseeeeneenes | eovenes 690.000 55,688 XXX e XXX
87612G 10 1 | TARGA RESOURCES ORD.. .1 03/24/2021........ | CITIGROUP GLOBAL MARKETS INC.....c.evuivreriierniieierieieeesiseisnssssenssnies | eeveees 530.000 16,794 XXX XXX
88076W 10 3 | TERADATA ORD . | 03/24/2021 CITIGROUP GLOBAL MARKETS INC.......cceuiiiiniieeirierereieieinieeeeressssesenseenes | evenes 250.000 9,807 XXX XXX
88160R 10 1 |TESLA ORD .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC 30.000 19,361 XXX XXX
89377M 10 9 | TRANSMEDICS GROUP ORD.. .1 03/24/2021........ CITIGROUP GLOBAL MARKETS INC 50.000 2,211 XXX e XXX
896945 20 1 | TRIPADVISOR ORD......cotiiiiuieiiiireiiriseeieiisisesissessesiessessssesessssssssessesssssssesessessene | sessessessnsenes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......c.oviuirieireineierinnireeesinseessessessenenenes | evere 230.000 11,463 XXX | XXX
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90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD........ccvumiiiiniiiriiieiesieisessisessssessesies | eeveessseenes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......cootuiirnriiiinieierineiesesinsisessesseissnsnnes | even 640.000 4,773 XXX | XXX
90214 10 1 | 2U ORD...oiiiricreieseee sttt | crereseniennnes 03/24/2021........ CITIGROUP GLOBAL MARKETS INC........ovirimriiireieierinnieierissiessesssissnssnnes | evenes 150.000 5,736 XXX XXX
909218 12 5 |UNIT CORPORATION WTS .| 01/08/2021........ CORPORATE ACTION. ..ot ressssiessssisssesssssssssssenssssesns | coesiessssssseesessssens 1.000 1 XXX XXX
911163 10 3 |UNITED NATURAL FOODS ORD.......otriurrimirimrimisiissieesiesissessessssesessesssesessesns .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......couureriimririiierieseienienisssisessensienes | evveees 120.000 4,059 XXX XXX
92343X 10 0 |VERINT SYSTEMS ORD........c.cccocc.. 02/02/2021........ ITG INC ..ot | cereres 145.000 3,467 XXX e XXX
92552V 10 0 [VIASAT ORD......cccovrvirrervrirrirs .. | 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......covvivirmrieinereiernnieiesissisessesssessnssnses | ovenes 130.000 6,378 XXX XXX
92764N 10 2 | VIR BIOTECHNOLOGY ORD .. | 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.....coovurermrieirneieieissiseesesssssessessssssnssnsss | cevene 120.000 6,062 XXX e XXX
929042 10 9 | VORNADO REALTY REIT ORD. .. | 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coovueirriiiiniiierissieseiiseeessesseisenisnnes | evene 400.000 18,563 XXX XXX
92918V 10 9 |VROOM ORD .. | 03/24/2021. CITIGROUP GLOBAL MARKETS INC 230.000 8,328 XXX XXX
929740 10 8 | WABTEC ORD .. | 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coevveireririreiinsieissisessessssssessesssssssssnses | ceree 420.000 32,125 XXX e XXX
98156Q 10 8 | WORLD WRESTLING ENTERTAINM CL A ORD . 03/24/2021......... CITIGROUP GLOBAL MARKETS INC......covvurirriiiniriiernsiesesissesessesssessnsnses | ovenes 100.000 5,734 XXX XXX
G01767 10 5 |ALKERMES ORD... . 03/24/2021. CITIGROUP GLOBAL MARKETS INC 360.000 6,980 XXX XXX
G30401 10 6 |ENDO INTERNATIONAL ORD 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......cootuierriiriniiieiisieseiissiessessessenisnnes | even 520.000 4,268 XXX XXX
G5509L 10 1 |LIVANOVA ORD.....coovvmrvmrrierireririenns .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......cooumrerieimririiieriereienienissisessessinenes | evvees 110.000 8,188 XXX XXX
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.......ccccovervmiernriniinns .. | 03/24/2021. CITIGROUP GLOBAL MARKETS INC 840.000 22,443 XXX XXX
G7709Q 10 4 |ROYALTY PHARMA CL A ORD........cccvtrummrmirirrirristiissiiesieseesesssssssssssseseesesseens .| 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......coureiiiririiierieseiensenisssisessenninenes | evvees 630.000 27,555 XXX XXX
L44385 10 9 | GLOBANT ORD......ooiiiuiiiiiiiriieiererisi et sssssss e ss s nes C... 03/24/2021........ CITIGROUP GLOBAL MARKETS INC 50.000 10,605 XXX e XXX
M25133 10 5 |COGNYTE SOFTWARE ORD.... C.... 02/02/2021........ ITG INC oo | cerenes 145.000 3,322 XXX XXX
N01045 10 8 |AFFIMED ORD.......cccccovvirvivminiieriiirrisnines Cuovrve 03/24/2021........ CITIGROUP GLOBAL MARKETS INC.......c.cooerimiiiiniiiiieisnieieissiessssssissinnes | ovenes 270.000 2,173 XXX e XXX
V7780T 10 3 |ROYAL CARIBBEAN GROUP ORD......coouiiiuieriieiisternrississnssssserssnesenensssessnssnsssnsenssnes | soseesenssssses 03/24/2021........ CITIGROUP GLOBAL MARKETS INC......cootiiniiniiininiisissnissesssssesenssnssenssnesnnes | averes 340.000 28,488 XXX | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAAEG. ... .iiiiie  coiiiitiieieisesiises st ss stttk e enssssenes 1,162,306 XXX e 0 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Other
313385 12 3 | FEDERAL HOME LOAN BANK.....oooeesosesssesssesessessssresesressesrsce [ [ 01/06/2021....... | VARIOUS | 6,593.000 659,300 XX e XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (UnaffiliBEEA) OtNET... ... ..o it ettt ses ettt 659,300 XXX e 0 XXX
Common Stocks - Mutual Funds
693391 8 0 |PIMCO:DIV INCOME INST....oiiiiiitiiiiierississsssssesns s sesssssssensssssssssnsssssnsssssens | cossssssonsnnes | 03/02/2021........ |PIMCO Funds.......ccoovvenee | ..... 5,138,255.319 | ..o 58,095,679 XXX |
9499999,  Total - COMMON SEOCKS = MULUAI FUNGS.............c.euiveiiectcteiceitete ettt ete et stetes eevattetessesesessseeesessesetessseseseesetesesasseses et esetessssesessesetesesassetessssesesessesetassssesesssesetsaesesessssesessscsesasnsetetannssenensnsetesannes | eaesesisees 58,095,679 XXX XXX
9799997, Total - COMMON SIOCKS = PAIE 3.........c..cviuiieiieiiiteiieiet ettt ettt ettt b e seess s esesses  ebsebssssssesssssesessessebesssesessessesessessessessesesses et et essesses et essesse s et ensebses e s e sesses et ensesse st asessessesansessebsessesessessesnsensessssnsens | avsesssns 59,917,285 XXX XXX
9799999. Total - Common Stocks.........ccoweieeriiians 59,917,285 XXX XXX
9899999. Total - Preferred and Common Stocks. . 59,917,285 XXX . ....0 XXX
9999999. Total - Bonds, Preferred @Nd COMMON SIOCKS. .........cv.uiruriiiiiieriiiieieeriss sttt seseetess st stis | eesateseeesssessseseeee s ees ks E e f 888 E L f 4L R8s E kLR L f bR L0k d bbbt erts | etesete ke bbbt ent ettt enesnnnies | dotesnsissess et ies 104,575,417 XXX e 42,413 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Symbol
Bonds - U.S. Government
36179T 7K 5 |G2MA5398 - RMBS........ccoooivvcriiicii .. | 03/01/2021. | Paydown [T IOV 141,430 | ........ 141,430 | .......... 144,667 | ........... 144393 | ... (2,964) (2,964) | ..o | e 141,430 08/20/2048. | 1.A ..............
3620AD NY 4 |GN 726807 - RMBS. .| 03/01/2021. | Paydown . 388 (10) (10) 388 09/15/2039. | 1.A .....
3620C6 EG 6 |GN 749935 - RMBS. .. | .. 03/01/2021. | Paydown . 1,880 (80) (80) 1,880 11/15/2040. | 1.A ...
36291E H8 7 |GN625855-RMBS..........cccooomvrrrrirrris .. | 03/01/2021. | Paydown . 2,895 (101) (101) 2,895 06/15/2035. | 1.A ............c.
36291H C9 3 |GN 628396 - RMBS .. 1 03/01/2021. | Paydown . 9,454 .9, . (171) (171) 9,454 10/15/2028. [ 1.A .....
38376G DN 7 |GNR2010-018 C - CMBS .. | 03/01/2021. | Paydown . 5815 | .. 5815 | ... ..6,103 (136) (136) 5815 03/16/2051. | 1.A .....
38376G  XT 2 |GNR2010-148 C - CMBS .| 01/19/2021. | Paydown . 30,108 | .ccovenee 30,108 | ..cocceveue 31,011 | 30,362 | (254) (254) | oo [ i 30,108 12/16/2050. | 1.A .....
912828 PP 9 |UNITED STATES TREASURY ... | .. 1 01/15/2021. | Maturity @ 100.00.......cccosvrrnurinns . 3,927,000 3,927,000 | ......3,848,324 | ...........3,919,592 | ... (450,027) | .......... (2,183) | .oovvvcvviians [ s (452,210) 3,467,382 01/15/2021. | 1A .....
0599999. Total - BoNds - U.S. GOVEIMMENL. .......ouuuiieriie oo e | s 4,118,971 | ....... 4,118,971 | ....... 4,045,679 | ........4,115279 | ... (450,027) | .......... (5,899) | ..ovvenens 0 | (455,926) 0 3,659,353 0 ... 459,618 | ....... 459,618 | ....... 22,804 XXX XXX
Bonds - U.S. Political Subdivisions of States
248866 TV 7 |DENTON TEX....oooommiiimimriieniiieneiseneiienes .. 101/20/2021. | Call @ 100.00..... . 245,000 245,000 02/15/2022. | 1.BFE.........
262633 EY 2 [DUPAGE CNTY ILL...ccoiiiiosiiniiiniiniins .. | 01/01/2021. | Maturity @ 100.00.... 210,000 210,000 01/01/2021. | 1.B FE.........
2499999. Total - Bonds - U.S. Political Subdivisions 0f States.........ccciiiis cririiiiiisisieissssr s seensnes | sssnesenes 455,000 | .......... 455,000 XXX XXX
Bonds - U.S. Special Revenue and Special A t
222102 AA 3 |COULEE MED FNDTN WASH REV. .. 1 03/23/2021. | Call @ 100.00..... . 21,971 21,971 04/20/2036.
3131WR K2 0 |FHZJ1213- .. | 03/01/2021. | Paydown 02/01/2041.
3131X4 2T 1 |FHZK1686 - .. 1 03/01/2021. | Paydown 07/01/2024.
3131X4 2U 8 |FHZK1687 - .. | 03/01/2021. | Paydown 07/01/2024.
3131X5 AP 7 |FHZK1814 - .. | 03/01/2021. | Paydown 10/01/2024.
3131X5 B4 3 |FHZK1859- .. | 03/01/2021. | Paydown 09/01/2024.
3131X5 D3 3 |FHZK1922- .. | 03/01/2021. | Paydown 10/01/2024.
3131XJ S5 2 |FHZL3240- .. 1 03/01/2021. | Paydown 06/01/2042.
3131XM  FM 2 |FH ZL5572- .. | 03/01/2021. | Paydown 04/01/2043.
3131XN  6U 2 |FHZL7183- .. | 03/01/2021. | Paydown 10/01/2043.
3131XP DV 7 |FHZL7316- .. | 03/01/2021. | Paydown 11/01/2043.
3131XQ TK 2 |FHZL8654 - .. | 03/01/2021. | Paydown . 11/01/2044.
3131XR BB 9 |FH ZL9034 - .. 1 03/01/2021. | Paydown . 83,380 02/01/2045.
31329 PV 3 |FHZA1336- .. | 03/01/2021. | Paydown JETSTTSRIN ENVR 117,842 07/01/2042.
313200 PX 9 |FHZA1338 - .| 03/01/2021. | Paydown . 94,559 08/01/2042.
31320K XH 2 |FH ZA2480 - .. | 03/01/2021. | Paydown e | s 1,160,764 11/01/2037.
31320K YU 2 |FHZA2523- .. | 03/01/2021. | Paydown . rerennn530,425 09/01/2038.
3132A4 6K 9 |FHZS4474 - .. 1 03/01/2021. | Paydown . 64,888 03/01/2042.
3132A4 PW 2 |FH ZS4037 - .. | 03/01/2021. | Paydown . 33,781 05/01/2044.
3132A5 A4 7 |FHZS4527 - .| 03/01/2021. | Paydown . 69,856 08/01/2043.
3132A5 AY 1 |FHZS4523 - .. | 03/01/2021. | Paydown . 34,973 07/01/2043.
3132A5 XA 8 |FHZS5173- .. 1 03/01/2021. | Paydown . 265 09/01/2021.
3132A6 TF 0 |FH ZS5950 - .. | 03/01/2021. | Paydown . 4,602 09/01/2024.
3132D5 6Z 0 |FH SB8088-RMBS.... ... | .. | 03/01/2021. | Paydown . 37,270 02/01/2036.
3132DV 7B 5 |FH SD8090 - RMBS.......cccoovverriiriiriirnns .. 1 03/01/2021. | Paydown rre | e 186,639 09/01/2050.
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3132HM  ZZ 7 |FH Q11660 - RMBS .| 03/01/2021. | Paydown 270,968 270,968 ...281,680 ....278,853 (7,885) ..270,968 10/01/2042. [1.A ....
3132L5 SE 4 |FH V80517 - RMBS cee | 1 03/01/2021. | PAYAOWN........oveoeeciineiicniiins | ceverieeeeisnesisneiins | cevvenns 137,461 | ......... 137,461 ....145,344 (8,065) . .137,461 10/01/2043. | 1.A ... .
3132M9  5A 8 |FH Q29241-RMBS..........cccooovviviiiiiiinnians .. [03/01/2021. | PaYAOWN. ... [ e | v 148,660 | .......... 148,660 | .......... 158,950 (9,493) | oo | s 148,660 10/01/2044. | 1.A ..o
3132QU 3B 7 |FH Q37993 - RMBS .. | 03/01/2021. | Paydown 82,349 82,349 87,714 (5,671) ....82,349 12/01/2045. | 1.A ...
3133A8 MR 5 |FHQB2168- RMBS.... <. || 03/01/2021. | Paydown 235,456 235,456 (7,853) ..235,456 08/01/2050. | 1.A .... .
3133GB GD 0 |FHQN4696 - RMBS........ccccoovrvrvvrrirriirnns .1 03/01/2021. [ PAYOWN. ....ouverrvrirriernniserernnes | veverieninerisnnnneninns | verinnennn 18,389 | i 18,389 (813) 12/01/2035. [ 1.A c.ocvvrnne.
3136AC U5 8 |FNR2013-15EP - CMO/RMBS.. .. | 03/01/2021. | Paydown ..40,956 (1,078) 08/25/2042. | 1.A ....
3136AE  ZQ 3 |FNR2013-56 P - CMO/RMBS .| .. [ 03/01/2021. | Paydown 138,848 1,312 06/25/2043. | 1.A .... .
3136AF Y8 1 [FNR2013-89 PA-CMO/RMBS................. .. | 03/01/2021. | Paydown 29,839 (454) 02/25/2043. | 1.A ...
3137AC P37 |FHR 3879 NW - CMO/RMBS.. .. 103/01/2021. | PaydOWN. ... [ e | cerveeennn,381 | i 5,381 (41) 09/15/2040. | 1.A ....
3137B4 Z5 8 |FHR4261PA-CMO/RMBS.... ... |.. | 03/01/2021. | Paydown 51,634 51,634 (UL ] T I 51,634 07/15/2032. | 1.A .... .
3137B8 PP 6 |FHR 4322 PA-CMO/RMBS............ccc....cc. .. | 03/01/2021. | Paydown 28,217 28,217 (1,289) | oo | e 28,217 03/15/2044. | 1.A .........cccc.
31385X NF 0 |FN 555790 - RMBS.. .. 1 03/01/2021. | Paydown 4,345 | o 4,345 | 4,405 ..4,278 67 4,345 10/01/2033. [ 1.A ....
3138EN 7M 5 |FN AL6299 - RMBS. ... |.. | 03/01/2021. | Paydown 91,300 91,300 96,564 ..96,408 (5,108) 01/01/2045. | 1.A .... .
3138EN WV 7 |FNALBO59 - RMBS........cooovoerrirriiieninns .. [ 03/01/2021. | PAYAOWN. ... [ cevieeeiinneiseneienes | v 171,289 | .......... 171,289 | .......... 176,977 | oo 176,767 (5,478) 11/01/2044. | 1.A e
3138EN WX 3 |FNAL6061- RMBS .. | 03/01/2021. | Paydown 33,420 33,420 34,584 (685) 11/01/2044. | 1.A ...
3138WG EZ 3 |FNAS6451-RMBS .. [03/01/2021. | PaYdOWN..........ocvveerrrricniiicriiinens [ e | v 160,551 | .......... 160,551 | .......... 167,839 (5,653) 01/01/2046. | 1.A ....
3138WH RL 8 |FN AS7690 - RMBS. .. 1 03/01/2021. | Paydown 274,741 274,741 (988) 08/01/2046. [1.A ....
3138WH XR 8 |FN AS7887 - RMBS. .. | 03/01/2021. | Paydown 183,053 3,068 09/01/2041. | 1.A.
3138WK 3E 3 |FN AS9796 - RMBS. .. | 03/01/2021. | Paydown ... 1,379,106 (1,819) 06/01/2047.{1.A ....
3138WT UT 1 |FNAT5993 - RMBS .. [03/01/2021. | PaydOWN............covverrvinnienniiinnns [ e, | v 370,787 6,234 05/01/2043. | 1.A ....
3138Y1 3L 7 |FNAX0802-RMBS. .. | 03/01/2021. | Paydown 4,156 (160) 4,156 10/01/2044. | 1.A.
3138Y6 MY 7 |FN AX4874 - RMBS. .1 03/01/2021. [ PAYOWN. ... | eevererensssrisesssienens | cvrveinns 159,113 ((CZX) N I 159,113 12/01/2044. [1.A ...
3138YE 5V 5 |FNAY1759- RMBS. .. [ 03/01/2021. | PaydOWN...........vveerevinriinniiinnns [ o | v 100,666 (2,038) | ..o | e 100,666 02/01/2045. | 1.A ....
313900 MU 7 |FN 656571 - RMBS.. .. | 03/01/2021. | Paydown 8,362 77 8,362 05/01/2033. | 1.A .
31402H Z2 0 |FN729861- RMBS.. .. | 03/01/2021. | Paydown 1,402 10 1,402 11/01/2033. | 1.A ...
31403D YB 9 |FN 746006 - RMBS.. .. | 03/01/2021. | Paydown 93,498 . . . Y4/ I 93,498 12/01/2033. | 1.A ...
31405Q AX 6 |FN 795722 - RMBS.. .. 1 03/01/2021. | Paydown 1,590 ....1,590 L1614 L ....1,576 14 1,590 10/01/2034. [ 1.A ... .
3140FP  C9 8 [FNBEB3695-RMBS..........cccoooomumrirnriirnns .. [ 03/01/2021. | PaYdOWN..........ooovierrricnicccriienns [ e | v 173,555 | .......... 173,585 | .......... 177,297 | oo 177,815 ) (G37510) N RO I 173,555 06/01/2047. | 1.A .........cccc.
3140GY GZ 6 |FNBH9215-RMBS. .. 1 03/01/2021. | Paydown.........ccooeveiiricniiiciiens [ e | v 136,747 | .......... 136,747 | .......... 140,358 140,404 ) (3,657) ..136,747 01/01/2048. | 1.A ....
3140H5 AW 1 |FN BJ3620 - RMBS. ... | .. | 03/01/2021. | Paydown 83,793 83,793 87,944 ..86,766 ) (2,973) . ....83,793 01/01/2048. | 1.A .... .
31400Q TE 3 [FNBN7748-RMBS.......cccooooommriimrririnnninn. .. | 03/01/2021. | Paydown 20,725 20,725 21,533 ) (U T4 ) R S 20,725 | oo | e | e (U I 117 | 09/01/2049. | 1.A .cceveveve
3140K3  J2 9 |FNBO7480 - RMBS.... .1 03/01/2021. [ PAYOWN. ... | eevererensssrismsssiennns | evrvernns 428,410 | .......... 428,410 ....441,664 ) TR TN (12,011) [ oo .428,410 12/01/2049. [1.A ...
3140KP  JP 9 |FNBQ3869- RMBS.... .. [03/01/2021. | PaYdOWN. ... [ e | v 170,738 | .......... 170,738 ....176,554 ) (5,582) 09/01/2050. | 1.A .... .
3140KT L7 8 |FNBQ7549-RMBS .| 03/01/2021. | Paydown 98,542 | ...cooouu 98,542 | ......... 102,198 ) (3,633) 11/01/2050. [ 1.A ..o
314009 NW 9 |FN CA2204 - RMBS. .. [03/01/2021. | PaydOWN...........ovvverrrinnienriiinnes [ o, | v 476,633 | .......... 476,633 ) (25,988) 08/01/2048. | 1.A ....
3140QA NN 6 |FN CA3096 - RMBS. .. 1 03/01/2021. | Paydown 309,549 | .......... 309,549 e ) SN IO (19,085) | ...cvoorris . 02/01/2049. | 1.A .... .
3140X4 M4 5 |FNFM1278 - RMBS .. [03/01/2021. | PaydOWN............covverrrinniinniiinnns [ o, | v 378214 | ......... 378214 | ......... 387,019 | oo 386,542 ) (8,328) | ..o | v 378,214 07/01/2034. | 1.A ..............
3140X7 2G 3 |FNFM4374 - RMBS.... .. | 03/01/2021. | Paydown 292,538 292,538 ....301,909 ....301,677 ) (9,139) 1292538 09/01/2050. | 1.A ...
3140X7 4F 3 |FN FM4421-RMBS.... . 103/01/2021. | PaydOWN........ccvuvrererirriersniniirerns | v | s 140,299 | .......... 140,299 ....146,701 ....146,687 ) (6,387) ..140,299 10/01/2035. [ 1.A ...
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3140X7 XJ 3 |FN FM4280 - RMBS.... . 103/01/2021. | Paydown 38,643 | .........38,643 | ...........40,026 | .............39,994 | . | i (1,351) (1,351) 09/01/2050. | 1.A .....
3140X8 P4 3 |FNFM4942 -RMBS.... .| 03/01/2021. | Paydown 99,704 | ..cceee99,704 | .. 103,801 | oo 103,775 [ | e (4,071) (4,071) 11/01/2050. | 1.A .....
31410L UV 2 |FN 890796 - RMBS .| 03/01/2021. | Paydown 86,972 | ..c........86,972 | ..........88,956 | .ooooieirrn.88,696 | oo [ s (1,724) (1,724) | oo | s 86,972 12/01/2045. | 1.A .....
314120 AJ 9 |FN 934809 - RMBS ... | 03/01/2021. | Paydown 4,460 (37) (37) 4,460 03/01/2024. | 1.A .....
31414R PK 5 [FN 973926 - RMBS........ccccooovmrvrrmrrrrarnrinns .. | 03/01/2021. | Paydown JESTTRIT E 12,066 (133) (GIRK) | R 12,066 05/01/2038.
31416X FA 3 |FN AB1960 - RMBS.... . 103/01/2021. | Paydown v | 49,650 (2,374) (2,374) [ oo | v 49,650 12/01/2040.
31418V KJ 0 |FNAD7496 - RMBS.... .| 03/01/2021. | Paydown 1,823 (3) 3) 1,823 01/01/2026.
TENNESSEE HSG DEV AGY
880461 SB 5 |RESIDENTIAL FIN PR .. 101/21/2021. | Call @ 100.00..... et | s 10,000 1 1 (S 1 I [OOSR 101 | e 101 | oo 173 | 07/01/2040.|1.BFE.........
UNIVERSITY HOUSTON TEX UNIV REVS
914302 AP 9 |TAXEXE .. 1 02/15/2021. | Call @ 100.00..... 55,000 55,000 57,276 | .cocvovvr 55,043 | ..o (43) () 1 N IS 55,000 [ ..ooovviriiins | e | e (U I 1,375 | 02/15/2030. [ 1. Z..............
UNIVERSITY HOUSTON TEX UNIV REVS
914302 BL 7 |TAXEXE .| 02/15/2021. | Call @ 100.00..... e | s 945,000 | .......... 945,000 | .......... 984,114 | .....cc..... 945,736 | ...cooovvrvcrirs (736) (UL T I 945,000 | ..o [ e [ s 0. 23,625 |02/15/2030.|1.C FE.........
VIRGINIA ST HSG DEV AUTH COMWLTH
928120 K5 6 [MTG-C .. 1 03/01/2021. | Paydown 29,430 29,430 29,430 | oo 29,430 | oo | e (0) [(0) 1 TSRO I 29,430 [ oo | e | e (U I 121 | 04/25/2042. | 1.AFE.........
968369 AA 6 |WILKES CNTY GAHOSP AUTHREV....... .. | 03/17/2021. | Call @ 100.00..... 55,000 55,000 55,000 | ...... 55,000 | .coooiinriiiniiins | o (O OO [P 55,000 | .oooiriiiinniiins | o | e [ 738 | 02/20/2037. |1.BFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. ...........riiiiiiiisiiriieocisi e sesnesssnessneens | oo 10,958,832 | ... 10,958,832 | ....11,184,621 | ......... 11,074,382 | ..ccooven. 0 .. (173,040) | oo 0 | (173,040) | ...covooenecd 0 e 10,958,731 | ..o 0 | 101 | o 101 | ....... 74,889 XXX XXX
Bonds - Industrial and Miscellaneous
ANHEUSER-BUSCH INBEV
03523T BP 2 |WORLDWIDE INC .. 03/01/2021. | Call @ 100.00..... 0 07/15/2022.
05567L T3 1 |BNP PARIBAS SA. C| 01/15/2021. | Maturity @ 100.00..........ccccomvvvinnes | wovemmrimrisnniiennis | s 1,000,000 | ....... 1,000,000 | ....... 1,007,190 (37) 01/15/2021.
05588U AA 0 [HGVGI19AA-RMBS. .| 03/25/2021. | Paydown 91,456 | . 1,456 21 09/26/2033.
075887 BA 6 |BECTON DICKINSON AND CO.. ... | .. | 03/12/12021. | Call @ 100.00..... rreeen | e 1,782,498 | ....... 1,750,000 492 11/08/2021.
126408 GV 9 |CSXCORP .. | 03/01/2021. | Call @ 100.00..... 500,000 500,000 49 06/01/2021.
126650 DC 1 |CVSHEALTH CORP.......cccooovirvcrinriins .. | 03/09/2021. | Maturity @ 100.00..........ccoovrveemriens [ e | v 797,000 | .......... 797,000 26 03/09/2021.
17328P  AQ 6 |CMLTI 20EXP2 A3 - CMO/RMBS.... .| 03/25/2021. | Paydown 248,261 248,261 (6,260) 08/25/2050.
17328P  AX 1 |CMLTI 20EXP2 A4 - CMO/RMBS.... .| 03/25/2021. | Paydown JETSTTRTTRRRTOON IOV 180,876 | .......... 180,876 | ......... . . (3,435) 08/25/2050.
28415P  AA 2 |EHGVT 2016-AA-RMBS........ccovvvvvirnrins .. | 03/25/2021. | Paydown 20,887 20,887 20,886 | ...covernnee 20,887 | .o . 0 0 04/25/2028.
34532F AD 4 |FORDL 2019-A A3 - ABS .| 03/15/2021. | Paydown JESTTSTRIN EOVR 785,892 | .......... 785,892 7 7 05/15/2022.
36191Y BB 3 |GSMS 2011-GC5 A4 - CMBS.. .| 03/01/2021. | Paydown revrereeneesnenens | o 1,760,150 | ....... 1,760,150 | ...... 1,791,780 | ..........1,764,267 | ...cccccvvrvernee | v (4,117) (4,117) 08/12/2044.
36249K AC 4 |GSMS 2010-C1 A2 - CMBS. .| 03/01/2021. | Paydown 3,241 3,241 0 08/10/2043.
36257F AD 2 |GMCAR2019-2 A3 -ABS.... .. | .- | 03/16/2021. | Paydown 19 02/16/2024.
452570 AE 4 |IMSA2007-22A-RMBS.......ccccovvvvvirvrrnnns .. | 03/25/2021. | Paydown (93) 04/25/2037.
55265K 2G 3 |MASTR 2003-11 7A2 - CMO/RMBS.... .| 03/01/2021. | Paydown 492 12/25/2033.
61747W AF 6 | MORGAN STANLEY .| .1 01/25/2021. | Maturity @ 100.00.........ccrirvrrirens | crrreirernnireireniennns 545 01/25/2021.
674599 CS 2 |OCCIDENTAL PETROLEUM CORP.......... .. | 02/24/2021. | RBC CAPITAL MARKETS.......ccccoo. | covvmmniinniiinniiians 80,550 08/15/2029.
674599 CW 3 |OCCIDENTAL PETROLEUM CORP.......... .. 1 03/01/2021. | GOLDMAN.. 36,588 08/15/2024.
82652K AA 2 [SRFC 171 A-RMBS . 1 03/20/2021. | Paydown 1 03/20/2034.
82652M AA 8 |SRFC 2019-2 A-RMBS.. .| 03/20/2021. | Paydown 14 05/20/2036.
82652N AA 6 |SRFC 193 A-RMBS .| 03/20/2021. | Paydown 1 08/20/2036.
82653E AB 3 |SRFC2019-1B-RMBS.........ccccoocvmrvrie .. 1 03/20/2021. | Paydown (4,365) 01/22/2036.
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84756N AB 5 |SPECTRA ENERGY PARTNERSLP......... .. 1 03/15/2021. | Call @ 100.00..... rreee | e 500,000 | .......... 500,000 | .......... 499,835 4 4 1 e | 499,995 | L | D | D 5,750 | 06/15/2021. | 2.A FE.
89152U AF 9 |TOTAL CAPITAL SA.......coovvvmrvirirrianenes C| 01/28/2021. | Maturity @ 100.00..........cccoommrermmnne | wrermreermrieeerrenenes | ceveees 1,000,000 | ....... 1,000,000 | ....... 1,029,130 (781) (781) | cevrveeverrernee | orereernn 1,000,000 | oo | eevrveinerinnins | o0 | s 20,625 |01/28/2021. | 1.E FE.
89175V AA 1 |TPMT 182 A1-RMBS .| 03/01/2021. | Paydown v 43,575 | ) (982) [ oo [ e AB5T5 | i | e | vereirenienen0 | s 236 |03/25/2058. | 1.AFE.
89176E AA 8 |TPMT 2018-1 A1-RMBS.... ...| .. | 03/01/2021. | Paydown v 4T3 LATT13 ) (997) | cvvverrvrrrvernes | evvriraeneeee T3 | e | e (0) [ e (0) | o 236 | 01/25/2058. | 1.AFE.
891788  AA 2 |TPMT 2019-4 A1 - CMO/RMBS................. .. | 03/01/2021. | Paydown JETSTTRRRTOIN EOV 151,686 | .......... 151,686 ) (1,300) [ .ooeverererrenes | evvrereenens 151,688 [ o [0 | 0 [, 736 | 10/27/2059. | 1.AFE.........
92349F AB 9 |VZOT 2018-1 A1B - RMBS.. .. | 03/22/2021. | Paydown 504,621 | ......... 504,621 0 504,621 | e | 0 | 0 | 325 | 09/20/2022. | 1.AFE.........
94974B FC 9 |WELLS FARGO & CO. . 1 02/08/2021. | Not Available 836,032 833,000 | ..........848,344 . (345) (345) ..835,165 v 867 | 14,092 | 03/08/2022. | 1.F FE..........
3899999. Total - Bonds - Industrial and MISCEIlaNEOUS.............cciiuiiiiiiiiis i | oenes 13,662,146 | ..... 13,681,316 | .....13,693,154 | ........13,580,504 | ..... 117,031 | ........ (20,933) | .ovvvveenn0 [ 96,098 ..o 0] e 13,676,602 |............... 0 ... (46,955) | ........ (46,955) | .....208,301 XXX XXX
8399997. Total - Bonds - Part 4 e | e 29,194,949 | ... 29,214,118 | .....29,454,337 29,232,122 | ... (332,996)| ...... (200,634) | ...ccccoeee0 | e (533,630) 0 28,755,881 0].. 406,570 | ....... 406,570 | ..... 311,874 XXX XXX
8399999. TOtAL = BOMMAS...... ek ettt | 29,194,949 | ..... 29,214,118 | ....29,454,337 | ....... 29,232,122 | ..... (332,996) | ...... (200,634) | ....ccccooe.uu 0 | (533,630) 0 28,755,881 0 ... 406,570 | ....... 406,570 | ..... 311,874 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
MERRILL LYNCH PIERCE
000361 10 5 |AARORD .. 101/08/2021. | FENNER & SMITH INC. 10.000 379 XXX | 456 | e 362 | oo 94 | s 94 456 | oo | i (44— (144 P— XXX XXX
MERRILL LYNCH PIERCE
001055 10 2 |AFLAC ORD.....ccoovomrrrirrrinrriireniiseniis .. 101/08/2021. [FENNER & SMITHINC. | ... 240.000 | ............ 10,676 XXX | 9,245 | oo 10,673 | ......... (1,428) | ..o (1,428) 9,245 | oo | e 1,431 | 1431 | XXX XXX
AG MORTGAGE INVEST TRUST REIT MERRILL LYNCH PIERCE
001228 10 5 |ORD .. 101/08/2021. [FENNER & SMITHINC. | ... 140.000 | covvovrrinnnn 409 XXX | 2225 | oo A3 | 1,812 | oo 1,812 2,225 XXX XXX
MERRILL LYNCH PIERCE
00123Q 10 4 |AGNC INVESTMENT REIT ORD............... .. 1 01/08/2021. | FENNER & SMITH INC. 520.000 8,077 XXX | 9,495 | oo 8,112 | oo, 1,383 | oo 1,383 9,495 XXX XXX
MERRILL LYNCH PIERCE
00164V 10 3 |AMC NETWORKS CLAORD..........c..ce.cc. .. 101/08/2021. | FENNER & SMITH INC. 160.000 6,267 XXX 3,872 9,595 XXX XXX
AMC ENTERTAINMENT HOLDINGS CL A MERRILL LYNCH PIERCE
00165C 10 4 |ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 210.000 XXX 1,831 2,276 XXX XXX
00206R 10 2 |AT&T ORD .| 03/24/2021. | VAIIOUS..........oovverreerceviceiienniiins | v 4,190.000 XXX XXX XXX
MERRILL LYNCH PIERCE
002824 10 0 |ABBOTT LABORATORIES ORD................ .. 101/08/2021. [FENNER & SMITHINC. | ... 450.000 | .....ccc.... 50,220 XXX | 10,873 | oo 49,271 | ....... (38,398) | ..o | e | e (38,398) | ...ovvvorvieies | s 10,873 | oo | v 39,347 | ... 39,347 | XXX XXX
MERRILL LYNCH PIERCE
00287Y 10 9 |ABBVIE ORD......cccovvrrireriiinernnierrinieirenns .1 01/08/2021. [FENNER & SMITHINC. | oo 620.000 | ............ 66,501 XXX | 58,640 | ..o 66,433 | ......... (U LK) — (7,793) [ ovveernevcirenn | v 58,640 | ..o | e 7,862 | .o 7,862 | .o XXX XXX
MERRILL LYNCH PIERCE
003654 10 0 |ABIOMED ORD.......cccouvvrrmirrerreriiiririnninnes .| 01/08/2021. [FENNER & SMITHINC. | oo 10.000 | .ooovrvrienes 3,240 XXX | 1,647 | v 3,242 | ... (1,595) | cvoovveeerrirerinnes (1,595) 1,647 | o | s 1,59 | oo 1,594 | oo XXX XXX
MERRILL LYNCH PIERCE
00401C 10 8 |ACACIA COMMUNICATIONS ORD........... .. |03/01/2021. [FENNER & SMITHINC. | ... 120.000 | ..o 12,384 XXX | 6,692 | .oooovrrs 8,755 | ......... [P —— (2,063) 6,692 | .ovooerieriis | e 5,691 | oo 5,691 | .o XXX XXX
MERRILL LYNCH PIERCE
00507V 10 9 |ACTIVISION BLIZZARD ORD.................... .. 101/08/2021. | FENNER & SMITH INC. 390.000 35,603 XXX | 26,021 | oo 36,212 | ....... (10,191) | v | e | eeeeeenn (10,191) | e | e 26,021 | oo | e 9,583 | .......... 9,583 | .o XXX XXX
MERRILL LYNCH PIERCE
00508Y 10 2 |ACUITY BRANDS ORD........ccccooormmrrirnnnens .. 101/08/2021. | FENNER & SMITH INC. 20.000 2,320 XXX | 2,521 2,422 99 | s 99 2,521 | oo | e (202) | .ooooene (VL0 I XXX XXX
MERRILL LYNCH PIERCE
00650F 10 9 |ADAPTIVE BIOTECHNOLOGIES ORD...... .. 101/08/2021. | FENNER & SMITH INC. 50.000 3,014 XXX | s 2445 | .o 2,957 | s (512) | covvrrierii (512) 2,445 | o | s 569 | oo 569 | ..o XXX XXX
MERRILL LYNCH PIERCE
00724F 10 1 |ADOBE ORD......covvvirrririreriniierinsisinnens ..101/08/2021. | FENNER & SMITH INC. 190.000 92,166 XXX | 27,627 | oo 95,023 | ....... (67,396) | ..vvovvrvrrireirens | ervreererireiinins [ e (67,396) [ ..vovvrrverinr [ e 27,627 | oo | v 64,539 | ......... 64,539 | .o XXX XXX
MERRILL LYNCH PIERCE
00737L 10 3 |ADTALEM GLOBAL EDUCATION ORD.....|.. | 01/08/2021.| FENNER & SMITHINC. | ... 120.000 | coovoovevens 4,107 XXX | 5,651 | oo 4,074 | .......... 1577 | s 1,577 5,651 | oo | e (1,544) | .......... (1,544) | ..o XXX XXX
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MERRILL LYNCH PIERCE
00751Y 10 6 |ADVANCE AUTO PARTS ORD.........c....... .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | .ovvvrnees 11,903 XXX | s 11,823 | oo 11,026 | .ooooverenee 797 | e F£ L T B 11,823 | e | e 80 | e 80 | .o 18 XXX XXX
MERRILL LYNCH PIERCE
00771V 10 8 |AERIE PHARMACEUTICALS ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX 2,027 5,957 7,983 XXX XXX
MERRILL LYNCH PIERCE
007903 10 7 |ADVANCED MICRO DEVICES ORD......... ..101/08/2021. | FENNER & SMITH INC. 350.000 33,100 XXX | 9,538 | v 32,099 | ... (22,561) [ oo (22,561) 9,538 | oo | e 23,562 | ......... 23,562 | .ooovrirriiinen XXX XXX
MERRILL LYNCH PIERCE
00790R 10 4 |ADVANCED DRAINAGE SYSTEMS ORD. |..|01/08/2021.|FENNER & SMITHINC. | . 40.000 | ..coovirernnnn 3,730 XXX [ 2,834 | oo 3,343 | (G0 (510) 2,834 | i | e 897 | oo 897 | .o XXX XXX
MERRILL LYNCH PIERCE
008073 10 8 |AEROVIRONMENT ORD......ccocormerirrirnnens .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | coooererneens 4,634 XXX | s 4,920 | oo 4,345 | LY £ T 575 4,920 | oo [ i (PL15) ) - [P215) N XXX XXX
MERRILL LYNCH PIERCE
008252 10 8 |AFFILIATED MANAGERS GROUP ORD... |..| 01/08/2021.|FENNER & SMITHINC. | . 180.000 | c.ovvveeeee 19,123 XXX | 23,630 | .oovrrerirs 18,306 | .......... 5,324 | .o 5,324 | oo | i 23,630 | oovrercernri [ s (4,507) | oo (4,507) | cooevercirnii XXX XXX
MERRILL LYNCH PIERCE
00847X 10 4 |AGIOS PHARMACEUTICALS ORD........... .| 01/08/2021. | FENNER & SMITH INC. 80.000 3,666 XXX | s 5,270 | oo 3,466 | .......... 1,803 | .o 1,803 5,270 | .oveervreerenns | eeveens (1,604) | ......... (1,604) | cooovereeriinne XXX XXX
MERRILL LYNCH PIERCE
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD. |.. | 01/08/2021. | FENNER & SMITH INC. 80.000 22,858 XXX | s 12477 | s 21,858 | ......... (9,681) [ cooveverrirrirens (9,681) [ .oovveeverieenes | cerirrirniis 1277 | v | e 10,682 | ......... 10,682 | ...covvenee 107 XXX XXX
MERRILL LYNCH PIERCE
00971T 10 1 | AKAMAI TECHNOLOGIES ORD................ ..|01/08/2021. [FENNER & SMITHINC. | o 60.000 | ..ccooveueed 6,207 XXX | 3,896 | .o 6,299 | ......... (2,403) | oo (2,403) 3,896 | .o [ e 2,311 | 2,311 | XXX XXX
MERRILL LYNCH PIERCE
012653 10 1 |ALBEMARLE ORD........ccocomirvmmrrericirnnens .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cooerernnens 5,523 XXX | s 2,919 | oo 4426 | ... (1,507) [ oo (1,507) 2,919 | oo | e 2,604 | ..o 2,604 | ..o 12 XXX XXX
MERRILL LYNCH PIERCE
013872 10 6 |ALCOA ORD.....ccooomivrrrerrirerinrirenieeineens .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvvrnnes 3,497 XXX | s 5,271 | oo 3,227 | oo 2,044 | i 2,044 5,271 | ovveereeeernenns | cevens (1,774) | e (1,774) | oo XXX XXX
ALEXANDRIA REAL ESTATE EQ REIT MERRILL LYNCH PIERCE
015271 10 9 |ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | ..ovvvrnee 14,931 XXX | s 11,435 | oo 16,040 | ......... (4,604) | ..o (4,604) | .ooevonvveirenes | e 11,435 | oo | e 3,495 | ... 3,495 | ..o 98 XXX XXX
MERRILL LYNCH PIERCE
015351 10 9 |ALEXION PHARMACEUTICALS ORD....... .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | .ovvernee. 11,014 XXX | s 9,141 | oo 10,937 | .ooovee. (ANEL) ] — (1,796) 9,141 | i | e 1,872 | oo 1,872 | o XXX XXX
MERRILL LYNCH PIERCE
016255 10 1 |ALIGN TECHNOLOGY ORD.......cccocrvurnrrne .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | .covvenne 17,115 XXX | 8,708 | ..occvvvvrrnee 16,031 | ......... (7] | I (7,323) 8,708 | ..o | e 8,407 | ..cocooev 8,407 | ..o XXX XXX
MERRILL LYNCH PIERCE
017175 10 0 |ALLEGHANY ORD.......cccoevrrrrrererrererrrirnnns .. |01/08/2021. [FENNER & SMITH INC. | .o 10.000 | ..cooeveevn 6,313 XXX [ 5844 | ..o 6,037 | .o (1) (193) 5,844 | oot | e 469 | .o 469 | .o XXX XXX
MERRILL LYNCH PIERCE
018522 30 0 |ALLETE ORD...cccomterriereerieeirncerneeiseinns .| 01/08/2021. | FENNER & SMITHINC. | i 100.000 | cooovvvrnnes 6,440 XXX | e 7740 | oo 6,194 | ......... 1,546 | v 1,546 7740 | oo | e (1,300) | ..covvees (1,300) | cvoovereerninne XXX XXX
MERRILL LYNCH PIERCE
018802 10 8 |ALLIANT ENERGY ORD......cccocvvrervrirrnens .| 01/08/2021. | FENNER & SMITHINC. | . 160.000 | coovvvrnees 7,895 XXX | s 6,632 | oo 8,237 | ... (1,605) [ cooovrrcrrrrirnens (1,605) (G262 IS ISR 1,263 | oo 1,263 | .o XXX XXX
ALLISON TRANSMISSION HOLDINGS MERRILL LYNCH PIERCE
01973R 10 1 |ORD .| 01/08/2021. | FENNER & SMITH INC. ....265.000 XXX 1,911 XXX XXX
ALLSCRIPTS HEALTHCARE SOLUTIONS MERRILL LYNCH PIERCE
01988P 10 8 |ORD .| 01/08/2021. | FENNER & SMITHINC. | . 340.000 | ..coocvvvne 5,182 XXX | s 4678 | oo 4,910 | .o (VX3 ) (231) 4678 | oo [ s 504 | e 10 XXX XXX
MERRILL LYNCH PIERCE
020002 10 1 |ALLSTATE ORD......cccoovurmiiernirreireriniirnnnns .| 01/08/2021. [FENNER & SMITHINC. | e 200.000 | ..c.conve 21,988 XXX | s 17,616 | oo 21,986 | ......... (4,370) | cvovveverrierines (T Y1) ) I IO 17,616 | oo | v 4372 | e 4372 | oo 108 XXX XXX
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MERRILL LYNCH PIERCE
02079K 10 7 |ALPHABET CL C ORD....c.covevuerrmrrierirnnns .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | ..covvenee 198,788 XXX | 106,210 | woovvvrvrnnne 192,707 | ....... (86,497) | ..vvvcererrnrrns [ e [ e (86,497) | ..vveveverrcrirenns | e 106,210 | ovvonveererreens | e 92,578 | ......... 92,578 | ..vvveererrii XXX XXX
MERRILL LYNCH PIERCE
02079K 30 5 |ALPHABET CLAORD.... .| 01/08/2021. | FENNER & SMITH INC. ...100.000 | .......... 179,778 XXX I (120,308) | . 254,956 | i | 124,822 | 124,822 XXX XXX
MERRILL LYNCH PIERCE
021369 10 3 |ALTAIR ENGINEERING CL A ORD........... ..101/08/2021. | FENNER & SMITH INC. 10.000 605 XXX [ 404 | s 582 | v QL) (178) 404 | e | e 201 | oo 201 | o XXX XXX
MERRILL LYNCH PIERCE
02156K 10 3 |ALTICE USACLAORD.....ccccourirmrrrrirnnnns .| 01/08/2021. [FENNER & SMITHINC. | oo 260.000 | ...ooveneee 9,298 XXX | 7,316 | oo 9,846 | ......... (V2K10) N I (2,530) 7,316 | oo [ e 1,982 | e 1,982 | oo XXX XXX
MERRILL LYNCH PIERCE
022098 10 3 |ALTRIA GROUP ORD.......ccosvvvmrirerirerirnes .| 01/08/2021. | FENNER & SMITH INC. 690.000 28,691 XXX 28,240 | ...... 28,290 | . ((10) ) (1:10) ) SRR ISP 28,240 | ..ovrenrieins | s 451 | s 451 | o 593 XXX XXX
MERRILL LYNCH PIERCE
023135 10 6 |AMAZON COM ORD.......coooumereerircrrrens .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | ..covenee 541,046 XXX | 343572 | oo 553,678 | ... (210,107) | ovvvrevereerreniens [ e [ v (210,107) | vovevercervee | e 343572 | .o | 197,474 | ... 197474 | o XXX XXX
MERRILL LYNCH PIERCE
023586 10 0 |AMERCO ORD.......ccovvvrmmerirmcrinrricrienes .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | .ovvvrernes 4,728 XXX | s 3,461 | oo 4540 | ......... (1,079) [ oo (1,079) 34671 | o | e 1,268 | oo 1,268 | .o XXX XXX
MERRILL LYNCH PIERCE
023608 10 2 |AMEREN ORD.......c.coooumirimerimriiniiniininne .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | ..ovvvvreces 6,749 XXX | s 5,259 | oo 7,025 | ... (1,766) | ..oovvrrerrirnnns (1,766) 5,259 | oo | e 1,490 | .ocoonneee 1,490 | .o XXX XXX
AMERICAN AXLE AND MERRILL LYNCH PIERCE
024061 10 3 |MANUFACTURING ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 230.000 | ..coovvrrnee 2,128 XXX | 3,940 | i 1,918 | e 2,022 | .o 2,022 3,940 | .o [ v (1,812) | ovvvvee. (1,812) | v XXX XXX
MERRILL LYNCH PIERCE
025537 10 1 |AMERICAN ELECTRIC POWER ORD....... .| 01/08/2021. | FENNER & SMITH INC. 360.000 28,501 XXX | s 26,302 | oo 29,984 | ......... [RRCICK) | - [RJC1:K) | RN ISR 26,302 | .ooerenrierins | e 2,200 | oo 2,200 | oo XXX XXX
MERRILL LYNCH PIERCE
025816 10 9 |AMERICAN EXPRESS ORD......cccooonvvvnnec. .| 01/08/2021. | FENNER & SMITH INC. 230.000 28,007 XXX | 22,363 | .covrrrerinen 27,809 | ........ (5,448) | ..oocvrerrrrirens (5,448) | ...coonvenrieies | ceerreirnenin 22,363 | .ooereerinrines | s 5644 | ......... 5,644 | ..o 99 XXX XXX
MERRILL LYNCH PIERCE
025932 10 4 | AMERICAN FINANCIAL GROUP ORD...... .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coeovvrrneens 9,105 XXX | s 9,839 | oo 8,762 | ..ccooeee 1,077 | 1,077 9,839 | .o | s (URT)) — (47 ] — XXX XXX
AMERICAN INTERNATION GRP EQY
026874 15 6 |WARRANT [ 01/13/2021. | ITG INC....covvvrvrccrieerierircens 26.000 1 XXX | e 158 | oo 3| s LT 155 158 | oo | e (74 - (174 ) o~ XXX XXX
MERRILL LYNCH PIERCE
03027X 10 0 |AMERICAN TOWER REIT......cccrvvvrvrvirnnene ..101/08/2021. | FENNER & SMITH INC. 160.000 35,550 XXX | 22,851 | oo 35914 | ... (13,083) | vvoverevrerirrirens | ervreerenineiinens [ e (13,063) [ .ovoverrrerrers [ e 22,851 | v | e 12,699 | ........ 12,699 | ...coocvnee. 194 XXX XXX
MERRILL LYNCH PIERCE
03073E 10 5 |AMERISOURCEBERGEN ORD................. .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..cocovrnnee 5,501 XXX | e 4,547 | oo 4,888 | ... [Z 2 (342) 4547 | oo | e 954 | 954 | .o XXX XXX
MERRILL LYNCH PIERCE
03076C 10 6 |AMERIPRISE FINANCE ORD..........cc..c..... .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | .ocovrnee. 10,077 XXX | e TA52 | s 9,717 | cees (V3 L51:) | (2,265) TA52 | e | e 2,625 | oo 2,625 | .o XXX XXX
MERRILL LYNCH PIERCE
031100 10 0 |AMETEK ORD.....cvvvvrrererrrinerrneriecerenns .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..ovvvrneens 9,882 XXX | s 4,898 | .o 9,675 | ..ot (G AL:) | (4,778) 4898 | oo | e 4,985 | ... 4,985 | ..o XXX XXX
MERRILL LYNCH PIERCE
031162 10 0 |AMGEN ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (6,695) ....57,683 XXX XXX
MERRILL LYNCH PIERCE
03152W 10 9 |AMICUS THERAPEUTICS ORD................ .| 01/08/2021. | FENNER & SMITHINC. | . 260.000 | ......co...... 6,017 XXX | s 3,341 | o 6,003 | ......... (2,662) [ ..o (2,662) 3341 | o | e 2,676 | oo 2,676 | .o XXX XXX
MERRILL LYNCH PIERCE
03168L 10 5 |AMNEAL PHARMACEUTICALS CLA ORD| .. |01/08/2021. [FENNER & SMITHINC. | .o 350.000 | ..covvrnee 1,670 XXX | 6,752 | oo 1,600 | .......... 5152 | oo 5,152 6,752 | e [ v (5,081) [ ..ovvee (G013 ) I XXX XXX
MERRILL LYNCH PIERCE
032095 10 1 |AMPHENOL CLA ORD.......cccecrvmmrrrrrines .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .cooovrvrnes 5414 XXX | s 3,003 | oo 5231 | et (VI 2L:) | - (2,228) 3,003 | .o | e 2411 | o 2,411 | o 12 XXX XXX
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MERRILL LYNCH PIERCE
032654 10 5 |ANALOG DEVICES ORD........ccccommurrerires .| 01/08/2021. | FENNER & SMITH INC. 130.000 20,375 XXX | s 11,280 | oo 19,205 | ......... (U72) | - (72| [N ISR 11,280 | ovveevvreeienes | e 9,095 | ..o 9,095 | oo XXX XXX
MERRILL LYNCH PIERCE
032724 10 6 |ANAPTYSBIO ORD .| 01/08/2021. | FENNER & SMITH INC. 80.000 2,027 XXX 1,720 5,249 6,969 XXX XXX
MERRILL LYNCH PIERCE
03272L 10 8 | ANAPLAN ORD......cocovvrmrirrirerrirerrnerennenes ..101/08/2021. | FENNER & SMITH INC. 40.000 2,858 XXX [ 1770 | e 2,874 | ... (1,104) | oo (1,104) 1770 | o | e 1,088 | oo 1,088 | .o XXX XXX
ANNALY CAPITAL MANAGEMENT REIT CITIGROUP GLOBAL MARKETS
035710 40 9 |ORD .. | 03/24/2021. | INC. 3,000.000 26,557 XXX | 30,600 | ..coovrecrnnee 25,350 | ..cooue 5,250 | .oiviriiniini 5,250 [ .ovevirieiriiies | e 30,600 | .o | e (4,043) | ... (4,043) | cvvnnn 660 XXX XXX
MERRILL LYNCH PIERCE
03662Q 10 5 |ANSYS ORD.....cooomirrrireirerenerienienineens .| 01/08/2021.| FENNER & SMITHINC. | i 10.000 | oovourernes 3,746 XXX | e 1,225 | oo 3,638 | ......... (2,413) | o (2,413) 1,225 | o | e 2,521 | oo 2,521 | o XXX XXX
MERRILL LYNCH PIERCE
036642 10 6 |ANTARES PHARMA ORD.......c.ccoovrrvinnecn .| 01/08/2021. | FENNER & SMITH INC. 20.000 79 XXX 66 .80 |. (14) [ oo (14) (51C T PO ISR 14 | 14 | XXX XXX
MERRILL LYNCH PIERCE
036752 10 3 |ANTHEM ORD.......ceoeriermririererienrinerienns .| 01/08/2021. | FENNER & SMITH INC. 100.000 33,707 XXX | s 27,919 | oo 32,109 | ..coo.ue. (G0 (4,190 [ .ooevneeeerienes | e 27,919 | v [ s 5788 | oo 5,788 | .o XXX XXX
APARTMENT INVST MGT CL AREIT CITIGROUP GLOBAL MARKETS
03748R 74 7 |ORD .| 03/24/2021.|INC. | 351.000 | ..cocoevvvnee 2,019 XXX | s 18,325 | oo 1,850 | .ooeeee 16,475 | v | e [ s 16,475 | v | e 18,325 | oo | i (16,308) | ........ (16,306) | ....oocvvreernens XXX XXX
APOLLO GLOBAL MANAGEMENT CL A MERRILL LYNCH PIERCE
03768E 10 5 |ORD ..101/08/2021. | FENNER & SMITH INC. 60.000 2,817 XXX | 3,067 | o 2,939 | i 128 | o 128 3,067 | .o [ e (PAS10) ) [ [P0 ) - XXX XXX
MERRILL LYNCH PIERCE
037833 10 0 |APPLE ORD....ccovvuurrinrircireirseineiieris .| 01/08/2021. | FENNER & SMITHINC. | ... 6,220.000 | .......... 821,286 XXX | 228,082 | ..o 825,332 | ..... (597,250 | ..vvovvreirerins [ eoeeirneiiineies [ e (GIT710) N IR ISV 228,082 | ..o | 593,204 | ....... 593,204 | ..o XXX XXX
MERRILL LYNCH PIERCE
038222 10 5 |APPLIED MATERIAL ORD.......cccoserrerennne .| 01/08/2021. | FENNER & SMITH INC. 320.000 30,576 XXX | 11,434 | oo, 27,616 | ....... (16,182) | .vvvveererveenns [ eerrrrirnerinenins [ i (R E: 72 N I IO 11434 | e | e 19,143 | ......... 19,143 | i XXX XXX
MERRILL LYNCH PIERCE
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 430.000 22,601 XXX | s 20,008 | .oovvrcrirnnn 21,676 | ......... (1,669) [ .voovrrerererirnens (1,669) [ ..ovevrrveerieres | verereereninns 20,008 | ..oocveerrreeines [ e 2,594 | .......... 2,5% | .o, XXX XXX
MERRILL LYNCH PIERCE
03957W 10 6 |ARCHROCK ORD.......ccovvemrrernrrierirerereens .| 01/08/2021. | FENNER & SMITH INC. 10.000 93 XXX 124 .87 37 | o 37 124 | e | e [ 0) [P (K]0) ) - XXX XXX
MERRILL LYNCH PIERCE
040413 10 6 |ARISTANETWORKS ORD........cocvvrrrrrnenn .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .coooeeenee 12,244 XXX | 9,546 | .coocvovirnne. 11,623 | ......... (2,076) | oo (2,076) 9,546 | .o | e 2,698 | ........... 2,698 | ..o XXX XXX
MERRILL LYNCH PIERCE
042735 10 0 |ARROW ELECTRONICS ORD.................. .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | ..ooovrnee 3,130 XXX | e 2,135 | o 2,919 | e (784) | v (784) 2,135 [ | s 995 | o 995 | .o XXX XXX
MERRILL LYNCH PIERCE
04335A 10 5 |ARVINAS ORD.......costrumrvmerierireirneiinnins .| 01/08/2021. | FENNER & SMITH INC. 10.000 804 XXX | s 347 | s 849 | ..o [T0C) (503) 347 | o [ s 458 | o 458 | ..o XXX XXX
MERRILL LYNCH PIERCE
045327 10 3 |ASPEN TECHNOLOGY ORD......ccccornurennee .| 01/08/2021. | FENNER & SMITH INC. 20.000 2,852 XXX | e 2126 | oo 2,605 | oo (G4 (479) 2126 | oo | s 725 | oo 725 | oo XXX XXX
MERRILL LYNCH PIERCE
045487 10 5 |ASSOCIATED BANCORP ORD.. .| 01/08/2021. | FENNER & SMITH INC. 310.000 5,940 XXX 2,942 8,227 XXX XXX
MERRILL LYNCH PIERCE
04621X 10 8 |ASSURANT ORD.....cocovverierrrirrirerirerirnes .| 01/08/2021. | FENNER & SMITH INC. 40.000 5,544 XXX | s 4,095 | ..o, 5449 | ... (1,354) | oo (1,354) 4,095 | .o | e 1,449 | ..o 1,449 | . XXX XXX
MERRILL LYNCH PIERCE
046433 10 8 |ASTRONICS ORD.......ccoovvvervirrireririnninns .| 01/08/2021. [FENNER & SMITHINC. | v 95.000 | ..oovvrrnee 1,248 XXX | 3,820 | i 1,257 | e 2,563 | .o 2,563 3,820 | .o | e (2,572) | vvvne. (VY] | - XXX XXX
CITIGROUP GLOBAL MARKETS
046513 10 7 |ATARA BIOTHERAPEUTICS ORD............ .| 03/24/2021.|INC. | 170.000 | cooovvrnnens 2,491 XXX | s 6,278 | oo 3,337 | oo 2,941 | oo 2,941 6,278 | ..o | e (3,787) | covvvnees (CNETA] — XXX XXX
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CITIGROUP GLOBAL MARKETS
04685N 10 3 |ATHENEX ORD......ccocommrvimmmrirnnriiiciiinnns . |03/24/2021. {INC. | 260.000 | .............. 1,126 XXX | 5147 | oo 2,876 | .......... 2271 | o 2,211 5147 | oo | e (4,020) | .......... (4,020) | ..o XXX XXX
MERRILL LYNCH PIERCE
047649 10 8 |ATKORE ORD .1 01/08/2021. | FENNER & SMITH INC. 10.000 458 XXX (152) 259 XXX XXX
MERRILL LYNCH PIERCE
049560 10 5 |ATMOS ENERGY ORD......c.cocorvermrrrerinins .| 01/08/2021. [FENNER & SMITHINC. | oo 280.000 | ..cocoueee 24,990 XXX | 23,383 | .o 26,720 | ......... (RRCK1) N I (3,338) [ oovvrervrrcirennn | e 23,383 | o | e 1,607 | v 1,607 | o XXX XXX
MERRILL LYNCH PIERCE
052769 10 6 |AUTODESK ORD......ccccoervvrriireriiicernninns ..101/08/2021. | FENNER & SMITH INC. 70.000 22,388 XXX | s 10,001 | oo 21,374 | ... (T1,373) [ o | e [ e (11,373) [ e [ e 10,001 | oo | s 12,388 | ......... 12,388 | .o XXX XXX
MERRILL LYNCH PIERCE
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 140.000 23,945 XXX | 14,197 | oo 24,668 | ... (10,A71) | v | e | oeereiond (10,471) | e | e 14,197 | oo | e 9,748 | ........... 9,748 | ..cocveeenn. 130 XXX XXX
MERRILL LYNCH PIERCE
053332 10 2 |AUTOZONE ORD.......cccooommrrirrrrireriiranens ..101/08/2021. [FENNER & SMITHINC. | .. 10.000 | oo 12,529 XXX | 2916 | .o 11,854 | ........ R (8,938) 2916 | oo | e 9,613 | ccovenun 9,613 | .o XXX XXX
MERRILL LYNCH PIERCE
05338G 10 6 |AVALARAORD........ccoovvmmrrimreriincrinnninns .. 101/08/2021. [FENNER & SMITHINC. | ... 100.000 | .....ccce. 16,382 XXX | s 15,616 | covvoveenne 16,489 | ............ [CET4<) 1 (873) [ oo [ e 15,616 | .ooveeeeeeciees | e 766 | oo 766 | ..o XXX XXX
MERRILL LYNCH PIERCE
05351W 10 3 [AVANGRID ORD......ccccocoommvimmmriinnriinniens .. 101/08/2021. [FENNER & SMITHINC. | ... 160.000 | ..o 7,514 XXX | s 7,640 | oo 7,272 | oo 368 | .o 368 7,640 | oo | v (V)] QI I 70 XXX XXX
MERRILL LYNCH PIERCE
05352A 10 0 |AVANTOR ORD......cocovurviriirerinniserenininns .| 01/08/2021. [FENNER & SMITHINC. | v 470.000 | .coccoeenee 13,631 XXX | s 11,875 | e 13,231 | e (1,356) | cvooveerererrernnes (1<) O IS 1,875 | oo | e 1,756 | o 1,756 | v XXX XXX
MERRILL LYNCH PIERCE
053611 10 9 |AVERY DENNISON ORD........cccoovummmrrers .. 101/08/2021. [FENNER & SMITHINC. | ... 90.000 | ..oovvvernee 14,107 XXX | 7924 | oo 13,960 | ......... [(HORL) | —— (6,036) 7,924 | oo | v 6,182 | .......... 6,182 | .o XXX XXX
MERRILL LYNCH PIERCE
05464C 10 1 |AXON ENTERPRISE ORD..........ccccooouce. .. 101/08/2021. | FENNER & SMITH INC. 20.000 2,507 XXX | 1,257 | oo 2451 | ........ (1,194) | oo (1,194) 1,257 | oo | e 1,250 | oo 1,250 | .o XXX XXX
AXONICS MODULATION MERRILL LYNCH PIERCE
05465P 10 1 |TECHNOLOGIES ORD .. 101/08/2021. | FENNER & SMITH INC. 60.000 3,109 XXX | 2,383 | oo 2,995 | ..o (R (612) 2,383 | oo | s 726 | oo 726 | .o XXX XXX
MERRILL LYNCH PIERCE
05561Q 20 1 |BOK FINANCIAL ORD.... .. 101/08/2021. [FENNER & SMITHINC. | ... 130.000 | oo 9,862 XXX 3,633 | e | e 12,535 | oo XXX XXX
05591B 10 9 |BMC HOLDINGS ORD.... .1 01/01/2021. | VARIOUS 155.000 2,758 XXX (5,562) 2,758 XXX XXX
MERRILL LYNCH PIERCE
05605H 10 0 [BWXTECHNOLOGIES ORD................c.... .. 101/08/2021. [FENNER & SMITHINC. | ..., 180.000 | ..o 10,660 XXX | M,212 | e 10,850 | ..o 362 | .o 362 | s | s 11,212 | o | e ({17 E— (172 I— XXX XXX
MERRILL LYNCH PIERCE
056525 10 8 |BADGER METER ORD.........cccocovmmrrinnrens ..101/08/2021. [FENNER & SMITHINC. | .. 10.000 | oo 1,048 XXX | 510 | i 941 | (G0 (430) 510 | e [ e 538 | oo 538 | .o XXX XXX
MERRILL LYNCH PIERCE
05722G 10 0 |BAKERHUGHES CLAORD..........c.cccc0o.. .. 101/08/2021. | FENNER & SMITH INC. 380.000 8,536 XXX | 10,568 | ..o 7923 | ..o 2,645 | ..o 2,645 | oo | e 10,568 | ..ovooviciis | v (2,032) | .......... (2,032) | ..o XXX XXX
MERRILL LYNCH PIERCE
058498 10 6 |BALLORD .| 01/08/2021. [FENNER & SMITHINC. | oo 110.000 | .cvvvreree 9,962 XXX | 5,030 | oo 10,250 | ......... (CI210) | IS (5,220) 5,030 [ .oovrveieiinns | e 4,931 | oo 4931 | o XXX XXX
MERRILL LYNCH PIERCE
060505 10 4 |BANK OF AMERICA ORD........ccccooommmrrinnee ..101/08/2021. [FENNER & SMITHINC. | ... 1,360.000 | ............ 44,230 XXX | s 40,786 | ..oovrvers 41,222 | . (G (435) [ oo [ e 40,786 | ... | e 3,443 | . 3443 | XXX XXX
CITIGROUP GLOBAL MARKETS
064058 10 0 |BANK OF NEW YORK MELLON ORD....... . |03/24/2021. {INC. | 510.000 | ............ 23,359 XXX | 23,924 | .o 21,644 | ... 2,280 | .o 2,280 | oo | e 23,924 | ..o | e (G E— (LG — 158 XXX XXX
MERRILL LYNCH PIERCE
06652K 10 3 |BANKUNITED ORD......cccoocommvrimmmrirariis ..101/08/2021. | FENNER & SMITH INC. 10.000 388 XXX | 350 | s 348 | 2 | 2 350 | s | e 38 | 38 | XXX XXX
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MERRILL LYNCH PIERCE
067806 10 9 |BARNES GROUP ORD........cccoooovmmvrirreenn .. 101/08/2021. [FENNER & SMITHINC. | ... 190.000 | ..o 10,089 XXX | s 12,517 | o 9,631 | ... 2,886 | .o 2,886 | oo | e 12,517 | o | e (2,428) | .......... (2,428) | ..o XXX XXX
MERRILL LYNCH PIERCE
071813 10 9 |BAXTER INTERNATIONAL ORD............... ..101/08/2021. [FENNER & SMITHINC. | ... 300.000 | ............ 24,507 XXX | 19,776 | oo 24,072 | ......... (4,296) | ...oovvvarris (4,296) | ..o | s 19,776 | oo | v 4731 | 4731 | 74 XXX XXX
MERRILL LYNCH PIERCE
073685 10 9 |BEACON ROOFING SUPPLY ORD........... .| 01/08/2021. [FENNER & SMITHINC. | v 80.000 | ..cocovrnnee 3,376 XXX | e 2,667 | .o 3,215 | i [GLL) (548) 2,667 | .o | e 709 | oo 709 | XXX XXX
MERRILL LYNCH PIERCE
075887 10 9 |BECTON DICKINSON ORD........cccrurrrruns ..101/08/2021. | FENNER & SMITH INC. 110.000 28,055 XXX | 21,465 | .o 27524 | ... (G031 (6,059) [ .oovvveveercirennn | e 21,485 | oo | e 6,590 | ........... 6,590 | .o XXX XXX
MERRILL LYNCH PIERCE
077454 10 6 |BELDEN ORD......ccooommrrimirrireriireciriecenens .. 101/08/2021. [FENNER & SMITHINC. | ... 105.000 | oovoouecens 4,592 XXX | 6,854 | oo 4,400 | .......... 2,455 | .o 2,455 6,854 | oo | e (2,263) | .......... (2,263) | ..o 5 XXX XXX
MERRILL LYNCH PIERCE
08180D 10 6 |BENEFITFOCUS ORD.......cccoommrvvemrrrirnnns ..101/08/2021. [FENNER & SMITHINC. | ... 120.000 | oo 1,729 XXX | 5,664 | ..oocoovrvns 1,738 | oo 3926 | .o 3,926 5,664 | ..o | e (3,934) | .......... (3,934) | ..o XXX XXX
MERRILL LYNCH PIERCE
084670 70 2 |BERKSHIRE HATHAWAY CL B ORD........ .. 101/08/2021. [FENNER & SMITHINC. | .............820.000 | .......... 191,894 XXX | 137,120 | 190,133 | i i(53,013) | e | e | e (53,013) XXX XXX
MERRILL LYNCH PIERCE
08579W 10 3 |BERRY GLOBAL GROUP ORD................. .. 101/08/2021. | FENNER & SMITH INC. 40.000 2,148 XXX (446) 1,802 | e [ i 347 | o 347 | XXX XXX
MERRILL LYNCH PIERCE
090043 10 0 |BILL COM HOLDINGS ORD........cccrvrvrernnes .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..cocovrennee 6,943 XXX (1,084) XXX XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD....... .. | 03/24/2021. | Various.................... 420.000 33,510 XXX 6,968 XXX XXX
MERRILL LYNCH PIERCE
09062X 10 3 |BIOGEN ORD........cccooommmmmrmmriiarnriiniiins .. 101/08/2021. [FENNER & SMITHINC. | ... 70.000 | .ccovvennne 17,677 XXX (1,308) | ..o | s 15,834 | oo | e 1,842 | . 1,842 | i XXX XXX
MERRILL LYNCH PIERCE
090672 10 6 |BIOTELEMETRY ORD......cccccouvvvvnrrinnnens .. 102/03/2021. [FENNER & SMITHINC. | ... 140.000 | ....cccc.o.. 10,069 XXX (2,586) 7,505 | oo | e 2,563 | ...oo...u 2,563 | ..o XXX XXX
MERRILL LYNCH PIERCE
09215C 10 5 |BLACKKNIGHT ORD.....ccccoormmrrimrrrirnnnens ..101/08/2021. [FENNER & SMITHINC. | oo 40.000 | ..oovevnnes 3,516 XXX (1,536) 1,998 | v | e 1,518 | oo 1,518 | s XXX XXX
MERRILL LYNCH PIERCE
09239B 10 9 |BLACKLINE ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX (4,363) 2,307 XXX XXX
MERRILL LYNCH PIERCE
09247X 10 1 |BLACKROCK ORD.......cccoommmrmamrirernienns .. 101/08/2021. | FENNER & SMITH INC. 30.000 22,693 XXX | 12,090 | oo 21,646 | ... (9,556) | ..ooovrerrrrins (9,556) | ..ovvevererriis | e 12,090 | oo | 10,602 | ......... 10,602 | ..o XXX XXX
MERRILL LYNCH PIERCE
093671 10 5 |H&R BLOCK ORD.........ccooommrrimmrrirarii .. 101/08/2021. [FENNER & SMITHINC. | ... 450.000 | oo 7,156 XXX | s 12,047 | oo TA37 | o 4910 | oo 4,910 [ [ e 12,047 | oo | e (4,891) ] .......... (G DY — 17 XXX XXX
MERRILL LYNCH PIERCE
095229 10 0 |BLUCORAORD........cccoovwvmmmrimmmiiinniiinnnes .. 101/08/2021. [FENNER & SMITHINC. | ... 195.000 | oo 3,128 XXX | 7,028 | oo 3102 | ... 3,925 | .o 3,925 072 IS I (3,900) | .......... (3,900) | ..o XXX XXX
CITIGROUP GLOBAL MARKETS
097023 10 5 |BOEING ORD.....cocoommrrerrrirrrrrinerieenienns . 103/24/2021. [INC. | 460.000 | .......... 112,158 XXX | 177,307 | oo 98,468 | ........ 78,839 | ooocveecriinnens | erveerinenninns [ v 78,839 [ oo [ e 177,307 | oo | s (65,149) | ........ (I ) XXX XXX
MERRILL LYNCH PIERCE
09739C 10 2 |BOINGO WIRELESS ORD........ccccooormrrrernnee .. 101/08/2021. [FENNER & SMITHINC. | .. 105.000 | oovooene 1,347 XXX | 3414 | 1,336 | oo 2,078 | oo 2,078 3414 | o | s (2,066) | .......... (2,086) | ....ocvverrrrinnn XXX XXX
MERRILL LYNCH PIERCE
09857L 10 8 |BOOKING HOLDINGS ORD........cccccooonue. .. 101/08/2021. | FENNER & SMITH INC. 10.000 22,815 XXX | 18,705 | ovvvee 22,273 | ......... (3,568) | ..o (3,568) | ..o | e 18,705 | oo | e 4,110 | e 4110 | XXX XXX
MERRILL LYNCH PIERCE
100557 10 7 |BOSTONBEER CLAORD........cccccoouvrurnnee ..101/08/2021. [FENNER & SMITHINC. | .. 10.000 | oo 10,005 XXX | 2,806 | oo 9,943 | ......... (U T4 ) —— (7,137) 2,806 | oo | e 7199 | o 7499 | XXX XXX
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BOSTON PRIVATE FINANCIAL HOLDING MERRILL LYNCH PIERCE
101119 10 5 |ORD .. 101/08/2021. | FENNER & SMITH INC. 10.000 121 XXX 114 ....85 29 | 29 114 [ I YA O XXX XXX
MERRILL LYNCH PIERCE
101137 10 7 |BOSTON SCIENTIFIC ORD............ccccc..... .. 1 01/08/2021. | FENNER & SMITH INC. 640.000 23,515 XXX 23,949 | ... 23,008 | .. 941 | s 941 | s | s 23,949 | | e (434) | oo (434) | oo XXX XXX
MERRILL LYNCH PIERCE
103304 10 1 [BOYD GAMING ORD......cccovvvmvrriirerirrinnnns .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | oo 1,440 XXX [ 967 | o 1,288 | oo (321) [ v (321) 967 | i | e AT4 | AT4 | i XXX XXX
MERRILL LYNCH PIERCE
105368 20 3 |BRANDYWINE REALTY REIT ORD.......... ..101/08/2021. | FENNER & SMITH INC. 10.000 114 XXX [ 152 | o 119 | s 33 | e 33 LS N IS (1)) I— (1) I 2 XXX XXX
BRIGHTSPHERE INVESTMENT GROUP MERRILL LYNCH PIERCE
10948W 10 3 |ORD .. 101/08/2021. | FENNER & SMITH INC. 10.000 199 XXX | 101 | s 193 | (92) | oo (92) 107 [ | e 98 | 98 | s XXX XXX
MERRILL LYNCH PIERCE
110122 10 8 |BRISTOL MYERS SQUIBB ORD............... .. 101/08/2021. | FENNER & SMITH INC. 960.000 59,982 XXX | 60,710 | .coovrvrens 59,549 | ......... 1,162 | s 1,162 | e | e 80,710 | ..o | e ()] — (7)) — 470 XXX XXX
MERRILL LYNCH PIERCE
11135F 10 1 |BROADCOM ORD .1 01/08/2021. | FENNER & SMITH INC. ...130.000 XXX (25,108) XXX XXX
MERRILL LYNCH PIERCE
112463 10 4 |BROOKDALE SENIOR LIVING ORD......... .. 101/08/2021. | FENNER & SMITH INC. 20.000 87 XXX | 190 | oo 89 | .. 102 | 102 190 [ [ e (103) [ covooeae (L) ) I XXX XXX
MERRILL LYNCH PIERCE
11284V 10 5 |BROOKFIELD RENEWABLE CLAORD... |..|01/08/2021. [FENNER & SMITHINC. | .o 180.000 | ..coveuvee 11,230 XXX | 8,267 | cvovvvrerne 13,374 | ......... (5,107) | cvovvverrrierrns (5,107) 8,267 | .o | e 2,963 | .o 2,963 | .o XXX XXX
MERRILL LYNCH PIERCE
115637 10 0 |BROWN FORMAN CL AORD.......cccccouumuee ..101/08/2021. [FENNER & SMITHINC. | .. 130.000 | oo 9,566 XXX | 6,455 | ..ocoovrrins 9,551 | oo [CHT4 | —— (3,097) 6,455 | ..ooooervieriins | e 3T | 3 | 23 XXX XXX
MERRILL LYNCH PIERCE
115637 20 9 |BROWN FORMAN CL B ORD .. 101/08/2021. [FENNER & SMITHINC. | ... 200.000 | ....oouece 15,684 XXX (7,798) 8,088 XXX XXX
12008R 10 7 |BUILDERS FIRSTSOURCE ORD .| 01/04/2021. | CORPORATE ACTION . 0.438 17 XXX B [ s | e 0 6 XXX XXX
MERRILL LYNCH PIERCE
122017 10 6 |BURLINGTON STORES ORD................... ..101/08/2021. [FENNER & SMITHINC. | e 20.000 | ..ooovernens 5,299 XXX | e 3,056 | cooverrriins 5231 | o [VRYE) | E— (2,175) 3,056 | ooveorriiriins | e 2,243 | 2,243 | XXX XXX
MERRILL LYNCH PIERCE
124805 10 2 |CBIZORD... .1 01/08/2021. | FENNER & SMITH INC. 10.000 270 XXX (70) 196 XXX XXX
MERRILL LYNCH PIERCE
12503 10 8 |CBOE GLOBAL MARKETS ORD............... .. 101/08/2021. [FENNER & SMITHINC. | ..., 130.000 | oo 12,844 XXX | 12,097 | oo 12,103 | oo (4] E— () N 12,097 | oo | e T48 | oo T48 | . XXX XXX
MERRILL LYNCH PIERCE
12504L 10 9 |CBRE GROUP CLAORD......ccccoouvrinnrene .. 101/08/2021. | FENNER & SMITH INC. 110.000 6,889 XXX | 4533 | s 6,899 | ... (2,366) | ..o (2,366) 4,533 | s | e 2,356 | .oovenna 2,356 | .o XXX XXX
MERRILL LYNCH PIERCE
12508E 10 1 |CDK GLOBAL ORD.......cccoccommiiiimiiiiniiinnns .. 101/08/2021. [FENNER & SMITHINC. | ... 200.000 | ............ 10,560 XXX | 11,662 | covvvven 10,366 | .......... 1,296 | .o 1,296 | .o | s 11,662 | oo | v (1,102) | .......... (1,102) | oo XXX XXX
MERRILL LYNCH PIERCE
125146 10 8 |CDW ORD .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | covvrrevren 6,729 XXX | 4224 | oo, 6,590 | ........ (PIG1) 1 (2,366) 4224 | i | e 2,505 | .o 2,505 | .o XXX XXX
MERRILL LYNCH PIERCE
125269 10 0 |CF INDUSTRIES HOLDINGS ORD........... .. 101/08/2021. [FENNER & SMITHINC. | .. 250.000 | ..ovooneee 10,788 XXX | 13,705 | v 9,678 | ... 4,028 | ..o 4,028 | ..o | e 13,705 | oo | e (2,917) | v (2,917) | o XXX XXX
MERRILL LYNCH PIERCE
12541W 20 9 |CH ROBINSON WORLDWIDE ORD.......... .. 101/08/2021. | FENNER & SMITH INC. 40.000 3,894 XXX | 2,679 | oo 3,755 | ........ [QROE) | — (1,075) 2,679 | oo | e 1,215 | o 1,215 | o 20 XXX XXX

MERRILL LYNCH PIERCE
126523 10 0 [CIGNAORD........coovvmriinririninniiniis .| 01/08/2021. | FENNER & SMITHINC. | ... 140.000 | ............ 30,910 XXX ] 25721 | oo 29,145 | ........ (3,425) | ..o (3,425) | ..o | e 25,721 | oo | s 5190 | oo 5190 | . XXX XXX
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MERRILL LYNCH PIERCE
12572Q 10 5 |CME GROUP CL A ORD......cocoovverrririrnne .| 01/08/2021. | FENNER & SMITH INC. 120.000 23,960 XXX | s 14,894 | ..o 21,846 | ......... (6,952) [ .ooovrrrirrirnens (6,952) | ..oevreveerienes | cerireerneni 14,894 | oo | e 9,066 | ........... 9,066 | ....cooon.r 300 XXX XXX
MERRILL LYNCH PIERCE
125896 10 0 |CMS ENERGY ORD.... .| 01/08/2021. | FENNER & SMITH INC. ....100.000 XXX 6,101 (1,673) 4,428 XXX XXX
MERRILL LYNCH PIERCE
126117 10 0 |CNAFINANCIAL ORD......ccccrvvvrvrvermriernns .| 01/08/2021. [FENNER & SMITHINC. | v 95.000 | ..ovvvrrnee 3,773 XXX | 4,419 | o 3,701 | e AT | 77 4419 | s e (646) | ..o [(CZIS) ) — XXX XXX
MERRILL LYNCH PIERCE
12618T 10 5 |CRAINTERNATIONAL ORD.........ccecru.... .. | 01/08/2021. | FENNER & SMITH INC. 10.000 549 XXX | e 544 | o 509 | i 35 | 35 544 51 e 5 | s XXX XXX
MERRILL LYNCH PIERCE
12621E 10 3 |CNO FINANCIAL GROUP ORD................. .| 01/08/2021. | FENNER & SMITH INC. 30.000 681 XXX | e 650 | oo 667 | .verrerinns (17) [ oo (17) B50 [ .o | e 31 | s 31 | XXX XXX
MERRILL LYNCH PIERCE
126408 10 3 [CSXORD....ooomireeircrieirserisriserienineens .| 01/08/2021. | FENNER & SMITH INC. 410.000 39,290 XXX | 30,594 | .o 37,208 | ......... ((HSA) | — [(CHCH 1<) RIS IO 30,594 | .o | s 8,696 | ........... 8,696 | ...oovvrrrrrnns XXX XXX
MERRILL LYNCH PIERCE
126650 10 0 [CVSHEALTHORD......ccoovvmvrrverierirerireens .| 01/08/2021. | FENNER & SMITHINC. | . 460.000 | ..ocoonee. 34,431 XXX | s 29,836 | ..oovvrerires 31,418 | ......... (1,582) [ oo (1,582) [ .oocerneeeerienes | vevereereninns 29,836 | ..eveerrrerines | s 4595 | ........... 4595 | ..o XXX XXX
MERRILL LYNCH PIERCE
127055 10 1 |CABOT ORD......cocovveiriirinerierierirceinens .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | coovvrereees 5,776 XXX | s 7,368 | oo 5,386 | ..coooeue 1,982 | i 1,982 7,368 | .o | e (1,592) | ..o (1,592) | oo XXX XXX
MERRILL LYNCH PIERCE
127097 10 3 [CABOT OIL & GAS ORD......ccccovrvrrrirrrrnes .| 01/08/2021. [FENNER & SMITHINC. | oo 580.000 | ..cocouee 10,012 XXX | s 14164 | oo 9,442 | .......... 4721 | e 4721 [ oo | e 14,164 | .o | e (4,152) | .vvvvee. (G 7] XXX XXX
MERRILL LYNCH PIERCE
127387 10 8 |CADENCE DESIGN SYSTEMS ORD........ .| 01/08/2021.| FENNER & SMITHINC. | e 110.000 | cooovvveneee 14,980 XXX | s 4,055 | oo 15,007 | ....... (10,953) | .vvveeererierins [ e [ (10,953) 4,055 | oo | e 10,925 | ......... 10,925 | .o XXX XXX
MERRILL LYNCH PIERCE
12769G 10 0 |CAESARS ENTERTAINMENT ORD.......... .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coevvvrnnes 7,879 XXX | s 5496 | .ooovviriis TA27 | .. (1,931) [ o (1,931) 5,496 | ..ovovrereirenes | e 2,383 | oo 2,383 | .o XXX XXX
MERRILL LYNCH PIERCE
129500 10 4 |CALERES ORD.....cccovvumireermeriererceinens .| 01/08/2021. | FENNER & SMITH INC. 10.000 155 XXX | s 344 | 157 | s 187 | oo 187 344 | o [ (REE) ) I [E:1:) ) 1 XXX XXX
MERRILL LYNCH PIERCE
131193 10 4 |CALLAWAY GOLF ORD........ccoouvumrrrerins .| 01/08/2021. | FENNER & SMITH INC. 20.000 527 XXX | s 484 | s 480 | oo (L1 ) R (16) 464 | . | e 63 | v (K10 IS XXX XXX
MERRILL LYNCH PIERCE
133131 10 2 |CAMDEN PROPERTY REIT ORD............. .1 01/08/2021. [FENNER & SMITHINC. | oo 160.000 | ..coveunee 15,485 XXX | s 14750 | oo 15,987 | ........ (1,237) | v (1,237) [ ovveernencrens | v 14,750 | oo | e T34 | s 734 | .. 133 XXX XXX
MERRILL LYNCH PIERCE
14149Y 10 8 |CARDINAL HEALTH ORD.......cccovvrrrrrrnnne ..|01/08/2021. [FENNER & SMITH INC. | ..o 100.000 | .oovrevernns 5,590 XXX [ 5,439 5,356 83 [ 83 5439 | .o | e 151 | v X 49 XXX XXX
MERRILL LYNCH PIERCE
14167L 10 3 |CAREDX ORD......cocmivrrirerrcrirnrercninnens .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | coooererneens 4,038 XXX | e 1,833 | oo 3,623 | ......... (1,789) [ oo (1,789) 1,833 | e | e 2,204 | oo 2,204 | oo XXX XXX
141788 10 9 |CARGURUS CLA ORD.......coeveirerrienrianes .. | 03/24/2021. | Various............cc...... 210.000 5,148 XXX | s 9,618 | oo 6,663 | .......... 2,955 | oo 2,955 9,618 | ..o | cevi (4,470) | .......... (G (1) ) XXX XXX
MERRILL LYNCH PIERCE
142339 10 0 |CARLISLE COMPANIES ORD..........cccoo.... .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .covovrernes 3,100 XXX | s 1,883 | oo 3124 | ... (QIVZ10) | - (1,240) 1,883 [ oo | s 127 | e 127 [ XXX XXX
MERRILL LYNCH PIERCE
143130 10 2 |CARMAX ORD...ccoovririerrineireiierieeinenns .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | ..cooovrernc 6,125 XXX | s 4247 | o, 5668 | ... (G 20) | (1,420) 247 | o | v 1,878 | oo 1,878 | oo XXX XXX
MERRILL LYNCH PIERCE
14575E 10 5 | CARS.COM ORD......oecorvermerirerercernnens .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | cooovvernnes 1,673 XXX | s 3,613 | oo 1,582 | oovvnne 2,031 | oo 2,031 3,613 | o | e (1,940) | .......... (1,940) | ..o XXX XXX
MERRILL LYNCH PIERCE
146869 10 2 |CARVANA CLAORD.....ccovivmrimierririieinne .| 01/08/2021. | FENNER & SMITH INC. 20.000 5,569 XXX | s 1,025 | e 4791 | ... (3,766) | ..oovrrrerrirnens (3,766) 1,025 [ | e 4544 | ... 4544 | o XXX XXX
MERRILL LYNCH PIERCE
14888U 10 1 |CATALYST PHARMACEUTICALS ORD.... |.. | 01/08/2021. | FENNER & SMITH INC. 10.000 35 XXX 54 .33 20 | 20 54 | oo | e (19) ] o (L1 ) - XXX XXX




Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

11°'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) [ (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
149123 10 1 |CATERPILLAR ORD....cc.ovvvrrrrerirrcrierirens .| 01/08/2021. | FENNER & SMITHINC. | . 260.000 | ............ 50,505 XXX | s 38,862 | .ooorrvunrnne 47,325 | ......... [CRICK ) (8,463) | ..oevvvverrieres | cerereereninns 38,862 | ...vvvrcrriris | v 11,642 | oo 11,642 | XXX XXX
MERRILL LYNCH PIERCE
149568 10 7 |CAVCO INDUSTRIES ORD.......cccccrnivurrnnne .| 01/08/2021. | FENNER & SMITH INC. 35.000 6,304 XXX | s 7,869 | oo 6,141 | .oceveeee 1,729 |, 1,729 7,869 | oo | ceriens (1,565) | ...ovvc. (1,565) | cvoovereernrinne XXX XXX
MERRILL LYNCH PIERCE
150870 10 3 [CELANESE ORD......cccormiirermirniireriniinninns .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covvrennes 5472 XXX | 4,080 | ..o 5198 | ........ (1,1M7) | e (1,117) 4,080 | .o | e 1,392 | e 1,392 | XXX XXX
MERRILL LYNCH PIERCE
156782 10 4 |CERNER ORD......cocoeviverreriieiiieeieieieens ..|01/08/2021. [FENNER & SMITH INC. | ..o 110.000 | .ovvvrees 8,784 XXX [ 6,392 | oo 8,633 | ......... (2,241) | oo (2,241) 6,392 | oo | e 2,391 | e 2,391 | 24 XXX XXX
MERRILL LYNCH PIERCE
15872M 10 4 | CHAMPIONX ORD.......cvvvurvrerirrireirniins .| 01/08/2021.| FENNER & SMITHINC. | e 190.000 | coeovvvrrnens 3,379 XXX | s 8,632 | oo 2,907 | oo 5,725 | oo 5,725 8,632 | .o | e (5,253) | cvvvees (5,253) | cvoovereereni XXX XXX
CHARTER COMMUNICATIONS CL A MERRILL LYNCH PIERCE
16119P 10 8 |ORD .| 01/08/2021. | FENNER & SMITH INC. 80.000 50,749 XXX | 14,825 | oo 52,924 | ...... (38,099) | ..vvvuerneririns [ e [ e (38,099) [ ..evvuevurireins | verrrrrireni 14,825 | oo | s 35924 | ........ 35,924 | ..o XXX XXX
MERRILL LYNCH PIERCE
163072 10 1 |CHEESECAKE FACTORY ORD. . 101/08/2021. | FENNER & SMITH INC. 90.000 3,431 XXX | e TAT | s 3,335 1,382 4,717 XXX XXX
MERRILL LYNCH PIERCE
163092 10 9 |CHEGG ORD......cccovtreeririererirrirniierinns .| 01/08/2021. | FENNER & SMITH INC. 40.000 3,865 XXX | s 1,008 | oo 3,613 (2,515) 1,098 | oo | e 2,766 | ........... 2,766 | .o XXX XXX
MERRILL LYNCH PIERCE
16359R 10 3 |CHEMED ORD.... .| 01/08/2021. [FENNER & SMITHINC. | v 10.000 | ..overenee 5477 XXX 3164 | 5,326 (2,162) 3,164 XXX XXX
163851 10 8 |CHEMOURS OR . | 03/24/2021. | Various.................... 380.000 9,741 XXX | 13,501 | 9,420 4,081 | oo [ s 13,501 | oo XXX XXX
MERRILL LYNCH PIERCE
16411R 20 8 |CHENIERE ENERGY ORD.......cooovrvurnene .| 01/08/2021. | FENNER & SMITH INC. 80.000 5,134 XXX | s 5,278 | oo 4,802 | .o A76 | o 476 5,278 | oo | ceevirnens (QEZ) - (144) | oo XXX XXX
MERRILL LYNCH PIERCE
166764 10 0 |CHEVRON ORD......cooovmivivrierirerinrenenns .| 01/08/2021. | FENNER & SMITHINC. | ... 1,340.000 | .......... 122,034 XXX | 140,700 | ..ovvvvvrnnne 113,163 | ........ 27,537 | o 27,537 | o | e 140,700 | oo | v (18,666) | ........ (18,666) | ......cvvrerereen XXX XXX
MERRILL LYNCH PIERCE
168905 10 7 |CHILDREN S PLACE ORD.......cccconvrurnnne .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | ..cooovrvrne 3,211 XXX | s 7,786 | oo 3,006 | .......... 4780 | 4,780 7786 | oo | e (4,575) | covvvvees (4,575) | oo XXX XXX
MERRILL LYNCH PIERCE
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD, .| 01/08/2021. | FENNER & SMITH INC. XXX (9,396) 4,471 XXX XXX
MERRILL LYNCH PIERCE
171340 10 2 |CHURCH AND DWIGHT ORD........cccooun. .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | ..oovvveneee 11,955 XXX | s 7,088 | oo 12212 | oo (5,124) | v (5,124) 7,088 | .o | e 4867 | oo 4867 | .o XXX XXX
CITIGROUP GLOBAL MARKETS
171798 10 1 |CIMAREX ENERGY ORD.......c.ccocorrirernnnne .| 03/24/2021.|INC. | 233.000 | ..oooovereee 13,803 XXX | s 17,374 8,740 | ......8,634 | oo, 8,634 | .o | e 17,374 | oo | e (3.571) | coeverees (3,571) | oo 51 XXX XXX
CITIGROUP GLOBAL MARKETS
17243V 10 2 | CINEMARK HOLDINGS ORD........c.cccovunee .| 03/24/2021.|INC. | 250.000 | ..coocvvvnn 5,196 XXX | s 10,085 | ..o 4,353 | oo 5,733 | oo 5,733 | oo | e 10,085 | .o | e (4,889) | ..o (4,889) | ..o XXX XXX
MERRILL LYNCH PIERCE
17275R 10 2 | CISCO SYSTEMS ORD.......c.covvvmrrirrrirnnns .| 01/08/2021. | FENNER & SMITHINC. | ... 1,760.000 | ..coovevnee 79,291 XXX | s 56,478 | coovvririinnns 78,760 | ...... (22,282) | oo (22,282) [ ..o | e 56,478 | ..oovveerirvrnns | e 22,812 | ......... 22,812 | .o, 634 XXX XXX
MERRILL LYNCH PIERCE
172967 42 4 |CITIGROUP ORD......cccconvveirrrrinrrierirenes .| 01/08/2021.| FENNER & SMITHINC. | ... 1,370.000 | ..cooenes 89,545 XXX | s 57,102 | v 84,474 | ....... (27,372) | covvoveirii (27,372) [ v | e 57,102 | oo | e 32,443 | ... 32,443 | .o XXX XXX
MERRILL LYNCH PIERCE
174610 10 5 |CITIZENS FINANCIAL GROUP ORD........ .| 01/08/2021. | FENNER & SMITH INC. 160.000 6,328 XXX | s 6,237 | oo 5722 | oo 515 | s 515 (177 A IS IO 91 | s 91 | e XXX XXX

MERRILL LYNCH PIERCE
177376 10 0 |CITRIXSYSTEMS ORD........cccoovmvvmrirnnes .| 01/08/2021. | FENNER & SMITHINC. | ... 120.000 | ..........c. 15,701 XXX ] 12,776 | oo 15,612 | ......... (2,836) | oo (V-1 [ IR 12,776 | e | e 2924 | ... 2,924 | ..o, XXX XXX
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MERRILL LYNCH PIERCE
185899 10 1 |CLEVELAND CLIFFS ORD.......ccccoocvmmmrinnne .. 101/08/2021. | FENNER & SMITH INC. 140.000 2,524 XXX | 1718 | 2,038 | .o (B21) | oo (321) 718 | s | e 807 | covoevvrenna 807 | .o XXX XXX
MERRILL LYNCH PIERCE
18915M 10 7 |CLOUDFLARE CLAORD.........cccocvrrnrreens .. 101/08/2021. [FENNER & SMITHINC. | ... 140.000 | ....ccccoe.. 11,080 XXX | s 8,054 | .o 10,619 | ........ (2,565) | ..o (2,565) 8,054 | oo | e 3,026 | ........... 3,026 | .o XXX XXX
MERRILL LYNCH PIERCE
189464 10 0 |[CLOVIS ONCOLOGY ORD......ccvvvrrrrvrns .| 01/08/2021. [FENNER & SMITHINC. | oo 200.000 | ..covvreee 1,008 XXX | 5,818 | o 960 | ..o 4,858 | .o 4,858 5,818 | .o v 4,810) [ ovvvee. [CX:310) ) I XXX XXX
MERRILL LYNCH PIERCE
191216 10 0 [COCA-COLA ORD......ccovrrmrirernrireireririrnes .| 01/08/2021. [FENNER & SMITH INC. | ..., 2,940.000 | .......... 150,150 XXX | 144,368 | ....covoenene 161,230 | ....... (16,862) | ..vvovrvrrvrirens | ervveereriveiinens [ e (16,862) [ ..voevnererrie | e 144,368 | ..o | e 5,782 | .o 5,782 | .o XXX XXX
MERRILL LYNCH PIERCE
192005 10 6 |CODEXIS ORD........cooovuemrrvirrieererierenenns .. 101/08/2021. | FENNER & SMITH INC. 10.000 236 XXX | 184 | s 218 | s (7 (34) 184 | oo | e 51 | e L5 I XXX XXX
MERRILL LYNCH PIERCE
192422 10 3 |COGNEX ORD.....ccooovmmrrimirriirriiieniiiennes .. 101/08/2021. [FENNER & SMITHINC. | ... 50.000 | ...oovvevnen 4,289 XXX | 2437 | o 4,014 | ........ [QITE) | — (1,578) 2437 | oo | e 1,853 | .o 1,853 | .o XXX XXX
COGNIZANT TECHNOLOGY SOLUTN CL MERRILL LYNCH PIERCE
192446 10 2 [AORD .. 1 01/08/2021. | FENNER & SMITH INC. XXX (5,754) XXX XXX
MERRILL LYNCH PIERCE
194162 10 3 |COLGATE PALMOLIVE ORD.............c...... .. 101/08/2021. [FENNER & SMITHINC. | ... 450.000 | ............ 37,053 XXX (9,396) | ..o | s 29,084 | ..o | s 7,970 | oo 7970 | XXX XXX
COLONY CREDIT REAL ESTATE CLA MERRILL LYNCH PIERCE
19625T 10 1 |ORD ..101/08/2021. | FENNER & SMITH INC. 340.000 2,942 XXX 4,644 TA9 | i [ v (4,253) | .ovvve. [CK) | I—— XXX XXX
MERRILL LYNCH PIERCE
198516 10 6 |COLUMBIA SPORTSWEAR ORD.............. .. 101/08/2021. [FENNER & SMITHINC. | .. 70.000 | ..ooovrveenecd 6,211 XXX 148 6,264 | oo | e [(5K) ) E— ((K) 1 I XXX XXX
MERRILL LYNCH PIERCE
199908 10 4 |COMFORT SYSTEMS USA ORD.............. .. 101/08/2021. [FENNER & SMITHINC. | ... 70.000 | ..ooovveennns 3,989 XXX 111 3,798 | oo | e LV — 192 | XXX XXX
MERRILL LYNCH PIERCE
20030N 10 1 |COMCAST CL A ORD. ..101/08/2021. [FENNER & SMITHINC. | ... 1,530.000 | ....cco...ec 78,843 XXX ] 32,005 | 80,172 | i (8,167) | s | e [ e (48,167) | ..eovveecrs XXX XXX
200340 10 7 |COMERICA ORD .1 12/15/2020. | ITG INC....ovvveverrerrieeriieens XXX 0 XXX XXX
MERRILL LYNCH PIERCE
20337X 10 9 |COMMSCOPE HOLDING ORD... .1 01/08/2021. | FENNER & SMITH INC. ...450.000 XXX 6,206 XXX XXX
MERRILL LYNCH PIERCE
204166 10 2 |COMMVAULT SYSTEMS ORD... .. 101/08/2021. [FENNER & SMITHINC. | ..., 160.000 | oo 9,167 XXX 1,200 XXX XXX
20605P 10 1 |CONCHO RESOURCES ORD.... ... .. [ 01/15/2021. | VARIOUS 455.000 22,795 XXX (3,754) . XXX XXX
20825C 10 4 |CONOCOPHILLIPS ORD.........cccoomuvrirnnns .. | 01/15/2021. | Not Available 0.300 13 XXX 12 24 | e [ (1) () I XXX XXX
MERRILL LYNCH PIERCE
216648 40 2 |COOPER ORD........cccoovvmmmriirmriinniirinnienns .. 101/08/2021. | FENNER & SMITH INC. 10.000 3,632 XXX (1,036) 2,597 | oo | e 1,035 | ... 1,035 | .o XXX XXX
MERRILL LYNCH PIERCE
21676P 10 3 |COOPER STANDARD HOLDINGS ORD... |.. | 01/08/2021. [FENNER & SMITH INC. | i 40.000 | .cooovrennee 1,498 XXX | 4133 | o 1,387 | o 2,746 | ..o 2,746 4133 | o [ (2,635) | ..vvvee [VACR1) I XXX XXX
MERRILL LYNCH PIERCE
217204 10 6 |COPART ORD.....ccooommrrirrirerrirncriieneinns .. 101/08/2021. [FENNER & SMITHINC. | .. 70.000 | ..ooovrveenee 8,552 XXX | 2,208 | oo 8,908 | ......... (6,700) | ..oovvverrrirs (6,700) 2,208 | oo | e 6,344 | ......... 6,344 | ..o XXX XXX
MERRILL LYNCH PIERCE
21871IN 10 1 |CORECIVIC REIT ORD......ccooooumrrimrrriianns ..101/08/2021. [FENNER & SMITHINC. | ... 275.000 | ...ooooeeees 1,838 XXX | 6,644 | .o 1,801 | oo 4843 | 4,843 6,644 | oo | e (4,806) | .......... (4,806) | ....ocvvvrrrinan XXX XXX
MERRILL LYNCH PIERCE
219350 10 5 [CORNING ORD......cccooommmrrimmnrircrirreninas ..101/08/2021. [FENNER & SMITHINC. | ... 360.000 | ............ 13,299 XXX | 12,334 | 12,960 | ........ccc. (72 I ({72 R IO 12,334 | oo | e 965 | oo 965 | ..o XXX XXX
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MERRILL LYNCH PIERCE
22052L 10 4 |CORTEVA ORD......ccoovumrremirmerierirecereeens .| 01/08/2021. | FENNER & SMITH INC. 510.000 22,053 XXX | s 18,438 | oo 19,747 | ......... (1,309) [ oo (1,309) [ ooeerrrererienes | ceverveerieei 18,438 | .o | e 3,615 | oo 3,615 | oo XXX XXX
MERRILL LYNCH PIERCE
22160K 10 5 |COSTCO WHOLESALE ORD .| 01/08/2021. | FENNER & SMITH INC. ....180.000 XXX | 28,282 | ... 87,820 | (39,538) ..(39,538) ....28,282 XXX XXX
MERRILL LYNCH PIERCE
22160N 10 9 [COSTAR GROUP ORD.......cccrvrmrrrernrines .| 01/08/2021. [FENNER & SMITHINC. | v 10.000 | ..covereeenee 9,195 XXX | 3,838 | o 9,243 | ......... (5,405) | oo (5,405) 3,838 | .o [ e 5,357 | o 5,357 | .o XXX XXX
MERRILL LYNCH PIERCE
22266L 10 6 |COUPA SOFTWARE ORD.........ccccevvvnrenne .. |01/08/2021. [FENNER & SMITH INC. | .ois 10.000 | ..coverennee 3,450 XXX ] 666 | ..o 3,389 | .. (VPR | (2,723) 666 | ..o | v 2,784 | ........... 2,784 | .o XXX XXX
MERRILL LYNCH PIERCE
222795 50 2 |COUSINS PROPERTIES REIT ORD......... .| 01/08/2021.| FENNER & SMITHINC. | e 170.000 | cooovvevnnens 5,386 XXX | e 5,998 | oo 5,695 | oo KUK I 303 5,998 | ..o | e ((c3P)) p— (34 - XXX XXX
MERRILL LYNCH PIERCE
22282E 10 2 |COVANTAHOLDING ORD.......ccocvrrrremmenne .| 01/08/2021. | FENNER & SMITH INC. 50.000 692 XXX | s 799 | oo 657 | ooveireie 143 | s 143 799 | oo [ e (107) | vevverires (1074 ) 4 XXX XXX
MERRILL LYNCH PIERCE
224399 10 5 |CRANE ORD.....cccovvvmirrierieinerieeienniens .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coeovvvrrnens 8,108 XXX | s 9,548 | oo 7,766 | ..cooeee 1,782 | s 1,782 9,548 | ..o | e (1,440) | .......... (1,440) | ..o XXX XXX
MERRILL LYNCH PIERCE
225310 10 1 |CREDIT ACCEPTANCE ORD........cccoonvvnene .| 01/08/2021. | FENNER & SMITH INC. 25.000 8,500 XXX | s 10,388 | .o 8,654 | .......... 1,734 |, 1,734 [ | v 10,388 | ..o | e (1,888) | ..covc. (1,888) | .voovverererrrinne XXX XXX
CROWN CASTLE INTERNATIONAL REIT MERRILL LYNCH PIERCE
22822V 10 1 |ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 140.000 | ............ 21,567 XXX | s 15,551 | e 22,287 | .coeee. (L) — (L) O IS, 15,651 | oo | v 6,016 | ........... 6,016 | .o XXX XXX
MERRILL LYNCH PIERCE
228368 10 6 |CROWN HOLDINGS ORD.......c.ccoooonrrrnnen. .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | c.oererneens 4,982 XXX | s 2,439 | s 5010 | coooeens (2,572) | coovvvrieriens (2,572) 2,439 | oo | e 2,544 | ... 2,544 | .o XXX XXX
MERRILL LYNCH PIERCE
229669 10 6 |CUBIC ORD .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,550 XXX | s 2,798 | oo 2,482 | v K [ 316 2,798 | oo | e (V2] E— (248) | vvoviirns XXX XXX
MERRILL LYNCH PIERCE
229899 10 9 |CULLEN FROST BANKERS ORD............. .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | cooovvreneee 12,260 XXX | s 13,814 | oo, 11,340 | .o 2474 | oo 2474 | oo | e 13,814 | oo | v (1,553) | cvvvees (1,553) | cvvvvereerrrinne XXX XXX
MERRILL LYNCH PIERCE
231561 10 1 | CURTISS WRIGHT ORD.........cocconrrerrrnnee .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | v.oovveveee 11,698 XXX | s 12,753 | oo 11,635 | o 118 [ s 118 [ e | e 12,753 | oo | ceviens (1,055) | ..ccoec (1,055) | cooovercernrinne XXX XXX
MERRILL LYNCH PIERCE
23255M 10 5 |CYCLERION THERAPEUTICS ORD......... ..101/08/2021. | FENNER & SMITH INC. 51.000 166 XXX | 1,459 | e 156 | cvrene 1,303 | o 1,303 1,459 | e | (1,293) | .ovvvee (V2] | XXX XXX
MERRILL LYNCH PIERCE
23331A 10 9 [DRHORTON ORD......ccceovvrerrmrrrrirererennns ..|01/08/2021. [FENNER & SMITH INC. | ..o 120.000 | oo 8,034 XXX [ 4728 | o 8,270 | ......... (3,542) | coorveerrirerines (3,542) 4728 | e | e 3,306 | oo 3,306 | .o XXX XXX
MERRILL LYNCH PIERCE
233331 10 7 |DTE ENERGY ORD.....cccosvermmrrreircrierinnes .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | .oerernecns 5,909 XXX | s 5,023 | oo 6,071 | ..oeens (1,048) | oo (1,048) L1 T IS IR 886 | .ooorernes 886 | ..covvrrrns 54 XXX XXX
MERRILL LYNCH PIERCE
23355L 10 6 |DXC TECHNOLOGY ORD......cccorvrrrmerirns .| 01/08/2021. | FENNER & SMITH INC. 90.000 2,663 XXX | s 3,367 | oo 2,318 | v 1,049 |, 1,049 3,367 | e | e (V)] I~ (704) | oo XXX XXX
MERRILL LYNCH PIERCE
235851 10 2 |DANAHER ORD.. .| 01/08/2021. | FENNER & SMITH INC. 220.000 53,565 XXX ..(30,534) |. ....18,337 XXX XXX
MERRILL LYNCH PIERCE
237194 10 5 |DARDEN RESTAURANTS ORD................ .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | coovvvereee 16,164 XXX | s 14,125 | oo, 15,486 | ......... (1,361) [ oo (1,361) [ ooeernreeerrenes | cerireerenin 14,125 | oo | e 2,040 | ..o 2,040 | .o 48 XXX XXX
MERRILL LYNCH PIERCE
23804L 10 3 |DATADOG CL A ORD.....ccovvrrirrrirerrininns .1 01/08/2021. [FENNER & SMITHINC. | v 100.000 | ..ooovvrenee 9,993 XXX | 8,501 | oo 9,844 | ......... (1,343) | oo (1,343) 8,501 | .o [ e 1,492 | e 1,492 | XXX XXX
MERRILL LYNCH PIERCE
238337 10 9 |DAVE BUSTERS ENTERTAINMENT ORD |.. | 01/08/2021. | FENNER & SMITHINC. | .. 160.000 | ..cocovovve. 5,027 XXX | e 10,238 | oo 4803 | .......... 5435 | .o 5,435 | oo | e 10,238 | oo | e (5,211) | ovvvnee (G2 ) I XXX XXX
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MERRILL LYNCH PIERCE
23918K 10 8 |DAVITA ORD.....ccccomrerierriermerierirneenenns .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..cooervrner 4,955 XXX | s 2,99 | s 4,69 | ... (1,702) [ oo (1,702) 2,99 | s | e 1,961 | oo 1,961 | oo XXX XXX
MERRILL LYNCH PIERCE
244199 10 5 |DEERE ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX | 15,046 | ... 26,905 | (11,859) ..(11,859) |. ....15,046 XXX XXX
MERRILL LYNCH PIERCE
24665A 10 3 |DELEK US HOLDINGS ORD........cccccnvvene .| 01/08/2021. [FENNER & SMITHINC. | oo 145.000 | ..cooovrneee 2,428 XXX | 5904 | ..o 2,330 | oo 3574 | 3,574 5,904 | .o [ e 3477 | v [ I XXX XXX
MERRILL LYNCH PIERCE
24703L 20 2 |DELL TECHNOLOGIES CL C ORD........... .| 01/08/2021. [FENNER & SMITHINC. | v 180.000 | ..covvuvee 13,898 XXX | s 12,577 | o 13192 | e (G {(CLC) TN 12,577 | oo | v 1,321 | v 1,321 | XXX XXX
MERRILL LYNCH PIERCE
247361 70 2 |DELTAAIRLINES ORD.....ccccoovmrrrmmrirennns .| 01/08/2021. | FENNER & SMITHINC. | e 220.000 | ..coovrerne 8,803 XXX | 11,191 | e 8,846 | .......... 2,345 | oo 2,345 | oo | s 11191 | e | e (2,389) | .vvvees (2,389) | ..o XXX XXX
MERRILL LYNCH PIERCE
248019 10 1 |DELUXE ORD......cooosermrrmrrrrerrenireeneris .| 01/08/2021. | FENNER & SMITH INC. 80.000 2,499 XXX | s 4367 | o 2,336 | oo 2,031 | oo 2,031 4,367 | oo [ s (1,869) | ..covve. (1,869) | .voovereernrinns XXX XXX
MERRILL LYNCH PIERCE
250565 10 8 |DESIGNER BRANDS CL AORD............... .| 01/08/2021. | FENNER & SMITHINC. | . 250.000 | ..oovrvrnee 2,061 XXX | s 8173 | oo 1,913 | oo 6,260 | ...oovrireirininns 6,260 L VT IS IO (6,112) | cvevees (A XXX XXX
MERRILL LYNCH PIERCE
252131 10 7 |DEXCOM ORD.......ccovuvermirrirerinniinenirenes .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | .oovvrnee 11,642 XXX | s 3,675 | oo 11,002 | ......... (7,416) | .ooovvrererirnns (7,416) 3675 | o | e 7,967 | oo 7,967 | oo XXX XXX
DIAMOND HILL INVESTMENT GRP CL A CITIGROUP GLOBAL MARKETS
25264R 20 7 |[ORD .| 03/24/2021.[INC. | 10.000 | ..covvrennee 1,614 XXX | 1414 | e 1,493 | oo (V) (79) 1414 | i | e 200 | oo 200 | .o 10 XXX XXX
MERRILL LYNCH PIERCE
253651 10 3 |DIEBOLD NIXDORF ORD.......ccccoorrrennenn .| 01/08/2021. | FENNER & SMITH INC. 10.000 112 XXX | s 129 | o, 107 | e 22 | s 22 129 | oo | e (4] — (L4 ] Pe—— XXX XXX
MERRILL LYNCH PIERCE
253868 10 3 |DIGITAL REALTY REIT ORD......ccoovrerennee .| 01/08/2021. | FENNER & SMITHINC. | . 160.000 | ..o 21,374 XXX | 17,875 | oo 22,322 | oo (4,448) | ..o (4,448) | ..o | e 17,875 | oo | e 3,499 | .. 3,499 | ..o 179 XXX XXX
MERRILL LYNCH PIERCE
254687 10 6 |WALT DISNEY ORD....cc.ooevrmrverermerireriiens .| 01/08/2021. | FENNER & SMITHINC. | . 560.000 | ......... 100,060 XXX | s 22,623 | oo 101,461 | ....... (78,838) | ..vvvveerurrerernns [ eerrrrnerienins [ i (78,838) [ ..oevrererireres | cevrreireninns 22,623 | oo | e 77437 | oo TTA437 | i XXX XXX
MERRILL LYNCH PIERCE
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD. |..|01/08/2021.|FENNER & SMITHINC. | . 180.000 | ..oovvveveee 17,478 XXX | s 10,696 | ..cvoovernnene 16,295 | ......... (5,599) [ cvoovrrerirerirens (5,599) [ .ouvvreveerienes | verireerenin 10,696 | ..voovererrrenes | e 6,782 | oo 6,782 | .o XXX XXX
MERRILL LYNCH PIERCE
25470F 30 2 |DISCOVERY SRS C ORD......cccoeumrvrrirnnnns .| 01/08/2021. [FENNER & SMITHINC. | v 420.000 | .coccoenee 12,664 XXX | s 12,512 | e 11,000 | .o 1,512 | i 1,512 | e | e 12,512 | oo | v 152 | o 152 | v XXX XXX
MERRILL LYNCH PIERCE
25470M 10 9 |DISH NETWORK CLAORD.......ccccoorniunec. ..101/08/2021. | FENNER & SMITH INC. 90.000 2,984 XXX | 3,076 | oo 291 | e 166 | .o 166 3,076 | .o [ e (X)) [— ((S2) 1 I XXX XXX
MERRILL LYNCH PIERCE
25525P 10 7 |DIVERSIFIED HEALTHCARE ORD........... .| 01/08/2021.| FENNER & SMITHINC. | . 550.000 | ..oocrvvnee 2,333 XXX | s 8,993 | .o 2,266 | ......... (7 6,727 8,993 | ..o | e (6,660) | .......... [(HSL510) ) XXX XXX
MERRILL LYNCH PIERCE
256163 10 6 |DOCUSIGN ORD.......cocorrvmerrrerirrercernnens .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..ovvvrnee 19,562 XXX | 15,297 | oo 17,784 | ......... (2,487) | oo (2170 IS IR 15,297 | covvoeveeeerenns | e 4,265 | ........... 4,265 | ..o XXX XXX
MERRILL LYNCH PIERCE
256677 10 5 |DOLLAR GENERAL ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (8,415) 8,409 XXX XXX
MERRILL LYNCH PIERCE
256746 10 8 |DOLLAR TREE ORD........ccooevurrrmerirerirens .| 01/08/2021. | FENNER & SMITHINC. | .o 80.000 | ..ovvvvreees 9,037 XXX | s 6,630 | ooverieriins 8,643 | ......... (2,014) | oo, (2,014) 6,630 | ..o | e 2,407 | oo 2,407 | oo XXX XXX
MERRILL LYNCH PIERCE
25746U 10 9 |DOMINION ENERGY ORD........c.cruvvrirines .1 01/08/2021. [FENNER & SMITHINC. | oo 340.000 | .....c...... 24,885 XXX | 24582 | ..ocoovenee. 25,568 | ..ccvenne (L) N (L) N 24,582 | oo | e 303 | o 303 | e XXX XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) [ (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
25754A 20 1 |DOMINOS PIZZA ORD......ccocomereerirnrrrnenns .| 01/08/2021. | FENNER & SMITH INC. 10.000 3,888 XXX | s 2,363 | oo 3,835 | .....c... (1,472) | oo (1,472) PR I IS IO 1,525 | oo 1,525 | v XXX XXX
MERRILL LYNCH PIERCE
257651 10 9 |DONALDSON ORD........cccevrreererererrernnens .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | coovvveneee 10,081 XXX | s 7745 | oo 9,500 | ......... (G | - (1,755) 7745 | e | e 2,336 | oo 2,336 | oo XXX XXX
MERRILL LYNCH PIERCE
258278 10 0 |DORMAN PRODUCTS ORD.........ccocmvvne .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | oo 4,773 XXX | 3,598 | o 4341 | . (T43) | ovveeerreirinnne (743) 3,598 | .o [ e 1175 | e 175 | s XXX XXX
MERRILL LYNCH PIERCE
25960P 10 9 |DOUGLAS EMMETT REIT ORD............... ..|01/08/2021. [FENNER & SMITH INC. | ..o 180.000 | .ooovvvernns 4,913 XXX [ 7,250 | oo 5,252 | oo 1,998 | .o 1,998 7,250 | oo | e (2,338) | .ovvnee (2,338) | ovverirenns 50 XXX XXX
MERRILL LYNCH PIERCE
260003 10 8 |DOVER ORD.....ccosverrreinerieriresercerenens .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | coererneens 6,472 XXX | e 3,647 | oo 6,313 | .ooeens (2,666) | ..oovvrrrrerirnens (2,666) K<Y. A IS IR 2,825 | oo 2,825 | .o XXX XXX
MERRILL LYNCH PIERCE
260557 10 3 |DOW ORD .| 01/08/2021.| FENNER & SMITHINC. | . 80.000 | .oooerernens 4,656 XXX | s 4785 | o 4440 | ............. 345 | s 345 4785 | oo [ i (L)) - (28 XXX XXX
MERRILL LYNCH PIERCE
264411 50 5 |DUKE REALTY REIT ORD.. .| 01/08/2021. | FENNER & SMITH INC. XXX (1,457) 3,739 XXX XXX
MERRILL LYNCH PIERCE
26441C 20 4 |DUKE ENERGY ORD .. 101/08/2021. | FENNER & SMITH INC. 260.000 23,411 XXX (2,903) XXX XXX
26614N 10 2 |DUPONT DE NEMOURS ORD . | 02/04/2021. | VARIOUS 95.000 8,225 XXX 1,470 XXX XXX
MERRILL LYNCH PIERCE
268150 10 9 |DYNATRACE ORD......cocoovvrirerirrrrirerinns .| 01/08/2021. | FENNER & SMITHINC. | . 300.000 | ...ccveneee 12,678 XXX | s 13,056 | ovvrrernens 12,981 | oo [T YT I 13,056 | .ovoucvencrienens | cevrerinn (K7£:)) — [C1£) 1 E—— XXX XXX
MERRILL LYNCH PIERCE
26884U 10 9 |EPRPROPERTIES REIT ORD.........cc..c.... .| 01/08/2021. | FENNER & SMITH INC. 60.000 2,014 XXX | s 3,941 | o 1,950 | coovrenee 1,991 | 1,991 3941 | i | e (1,926) | .......... (1,926) | ..oovercerrrinne XXX XXX
MERRILL LYNCH PIERCE
26969P 10 8 |EAGLE MATERIALS ORD........cccocrniviirinne .| 01/08/2021. | FENNER & SMITHINC. | .o 80.000 | ..coovvvneees 9,039 XXX | s 6,637 | oo 8,108 | ......... (YA )] - (1,471) 8,637 | oo | e 2,402 | oo 2,402 | .o, XXX XXX
MERRILL LYNCH PIERCE
27579R 10 4 |EAST WEST BANCORP ORD..........cc.o..... .| 01/08/2021. | FENNER & SMITHINC. | . 270.000 | ............ 15,628 XXX | s 16,408 | ...oovvvrneen. 13,692 | ........... 2,716 | oo 2,716 | oo | i 16,408 | oo | e (U410 — [Q10) — XXX XXX
MERRILL LYNCH PIERCE
278265 10 3 |EATON VANCE COM NON VTG ORD...... .| 03/02/2021. | FENNER & SMITH INC. XXX (5,859) [ .ouceveevneinenes | eerrrrrireeeen21,652 [ i | 003,231 | 3,231 | 6,441 XXX XXX
MERRILL LYNCH PIERCE
278642 10 3 |EBAY ORD....coccovrrmrrrerieirerrsniserienienes .| 01/08/2021. | FENNER & SMITHINC. | . 250.000 | ....ccveneee 13,618 XXX | s 9,311 | oo 12,563 | ......... (14572 | (3,252) 9,311 | oeveeeeeerenes | e 4,307 | oo 4,307 | XXX XXX
MERRILL LYNCH PIERCE
278715 20 6 |EBIXORD .| 01/08/2021. | FENNER & SMITHINC. | .o 40.000 | .coovvrrrne 1,560 XXX | s 2,537 | oo 1,519 | oo 1,018 | v 1,018 2,537 | v | e (C2(5)) — [C1) 1 — XXX XXX
MERRILL LYNCH PIERCE
278865 10 0 |ECOLAB ORD......cccovveiviirirerieririeinens .| 01/08/2021. | FENNER & SMITH INC. 40.000 8,870 XXX | s 1,976 | v 8,654 | ... (6,679) [ .ooovrrrirrirnens (6,679) 1,976 | oo | e 6,894 | ........... 6,894 | ...t 19 XXX XXX
MERRILL LYNCH PIERCE
281020 10 7 |EDISON INTERNATIONAL ORD............... ..|01/08/2021. [FENNER & SMITH INC. | ..o 120.000 | .cvvvrnes 7,475 XXX [ 7,332 | o, 7,538 | oo (VA0S N (206) 7,332 | oo | e 143 | e 143 | 80 XXX XXX
MERRILL LYNCH PIERCE
28106W 10 3 |EDITAS MEDICINE ORD.........ccccosirurrinnes .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .cooovrernes 1,811 XXX | s 555 | coovreerireenns 1,402 | oo (847) | vvvrrereirriis (847) 555 | cooeieerereeines [ e 1,256 | oo 1,256 | .ooveerrieniins XXX XXX
MERRILL LYNCH PIERCE
28176E 10 8 |EDWARDS LIFESCIENCES ORD............. .| 01/08/2021. | FENNER & SMITHINC. | . 220.000 | ...coveneee 19,945 XXX | s 10,850 | .ovvreernnns 20,071 | ccovennee (172 ) | P (1774 )| IS IR 10,850 | .voerereerenes | e 9,096 | ..ooonee. 9,096 | .ovocvrrerirens XXX XXX

MERRILL LYNCH PIERCE
285512 10 9 |ELECTRONIC ARTS ORD.........cccoorrumnncen .| 01/08/2021. | FENNER & SMITHINC. | ... 170.000 | ............ 24,114 XXX ] 19,476 | oo 24412 | ......... (4,936) | ..ovvvrirrins (4,936) | ..o | e 19476 | oo | e 4,639 | .......... 4,639 | ..o XXX XXX
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11 12 13 14 15
NAIC
Designation,
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
291011 10 4 |EMERSON ELECTRIC ORD........c.coccornnn. .| 01/08/2021. | FENNER & SMITHINC. | . 210.000 | ....ccooveee 17,180 XXX | s 12,268 | oo 16,878 | ......... (4,610) [ oo [CCHL0) | OIS ISR 12,268 | ..o | e 4,912 | oo 4,912 | i XXX XXX
MERRILL LYNCH PIERCE
292104 10 6 |EMPIRE STATE REALTY CL AREIT ORD |.. | 01/08/2021. | FENNER & SMITH INC. ....270.000 2,479 XXX 2,516 1,866 4,382 XXX XXX
MERRILL LYNCH PIERCE
292562 10 5 |ENCORE WIRE ORD........cccovvvrvvernriirnns ..101/08/2021. | FENNER & SMITH INC. 10.000 613 XXX [ 596 | .o 606 | ...cccovenen [§10) ) (10) 596 | oo | e 17 | e 17 | 0 XXX XXX
MERRILL LYNCH PIERCE
29261A 10 0 |ENCOMPASS HEALTH ORD.........c.ccvrne. ..|01/08/2021. [FENNER & SMITH INC. | ..o 110.000 | .ovvvrees 9,370 XXX [ 8,466 | ....ccooveinnnd 9,09 | ..o ({10 (630) 8466 | ..o | e 904 | .o 904 | .o 31 XXX XXX
MERRILL LYNCH PIERCE
29355A 10 7 |ENPHASE ENERGY ORD........cccconsiurnens .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cverernens 6,222 XXX | s L7 I 5264 | ... (A717) | e, (4,717) LT OO O 5,675 | coovernenn 5,675 | v XXX XXX
MERRILL LYNCH PIERCE
293620 10 4 |ENTEGRIS ORD......ccoovomiermmrireinerierienes .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | cooererneens 4,976 XXX | s 1,358 | oo 4805 | ... (3,448) | ..o (3,448) JIRCST: 0 U O 3,619 | oo 3,619 | oo XXX XXX
ENTERCOM COMMUNICATIONS CL A MERRILL LYNCH PIERCE
293639 10 0 |ORD .| 01/08/2021. | FENNER & SMITH INC. 10.000 28 XXX | s 33 | e 25 | s 9 | e 9 33 ()] ()] I XXX XXX
MERRILL LYNCH PIERCE
29364G 10 3 |ENTERGY ORD.....ccoovvumrrivrrrrerierireririnnns .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | cooverneees 6,684 XXX | s 5,841 | oo 6,989 | ........ (1,148) | oo (1,148) 5,841 | oo | e 843 | s 843 | .o XXX XXX
MERRILL LYNCH PIERCE
29404K 10 6 |ENVESTNET ORD.....cccovvvevrrnriervnrseirerines .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | oo 5,993 XXX | 479 | o 5760 | ......... (1,581) | oo (1,581) AAT9 | s | e 1814 | e 1,814 | s XXX XXX
MERRILL LYNCH PIERCE
29414B 10 4 |EPAM SYSTEMS ORD.......coeeomvevnririins .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .ccoovrerne 6,847 XXX | s 2,579 | oo 7467 | e (4,588) | .ooovvrnrrrrirnens (4,588) 2,579 | oo | e 4,268 | ........... 4,268 | ..o XXX XXX
MERRILL LYNCH PIERCE
294440 70 0 [EQUINIX REIT ORD...ccooovtrrmrrrrerrmcrenrirens .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | ..o 41,546 XXX | s 40,850 | ..oovrnrinens 42,851 | ......... (2,001) [ coovvererrerirens (2,001) [ ooeerneeneiienns | e 40,850 [ ..o | e 696 | .oooorernes 696 | ..oorrrireiine XXX XXX
MERRILL LYNCH PIERCE
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD............ .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | coevvvrreens 8,738 XXX | s 9,834 | o 8,892 | .oovvvrneen 942 | oo 942 9,834 | .o | e (1,096) | ...cvvc. (1,096) | ..oocvvnvennd 90 XXX XXX
MERRILL LYNCH PIERCE
297178 10 5 |ESSEX PROPERTY REIT ORD.......cccovenee .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | ..oovvrnee. 11,694 XXX | s 11,769 | oo 11,871 | oo (107 (107 [ IS 11,769 | oo | e (6] (75) [ coveeerenee 104 XXX XXX
MERRILL LYNCH PIERCE
29786A 10 6 |ETSY ORD .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covvrennee 7,026 XXX | 1,690 | o 7116 | ..o (5,426) | ..oovveverrirerines (5,426) 1,690 | oo | e 5,335 | v 5,335 | .o XXX XXX
MERRILL LYNCH PIERCE
29977A 10 5 |[EVERCORE CLAORD.......cccooceeerrriirnns .. |01/08/2021. [FENNER & SMITH INC. | .o 80.000 | .coverennd 9,274 XXX [ 7,522 | oo 8,771 | ... (1,249) | oo (1,249) 7,522 | oo | v 1,752 | v 1,752 | e XXX XXX
MERRILL LYNCH PIERCE
30034W 10 6 [EVERGY ORD...ccoovvrerieririrrirerierierenenns .| 01/08/2021. | FENNER & SMITHINC. | . 310.000 | ..oocveveee 16,427 XXX | 16,876 | oovoveernne 17,208 | ............ (K74 (K7 ) IS S 16,876 | oo | cevrerinn (449) | vovoveris (449) | vvvrirns XXX XXX
MERRILL LYNCH PIERCE
30063P 10 5 |EXACT SCIENCES ORD........ccoccnvrrnernnee .| 01/08/2021. | FENNER & SMITH INC. 50.000 6,554 XXX | s 3,503 | oo 6,625 | ......... (3,122) | oo (3,122) 3,503 | .o | e 3,052 | oo 3,052 | oo XXX XXX
MERRILL LYNCH PIERCE
30161N 10 1 |EXELON ORD.. .| 01/08/2021. | FENNER & SMITH INC. ....7120.000 XXX 1,267 ...31,702 XXX XXX
MERRILL LYNCH PIERCE
302081 10 4 |EXLSERVICE HOLDINGS ORD............... .| 01/08/2021. | FENNER & SMITH INC. 70.000 6,117 XXX | s 4,529 | oo, 5,959 | ..., (1,430) [ oo (1,430) 4529 | oo | e 1,588 | oo 1,588 | .o XXX XXX
MERRILL LYNCH PIERCE
30212P 30 3 |EXPEDIA GROUP ORD........ccovvrverivrrinans .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .covvrennes 5,760 XXX | 4,855 | oo 5296 | ..o (441) | oo (441) 4,855 | i | e 906 | .o 906 | ..o XXX XXX
EXPEDITORS INTERNATIONAL OF MERRILL LYNCH PIERCE
302130 10 9 |WASN ORD .| 01/08/2021.| FENNER & SMITHINC. | .ot 50.000 | .ooorernnns 4,721 XXX | s 2,768 | oo 4756 | ......... (1,988) | oo (1,988) 2,768 | .o | e 1,953 | oo 1,953 | oo XXX XXX
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Designation,
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MERRILL LYNCH PIERCE
30219E 10 3 |EXPRESS ORD....c.coermmrrrerierircenrrieniis .| 01/08/2021. | FENNER & SMITH INC. 260.000 268 XXX | s 1,313 | s 237 | e 1,076 | .ovveeeerireens 1,076 1,313 [ s [ v (1,045) | .......... (1,045) | coooverinne XXX XXX
MERRILL LYNCH PIERCE
30224P 20 0 |EXTENDED STAY AMERICA UNT .| 01/08/2021. | FENNER & SMITH INC. ....7120.000 XXX 3,038 . ...13,702 XXX XXX
MERRILL LYNCH PIERCE
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD...... .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .coverrennes 4,482 XXX | 3,484 | 4,634 | ... (G E0) ) I (1,150) 3,484 | .o | 997 | v 997 | o XXX XXX
CITIGROUP GLOBAL MARKETS
30231G 10 2 |EXXON MOBIL ORD......cccovvrvrerrnriieriernes .| 03/24/2021.{INC. | 2,370.000 | .......... 134,929 XXX [ 94,658 | ....cccoenaee. 97,691 | ......... (3,034) | oo (3,034) [ oo | i 94,658 | ..o | e 40,272 | ......... 40,272 | ......... 2,062 XXX XXX
MERRILL LYNCH PIERCE
302491 30 3 |FMC ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..oovererner 4,843 XXX | e 3,016 | oo 4597 | ...c.... (1,581) | oo (1,581) 3,016 | .oveerereerenes | e 1,827 | oo 1,827 | oo 19 XXX XXX
MERRILL LYNCH PIERCE
30303M 10 2 |FACEBOOK CLAORD.......cocoomerrrrirriins .| 01/08/2021. | FENNER & SMITHINC. | i 850.000 | .......... 227,423 XXX | 141,400 | ..oovvrnenas 232,186 | ....... (90,78B) | ..vvvveernrerrrnns [ eerereserienins [ i (90,78B) | ..vvvveerrerreens | werrerireenne 141,400 | oo | e 86,023 | ......... 86,023 | ..o XXX XXX
MERRILL LYNCH PIERCE
31188V 10 0 |FASTLY CLAORD.....coccomtvrrerrririrrnnriens .| 01/08/2021. | FENNER & SMITH INC. 60.000 5,293 XXX | s 4,692 | .o, 5,242 | oo [EGI:10) N (550) 4,692 | oo [ s (6101 (10 I XXX XXX
MERRILL LYNCH PIERCE
311900 10 4 |FASTENAL ORD......ccocovirimmrimiririniririneiis .| 01/08/2021. | FENNER & SMITHINC. | . 370.000 | .....co..... 18,774 XXX | s 8,086 | ...cocvvruvene 18,067 | ......... (9,981) [ coovvrrerirrirens (9,981) 8,086 | ..oovrverrrires | s 10,688 | ......... 10,688 | ...ooovvvrrrine XXX XXX
MERRILL LYNCH PIERCE
313747 20 6 |FEDERAL REIT ORD.....ccccrvvvrvirmrrerninnns .| 01/08/2021. [FENNER & SMITHINC. | oo 150.000 | ..covvenee 12,678 XXX | s 18,758 | .o 12,768 | .......... 5,990 | .o 5,990 | .o | e 18,758 | .o [ v (6,079) [ ..vvve. (6,079) | ovvvrene 159 XXX XXX
MERRILL LYNCH PIERCE
314211 10 3 |FEDERATED HERMES CL B ORD............ .| 01/08/2021. | FENNER & SMITH INC. 10.000 303 XXX | s 284 | <1 I (45) [ v (45) 284 | o | s 59 | o 59 | i XXX XXX
MERRILL LYNCH PIERCE
31428X 10 6 |FEDEX ORD.....cocoorereriererireierieriesineens .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | ..ooovvenee 29,394 XXX | 27,571 | oo 31,154 | ......... [RRSICK) | (3,583) [ oueereeerneirenes | cevrrreireninns 27,571 | o | s 1,822 | oo 1,822 | o XXX XXX
MERRILL LYNCH PIERCE
315405 10 0 |FERRO ORD.....ccoomvvmiriierrmrinerieiineniens .| 01/08/2021. | FENNER & SMITHINC. | . 330.000 | ..coovrvrnn 5,182 XXX | s TA8T | s 4828 | ... 2,353 | oo 2,353 TA8T | e | ceviens (1,999) | vvvves (1,999) | oo XXX XXX
MERRILL LYNCH PIERCE
315616 10 2 |F5 NETWORKS ORD.......cccoccumrvuerrnirins .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..cocovvvrnee 7,649 XXX | s 7,074 7,038 36 | oo 36 7074 | oo | e 576 | v LY (T XXX XXX
CITIGROUP GLOBAL MARKETS
31572Q 80 8 |FIBROGEN ORD.......cccovvvrvirerririririeernns .| 03/24/2021.{INC. | 195.000 | .ovvvrrnee 6,297 XXX | s 10,290 | .ooeviiirennee 7,233 | oo 3,058 | .o 3,058 | .o | e 10,290 | .o [ v (3,993) [ .ovvvee [RRCK) 1 I XXX XXX
FIDELITY NATIONAL INFORMATN SVCS MERRILL LYNCH PIERCE
31620M 10 6 |ORD .1 01/08/2021. [FENNER & SMITHINC. | oo 220.000 | ..ooocennen 30,503 XXX | s 18,664 | ..ocovvieree. 31,121 | ... (12,457) | ovovereverncirens | ervveererneiines [ e (12,457) [ vvverrerivnns | e 18,664 | ..o | e 11,839 | .o 11,839 | XXX XXX
MERRILL LYNCH PIERCE
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.... |.. | 01/08/2021. [FENNER & SMITHINC. | .. 240.000 | ...oocvvvne 9,365 XXX | s 8,825 | .o 9,382 | oo (557) | vverrereereris (557) 8,825 | .ovecreerieins | s 540 | oo 540 | .o XXX XXX
MERRILL LYNCH PIERCE
318672 70 6 |FIRST BANCORP ORD.......ccoooumerrrerernens .| 01/08/2021. | FENNER & SMITH INC. 10.000 101 XXX | s (K I I 92 | o (V1 I 0 93 8 | s 8 | i XXX XXX
MERRILL LYNCH PIERCE
32006W 10 6 |PREMIER FINANCIAL ORD.... .| 01/08/2021. | FENNER & SMITH INC. 20.000 492 XXX 111 571 XXX XXX
MERRILL LYNCH PIERCE
320209 10 9 |FIRST FINANCIAL BANCORP ORD.......... .| 01/08/2021. | FENNER & SMITH INC. 200.000 3,946 XXX | s 5,910 | oo 3,506 | .......... 2,404 | .o 2,404 5,910 | oo | ceviens (1,964) | .....n.. (1,964) | ..oovereerrinns XXX XXX
MERRILL LYNCH PIERCE
320517 10 5 |FIRST HORIZON ORD.......ccccovvmrvrirrrnnns .1 01/08/2021. [FENNER & SMITHINC. | v 240.000 | ...oovoneee 3,553 XXX | 4124 | 3,062 | ..o 1,061 | v 1,061 AA24 | i e (4D - (CYA )] — 36 XXX XXX
MERRILL LYNCH PIERCE
320867 10 4 |FIRST MIDWEST BANCORP ORD............ ..101/08/2021. [FENNER & SMITHINC. | oo 420.000 | .coorirren 7,145 XXX | s 11,344 | o 6,686 | .......... 4,658 | ..o 4658 | ..o | e 11,344 | s | e (4,199) | ..one.. (4,199) | .ovvvirnns 59 XXX XXX
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0 Year's Interest / Designation
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
33616C 10 0 |FIRST REPUBLIC BANK ORD.................. .| 01/08/2021. | FENNER & SMITH INC. 50.000 8,094 XXX | s 4,396 | .o 7,347 | oo (2,951) | coovvvrerierirens (2,951) 4,396 | oo | e 3,698 | .o 3,698 | .o XXX XXX
MERRILL LYNCH PIERCE
33767D 10 5 |FIRSTCASH ORD....c.coeoemivririirrerieniiens .| 01/08/2021. | FENNER & SMITH INC. 95.000 5,914 XXX | s 7,300 | oo 6,654 | ...cooouc. 646 | ..o 646 7,300 | oo | eereens (1,386) | ..vvvevs (1,386) | .voovvercernrinne XXX XXX
MERRILL LYNCH PIERCE
337738 10 8 |FISERV ORD....c.coootrrmrieivireierisnicernnines ..101/08/2021. | FENNER & SMITH INC. 190.000 22,188 XXX | s 14924 | ............... 21,633 | ..o () - ((RA0E) O IS 14,924 | oo | e 7,264 | ........... 7,264 | .o XXX XXX
MERRILL LYNCH PIERCE
337932 10 7 |FIRSTENERGY ORD......ccccoervirivmririirnnins .1 01/08/2021. [FENNER & SMITHINC. | v 420.000 | ..ocoovenee 12,559 XXX | s 15,863 | coovoveviires 12,856 | .......... 3,006 |..ocooeirirriiinen 3,008 [ .o | e 15,863 | .o [ v (3,304) | .......... (3,304) | ..o XXX XXX
33812L 10 2 |FITBIT CLAORD....cooovirirerierrcriirirneii .| 01/14/2021.| CORPORATE ACTION . 880.000 6,468 XXX | s 5,210 | v 5,984 | ...cooouue. (TT4) | oo (774) 5,210 | oo | e 1,258 | oo 1,258 | .o XXX XXX
MERRILL LYNCH PIERCE
33829M 10 1 |FIVE BELOW ORD.......cooceoirrnirinrrrerirenns .| 01/08/2021. | FENNER & SMITH INC. 20.000 3,656 XXX | s 2421 | 3,500 | ......... (1,078) | oo (1,078) 2421 | oo | e 1,235 | oo 1,235 | oo XXX XXX
MERRILL LYNCH PIERCE
338307 10 1 |FIVE9 ORD .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .covvreennes 3,480 XXX [ 785 | o 3,488 | ......... (2,703) | oo (2,703) 785 | oo [ v 2,695 | .o 2,695 | .o XXX XXX
MERRILL LYNCH PIERCE
339041 10 5 |FLEETCOR TECHNOLOGIES ORD.......... .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | covererneens 8,275 XXX | s 6,455 | oo 8,185 | ........ (AR ] — (1,730) 6,455 | ..oveerereeireens | e 1,820 | .o 1,820 | .o XXX XXX
MERRILL LYNCH PIERCE
34354P 10 5 |FLOWSERVE ORD......cocomivrmrireererineinnas .| 01/08/2021. | FENNER & SMITHINC. | . 280.000 | ....ccooneee 10,352 XXX | s 14,960 | .ovvoverneene 10,318 | .......... 4,642 | ..o 4842 | oo | s 14,960 | ..ooerererirenns | ceviens (4,608) | .......... (4,608) | ..oocvvurenns 56 XXX XXX
MERRILL LYNCH PIERCE
345370 86 0 |FORD MOTOR ORD.......ccovvemerrrerirrernnnns .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,370.000 | ..coovevene 12,319 XXX | s 12,275 | oo 0 PCK N PCK T I I 12,275 | oo | e A4 | e A4 | XXX XXX
MERRILL LYNCH PIERCE
34959E 10 9 |FORTINET ORD.....ccocovverierrrirriericrirenes .| 01/08/2021. | FENNER & SMITH INC. 40.000 5,925 XXX | s 3,303 | oo 5941 | ..., (2,638) [ .ooovrrrirrirnens (2,638) 3,303 | oo | e 2,622 | oo 2,622 | .o XXX XXX
MERRILL LYNCH PIERCE
34959) 10 8 |FORTIVE ORD......ccccouvvmiririrriierieriinns .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | coovvvereees 7,983 XXX | s 7,160 | oo 7,790 | oo (KX (631) % 1V PRI IR 823 | s 823 | .o XXX XXX
FORTUNE BRANDS HOME AND MERRILL LYNCH PIERCE
34964C 10 6 |SECURITY ORD .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | .cooovrvrnes 3,467 XXX | s 1,999 | o 3429 | ... (G KI0) | —— (1,430) 1,999 [ | e 1,468 | ....co..e. 1,468 | .o XXX XXX
MERRILL LYNCH PIERCE
35137L 10 5 |FOXCLAORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (797) XXX XXX
MERRILL LYNCH PIERCE
354613 10 1 |FRANKLIN RESOURCES ORD................. .| 01/08/2021. | FENNER & SMITHINC. | . 470.000 | .ovvernee. 11,878 XXX | s 15,463 | oo 11,745 | ... 3718 | oo 3,718 XXX XXX
MERRILL LYNCH PIERCE
35671D 85 7 |FREEPORT MCMORAN ORD...........cco..... .| 01/08/2021. | FENNER & SMITHINC. | . 510.000 | ....ccoooee. 15,882 XXX | s 6,727 | oo 13,270 | ......... (6,543) | oo (6,543) XXX XXX
MERRILL LYNCH PIERCE
35803L 10 8 |FREQUENCY THERAPEUTICS ORD........ .| 01/08/2021. | FENNER & SMITH INC. 10.000 360 XXX (139) XXX XXX
35904G 10 7 |FRONT YARD RESIDENTIAL ORD........... .| 01/12/2021.| CORPORATE ACTION . 120.000 1,950 XXX (478) XXX XXX
MERRILL LYNCH PIERCE
35905A 10 9 |FRONTDOOR ORD......ccosevurrerrirrrnncrinns .| 01/08/2021. | FENNER & SMITHINC. | . 270.000 | ....ccoooue. 14,065 XXX (C710) N IS 13,117 | e | s 948 | .o 948 | ..o XXX XXX
MERRILL LYNCH PIERCE
35952H 60 1 |FUELCELL ENERGY ORD.. .| 01/08/2021. | FENNER & SMITH INC. ...100.000 XXX (812) 305 XXX XXX
MERRILL LYNCH PIERCE
360271 10 0 |FULTON FINANCIAL ORD.. . 101/08/2021. | FENNER & SMITH INC. 50.000 691 XXX 225 861 XXX XXX
MERRILL LYNCH PIERCE
36162) 10 6 |GEO GROUP REIT ORD......ccocovuririirriane ..101/08/2021. | FENNER & SMITH INC. 275.000 2,385 XXX | s 6,793 | oo 2437 | 4,356 | .o 4,356 6,793 | oo | e (4,408) | .......... (4,408) | ..o XXX XXX
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MERRILL LYNCH PIERCE
36164Y 10 1 |GCP APPLIED TECHNOLOGIES ORD...... .| 01/08/2021. | FENNER & SMITH INC. 20.000 509 XXX | s (5 1 IO A3 | 38 | i 38 511 (V]| (V2] I XXX XXX
MERRILL LYNCH PIERCE
362393 10 0 |GTT COMMUNICATIONS ORD.. .| 01/08/2021. | FENNER & SMITH INC. ....130.000 XXX 4,841 5,305 XXX XXX
MERRILL LYNCH PIERCE
363576 10 9 |ARTHUR J GALLAGHER ORD.................. .| 01/08/2021. [FENNER & SMITHINC. | v 60.000 | ..oovreenee 7,250 XXX | 3,402 | .o 7423 | ... (CX0P10) N I (4,020) 3,402 | .o | e 3,848 | ... 3,848 | .o XXX XXX
MERRILL LYNCH PIERCE
36467W 10 9 [GAMESTOP CLAORD......coovvereriirirrnnne ..101/08/2021. | FENNER & SMITH INC. 10.000 177 XXX [ 148 | oo 188 | o () (41) 148 [ | e 29 | s 29 | XXX XXX
MERRILL LYNCH PIERCE
364760 10 8 |GAP ORD .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | .covvrvrnc 1,285 XXX | e 1,652 | oo 1,211 | 41 | 441 1,652 | oo [ i (368) | cvvvrreres (131 - XXX XXX
MERRILL LYNCH PIERCE
366651 10 7 |GARTNER ORD......ccooonirvrriericrirncireeens .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | ..oovenee 21,982 XXX | 20,453 | oo 20,825 | .oovvenees (B72) | covvveeereireri (77 [T ISP 20,453 | .ooeveeinrinns | s 1,529 | oo 1,529 | .o XXX XXX
MERRILL LYNCH PIERCE
368736 10 4 | GENERAC HOLDINGS ORD.........ccccornrnnne .| 01/08/2021. | FENNER & SMITH INC. 20.000 5,050 XXX | s T4 | 4548 | ... (3,407) [ oo (3,407) T4 | s | e 3,909 | oo 3,909 | .o XXX XXX
MERRILL LYNCH PIERCE
369604 10 3 | GENERAL ELECTRIC ORD.......cocoovvemunn. .| 01/08/2021. | FENNER & SMITHINC. | ... 5,390.000 | ..cooonee 61,081 XXX | s 70,256 | cooovvverranes 58,212 | ........ 12,044 | .o [ e | e, 12,044 | oo | e 70,256 | .ooovveecviri [ e (9,175) | oevevees [CANE) ] — 54 XXX XXX
MERRILL LYNCH PIERCE
370334 10 4 | GENERAL MILLS ORD.......ccccrvrvrvrrriirenns .| 01/08/2021. [FENNER & SMITHINC. | oo 270.000 | ..ovvenne 15,226 XXX | s 11,691 | oo 15,876 | ......... (4,185) | oo (C L) N IS 11,691 | oo | e 3,535 | .o 3,535 | v 138 XXX XXX
MERRILL LYNCH PIERCE
37045V 10 0 | GENERAL MOTORS ORD......ccccoommiiurrennee .| 01/08/2021. | FENNER & SMITHINC. [ . 400.000 | ..ooverneen 17,221 XXX | 14,242 | oo, 16,656 | ......... (2,414) | v, (2,414) | v | e 14,242 | oo | e 2,979 | v 2,979 | oo XXX XXX
MERRILL LYNCH PIERCE
371901 10 9 | GENTEX ORD...ccvourerereieierierieeeneens .| 01/08/2021. | FENNER & SMITHINC. | e 270.000 | ..coovvvvne 9,766 XXX | s 5,243 | oo 9,161 | ....cen. (3,918) | oo (3,918) 5,243 | oo | e 4523 | oo 4523 | .o 32 XXX XXX
MERRILL LYNCH PIERCE
372460 10 5 | GENUINE PARTS ORD......covevorvverirririnne .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | c.oovvvrneens 9,300 XXX | s 8,167 | oo 9,039 | .o (872) | vverrereircrinns (872) 8,167 | .cverrererrrenes | e 1,133 | v 1,133 | s 71 XXX XXX
MERRILL LYNCH PIERCE
375558 10 3 | GILEAD SCIENCES ORD........ccccovururerinnns .| 01/08/2021. | FENNER & SMITHINC. | .ol 600.000 | ............ 37,819 XXX | s 44,479 | oo 34,956 | .......... 9,523 | oo 9,523 | ..o | e 44479 | e [ e (6,660) | .......... (6,660) | ..oooverernrinne XXX XXX
MERRILL LYNCH PIERCE
37940X 10 2 |GLOBAL PAYMENTS ORD........cccrvrirerinns .1 01/08/2021. [FENNER & SMITHINC. | oo 100.000 | ..c.oveueee 20,631 XXX | s 11,764 | ..o 21,542 | ....... (AL - (CNAL) | R IO, 1764 | oo | v 8,867 | .ooveeue 8,867 | ..o XXX XXX
MERRILL LYNCH PIERCE
380237 10 7 |GODADDY CL AORD.....cccoovovrrniireriiiienns .| 01/08/2021. [FENNER & SMITHINC. | oo 130.000 | .ovvennee 10,665 XXX [ 9,840 | .coovvvinnee 10,784 | ............ (944) | oo (944) 9,840 | .o | e 826 | .o 826 | ..o XXX XXX
MERRILL LYNCH PIERCE
38141G 10 4 | GOLDMAN SACHS GROUP ORD............. .| 01/08/2021. | FENNER & SMITHINC. | i 110.000 | cooovenee 31,907 XXX | 24,521 | oo 29,008 | ......... (4,487) | coovvvcrriens (4,487 | e | e 24521 | oo | s 7,386 | oo 7,386 | oo XXX XXX
MERRILL LYNCH PIERCE
38268T 10 3 |GOPRO CL AORD.....cccovvemirrerirnrercerneens .| 01/08/2021. | FENNER & SMITH INC. 40.000 330 XXX | s 218 | s 331 | s (G ) I (113) 218 | e [ e M2 | e 112 | s XXX XXX
MERRILL LYNCH PIERCE
384109 10 4 |GRACOORD... .| 01/08/2021. | FENNER & SMITH INC. ....240.000 .17,969 XXX (6,146) ..11,218 XXX XXX
MERRILL LYNCH PIERCE
38526M 10 6 | GRAND CANYON EDUCATION ORD....... .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvreneee 10,043 XXX | s 12,708 | ..o 10,242 | .......... 2,466 | ..o 2466 | ..o | e 12,708 | .o | ceviens (2,665) | .......... (2,665) | ..oovererniinne XXX XXX
MERRILL LYNCH PIERCE
391416 10 4 | GREAT WESTERN BANCORP ORD......... ..101/08/2021. | FENNER & SMITH INC. 110.000 2,552 XXX [ 4,649 | ..o 2,299 | ..o 2,350 | .o 2,350 4,649 | .o [ e (2,096) | .......... [P0 15) ) I XXX XXX
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MERRILL LYNCH PIERCE
39304D 10 2 |GREEN DOT CLAORD.....cccoourmurerierrnens .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | cooovverrnens 7,152 XXX | s 9,750 | covveerierir 6,696 | .......... 3,054 | .o 3,054 9,750 | .vourvrrerenns | eeriens (2,598) | ..o (2,598) | ..oovereerrrins XXX XXX
MERRILL LYNCH PIERCE
393657 10 1 |GREENBRIER ORD.... .| 01/08/2021. | FENNER & SMITH INC. ....125.000 XXX 3,504 8,051 XXX XXX
MERRILL LYNCH PIERCE
398905 10 9 |GROUP 1 AUTOMOTIVE ORD.........ccocon... .| 01/08/2021. [FENNER & SMITHINC. | v 10.000 | ..covvrennee 1,464 XXX [ 819 | i 1,311 | e [C ) N (493) 819 | i | e 645 | ..o 645 | .o XXX XXX
MERRILL LYNCH PIERCE
399473 20 6 |GROUPON ORD......cccoeverurieririrerrirniereninns .. |01/08/2021. [FENNER & SMITH INC. | ..o 50.000 | .oovererne 1,787 XXX [ 3,600 | .o 1,900 | .o 1,700 | o 1,700 3,600 | .ooieeiiins | e (1,813) | oo [QRCH) ] XXX XXX
MERRILL LYNCH PIERCE
40131M 10 9 | GUARDANT HEALTH ORD.........ccsvvvmrrnnee .| 01/08/2021.| FENNER & SMITHINC. | i 10.000 | covovcrernes 1,429 XXX | e L7 N I 1,289 | oo [GE) N (466) L7 PRI IV 606 | .cooorernes L310LC I XXX XXX
MERRILL LYNCH PIERCE
401617 10 5 |GUESS ORD.....ccosvverrirerrcrineirnerieneneens .| 01/08/2021. | FENNER & SMITH INC. 20.000 471 XXX | s 450 | s 452 | s (V2] I 2 450 [ s | e 21 | s 21 | 2 XXX XXX
MERRILL LYNCH PIERCE
40171V 10 0 |GUIDEWIRE SOFTWARE ORD................. .| 01/08/2021. | FENNER & SMITH INC. 30.000 3,927 XXX | s 2,822 | s 3,862 | ......... (1,040) [ oo (1,040) 2,822 | oo | e 1,105 | e 1,105 | e XXX XXX
MERRILL LYNCH PIERCE
40412C 10 1 |HCA HEALTHCARE ORD......ccccoevvrrivrnnnns .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | ..ovvvrnee 15,504 XXX | s 10,949 | oo 14,801 | ......... [RLSK ) (3,853) | .ouvveeieriienas | e 10,949 | oo | e 4,555 | ... 4555 | ..o XXX XXX
MERRILL LYNCH PIERCE
40434L 10 5 |HP ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 610.000 | ..cocvuvee 15,568 XXX | 9,389 | v 15,000 | ......... (CHCR10) ) I (5,610) 9,389 | oo | e 6,179 | ..coo..d 6,179 | .o 118 XXX XXX
MERRILL LYNCH PIERCE
405024 10 0 |HAEMONETICS ORD........cooevrmrrimrrrcrines .| 01/08/2021. | FENNER & SMITH INC. 20.000 2,561 XXX | s 2,160 | oo 2,375 | v [VAT) ) (215) 2,160 | oo | e 401 | oo 401 [ XXX XXX
MERRILL LYNCH PIERCE
406216 10 1 |HALLIBURTON ORD....c.cocoormerrrrirrrrerinns .| 01/08/2021. | FENNER & SMITHINC. | .o 680.000 | .....c...... 13,676 XXX | 13,698 | oo 12,852 | oo 846 | ..o LTI R I 13,698 | .ovoucveereneens | e (V2] [— (V7)) I— XXX XXX
MERRILL LYNCH PIERCE
410345 10 2 |HANESBRANDS ORD........ccocommurmmerierirnes .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | coovvvrreens 1,842 XXX | s 2,230 | oo 1,750 | v 481 | i 481 2,230 | .o | s (388) | cevvrreres (G131 N XXX XXX
MERRILL LYNCH PIERCE
412822 10 8 |HARLEY DAVIDSON ORD........ccocoormrernecn .| 01/08/2021. | FENNER & SMITH INC. 60.000 2,320 XXX | s 2,550 | oo 2,202 | oo 348 | s 348 2,550 | .o | s [PX10) ) - [V10) N R XXX XXX
MERRILL LYNCH PIERCE
415864 10 7 |HARSCO ORD.....ccoovervrriiirreirernsieerenines .1 01/08/2021. [FENNER & SMITHINC. | oo 160.000 | ..cocovrnnee 3,028 XXX | 4,256 | oo 2,877 | oo 1,379 | v 1,379 4,256 | .o [ e (1,228) | ..vvee. [(722:) | XXX XXX
HARTFORD FINANCIAL SERVICES MERRILL LYNCH PIERCE
416515 10 4 |GRUP ORD .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | coovvveneee. 5,986 XXX | 4,895 | oo 5878 | oo (L) N (983) 4,895 | .o | e 1,001 | e 1,001 | 39 XXX XXX
MERRILL LYNCH PIERCE
421906 10 8 |HEALTHCARE SERVICES ORD............... .| 01/08/2021. | FENNER & SMITHINC. | i 175.000 | cooovvvrnnens 5,478 XXX | e 7,193 4918 | 102,275 | o 2,275 7193 | s | e (1,715) | ovvvnees (1,715) | oo XXX XXX
MERRILL LYNCH PIERCE
42226A 10 7 |HEALTHEQUITY ORD......c.cosevrrrerirrerins .| 01/08/2021.| FENNER & SMITHINC. | .o 20.000 | .ccovvrrrnee 1,505 XXX | s 1,774 1,394 | .. < 380 UTT4 | e e (PZL) ) I [P2G1S) N XXX XXX
HELIX ENERGY SOLUTIONS GROUP MERRILL LYNCH PIERCE
42330P 10 7 |ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 1,054 1,726 XXX XXX
MERRILL LYNCH PIERCE
426281 10 1 |JACKHENRY AND ASSOCIATES ORD.... |.. | 01/08/2021. | FENNER & SMITH INC. 30.000 5,008 XXX | s 3,168 | oo 4860 | ......... (1,692) | oo (1,692) 3168 | s | e 1,840 | .oooonnne 1,840 | .o XXX XXX
CITIGROUP GLOBAL MARKETS
427746 10 2 |HERON THERAPEUTICS ORD........cc.o..... .| 03/24/2021.{INC. | 280.000 | ..ovvreee 4,195 XXX | 8,571 | oo 5926 | ... 2,645 | .o 2,645 8,571 | o | e (4,376) | ...nc.. [CR<T45) ) I XXX XXX
MERRILL LYNCH PIERCE
427866 10 8 |HERSHEY FOODS ORD.......cccorvvrvrrrirnns .| 01/08/2021.| FENNER & SMITHINC. | .ot 50.000 | .coorernecns 7,601 XXX | s 4,633 | oo 7617 | e [P LSK) | (2,983) 4,633 | oo | e 2,968 | ..cooone. 2,968 | ..o XXX XXX
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42806 10 6 |HERTZ GLOBAL HOLDINGS ORD............ .1 01/08/2021. [ ITG INC......ovvvrrrrrierreicieiiseinnnns 355.000 491 XXX | 5,664 | ..o 537 | oo 5127 | 5,127 5,664 | ..coviviircni [ e (5,174) | ... (5,174) | oo XXX XXX
MERRILL LYNCH PIERCE
42809H 10 7 |HESS ORD .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | ..ovvvvvnee. 6,024 XXX . 1,979 7,258 | oo | oo (1,234) | .. (1,234) XXX XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD | .. | 12/15/2020. | ITG INC........cccoovvvimmriiirriiiniiins XXX s | e | s 0 XXX XXX
MERRILL LYNCH PIERCE
431475 10 2 |HILLROM HOLDINGS ORD........cc.coooumues ..101/08/2021. [FENNER & SMITHINC. | ... 20.000 | ..o 1,985 XXX | s 1T | 1,959 | .. [GECIE) T I (189) LTTA | s | e 215 | 215 | s XXX XXX
MERRILL LYNCH PIERCE
431571 10 8 |HILLENBRAND ORD.....cccoormmrvimrrrinnirir .. 101/08/2021. [FENNER & SMITHINC. | 120.000 | coovoeene 5,112 XXX | e 6,242 | oo LN (T - 1,466 | ... 1,466 (3272 IS IO (1,130) | e (1,130) [ oo XXX XXX
MERRILL LYNCH PIERCE
43283X 10 5 [HILTON GRAND VACATIONS ORD.......... .. 101/08/2021. | FENNER & SMITH INC. 10.000 323 XXX (10) K0T RN B 20 XXX XXX
MERRILL LYNCH PIERCE
43300A 20 3 |[HILTON WORLDWIDE HOLDINGS ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. XXX (3,602) 7,524 XXX XXX
MERRILL LYNCH PIERCE
436440 10 1 |HOLOGIC ORD......ccccoommmrrrmmriiareirnniiins ..101/08/2021. [FENNER & SMITHINC. | ... 90.000 | ..oovvvvrnnee 7,243 XXX (2,832) 3,722 | oo | e 3,621 | oo 3521 | XXX XXX
MERRILL LYNCH PIERCE
436893 20 0 |HOME BANCSHARES ORD..........cccooeuuvune ..101/08/2021. [FENNER & SMITHINC. | ... 320.000 | .............. 6,612 XXX 714 8,947 | oo | e (K1) [ (335) | covverriiens XXX XXX
MERRILL LYNCH PIERCE
437076 10 2 |HOME DEPOT ORD.......cccormrurernnrrererines .| 01/08/2021. [FENNER & SMITHINC. | oo 370.000 | ... 99,558 XXX | 55,985 | ..o 98,279 | ... (42,295) | oo | ervvrirernniinins [ e (42,295) [ ..vverriieiinins | s 55,985 | .o | e 43,574 | ... 43,574 | .o XXX XXX
MERRILL LYNCH PIERCE
438516 10 6 |HONEYWELL INTERNATIONAL ORD....... ..101/08/2021. | FENNER & SMITH INC. 250.000 52,504 XXX | 27,666 | ..ooovverns 53,175 | ....... (25,509) | ...vvoveriiens (25,509) | ..ocvevnrricries | e 27,666 | ...oovveoerries | o 24839 | ... 24,839 | ..o XXX XXX
MERRILL LYNCH PIERCE
43940T 10 9 |HOPE BANCORP ORD........coccommvrirmnrris .. 101/08/2021. | FENNER & SMITH INC. 10.000 XXX 55 164 XXX XXX
44107P 10 4 [HOST HOTELS & RESORTS REIT ORD... |.. | 03/24/2021. | VariOUS.........ccocrrvvrrnrirernrineerernniens | cvrverenns 1,615.000 XXX 9,857 XXX XXX
MERRILL LYNCH PIERCE
44157R 10 9 |HOUGHTON MIFFLIN HARCOURT ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 10.000 36 XXX 73 .33 39 39 73 XXX XXX
MERRILL LYNCH PIERCE
44267D 10 7 |HOWARD HUGHES ORD.......cccoocouvvver .. 101/08/2021. [FENNER & SMITHINC. | ... 95.000 | ..oovrvevnene 7,681 XXX | 11,308 | oo 7498 | ......... 3,810 | oo 3,810 | covveeriieniins | e 11,308 | oo | e (3,627) | ...cc..e. (I 2g | po— XXX XXX
MERRILL LYNCH PIERCE
443510 60 7 |HUBBELL ORD........cccoooommmrimmrrireriiinnninns .. 101/08/2021. | FENNER & SMITH INC. 20.000 3,349 XXX | 2,258 | oo 3,136 | .o [CCT£:) ) (878) 2,258 | oo | e 1,091 | oo 1,091 | o XXX XXX
MERRILL LYNCH PIERCE
443573 10 0 |HUBSPOT ORD.......cccoovvmmmrmrmmiiiniiinnniens ..101/08/2021. [FENNER & SMITHINC. | .. 10.000 | coovvovvvens 4,028 XXX | s 1,357 | oo 3964 | ... (VL0 | (2,607) 1,357 | e | e 2,671 | oo 2671 | XXX XXX
MERRILL LYNCH PIERCE
444859 10 2 |HUMANAORD......cccocoimmvviimmriirniiinniinens .. 101/08/2021. [FENNER & SMITHINC. | ... 50.000 | .....c....... 21,838 XXX | 16,758 | oo 20514 | ... (AT (3,756) | ..o | s 16,758 | oo | v 5,080 | ..oooooeu 5,080 | ..ccoorriinne 31 XXX XXX
MERRILL LYNCH PIERCE
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD..|..|01/08/2021. [FENNER & SMITHINC. | o 30.000 | ..ooovrenen 4,480 XXX | e 2,603 | .o 4,100 | ......... (1,496) | .voovvvevrrirerins (1,496) 2,603 | .o [ e 1877 | v 1877 | i XXX XXX
MERRILL LYNCH PIERCE
446150 10 4 |HUNTINGTON BANCSHARES ORD......... .. 101/08/2021. [FENNER & SMITHINC. | .. 490.000 | oo 7,067 XXX | 7571 | o 6,189 | ..cco.... 1,382 | o 1,382 574 1 ORI IO (504) | covoonenne (L0 — 74 XXX XXX
HUNTINGTON INGALLS INDUSTRIES MERRILL LYNCH PIERCE
446413 10 6 |ORD .. 101/08/2021. [FENNER & SMITHINC. | ... 60.000 | ............ 10,145 XXX | s 11,821 | oo 10,229 | .......... 1,592 | oo 1,592 | e | e 11,821 | o | e (1,676) | .......... QR ) — XXX XXX
MERRILL LYNCH PIERCE
448579 10 2 |HYATT HOTELS CLAORD.......cccocuuermnee ..101/08/2021. | FENNER & SMITH INC. 10.000 743 XXX | 786 | oo TA3 | A4 | s 44 786 | .o | e [CX) ) E— () I— XXX XXX




Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

¢2's030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
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MERRILL LYNCH PIERCE
44891IN 10 9 |IAC INTERACTIVE ORD....c.ovvvrrrerrrrrrin .| 01/08/2021. | FENNER & SMITH INC. 30.000 5,744 XXX | s 1,929 | v 5681 | ......... (K672 - (3,752) 1,929 [ | s 3,815 | oo 3,815 | oo XXX XXX
MERRILL LYNCH PIERCE
449306 10 7 |ICU MEDICAL ORD. .| 01/08/2021. | FENNER & SMITH INC. 11,073 XXX 2,684 ....13,408 XXX XXX
MERRILL LYNCH PIERCE
44980X 10 9 [IPG PHOTONICS ORD.....cccovvvirvrrvirerinns ..101/08/2021. | FENNER & SMITH INC. 10.000 2,415 XXX | 1,348 | o 2,238 | oo (G0 (890) 1,348 | o | e 1,067 | oo 1,067 | .o XXX XXX
MERRILL LYNCH PIERCE
451107 10 6 |IDACORP ORD.......ccccomrvirirrirrernsieereniens .| 01/08/2021. [FENNER & SMITHINC. | v 120.000 | .ovvennne 10,704 XXX | s 12,085 | oo 11,524 | oo 562 | .o 562 [ .o | e 12,085 | .ooovvevvveieinn [ v (1,381) | v (1,381) | oo XXX XXX
MERRILL LYNCH PIERCE
452308 10 9 |ILLINOIS TOOL ORD.....coocrurrermerrmrinnirnnas .| 01/08/2021.| FENNER & SMITHINC. | e 180.000 | c.ooovvevee 37,611 XXX | 24,638 | oo 36,698 | ....... (12,080) | +.vvvvernereenens [ eermrrinneieins [ e (12,080) [ ..ovvvneererireres | cerrreererinns 24,638 | ..ovvnriiernns | e 12,972 | e 12,972 | oo 205 XXX XXX
MERRILL LYNCH PIERCE
452327 10 9 |ILLUMINA ORD......cccosturmrrmrierrerirenireens .| 01/08/2021.| FENNER & SMITHINC. | . 70.000 | .ocvernee. 26,572 XXX | 22,663 | ..ooovrrrinnn 25,900 | ......... (3,238) [ coouvrnrrrrinens [RI71: ) RIS IO 22,663 | ..oceoerinrinns | s 3,909 | oo 3,909 | .o XXX XXX
MERRILL LYNCH PIERCE
45337C 10 2 |INCYTE ORD....cccmirirrererirrrierienireeireenns .| 01/08/2021. | FENNER & SMITH INC. 60.000 5,629 XXX | s 3,931 | oo 5219 | .o (1,288) | oo (1,288) 3,931 | oo | e 1,699 | oo 1,699 | .o XXX XXX
MERRILL LYNCH PIERCE
45687V 10 6 |INGERSOLL RAND ORD........cccoovirirerirnns .| 01/08/2021. | FENNER & SMITHINC. | . 120.000 | coovvrereees 5,567 XXX | s 3272 | oo 5476 | ........ (2,203) [ oo (2,203) 3,272 | oo | e 2,295 | .. 2,295 | XXX XXX
MERRILL LYNCH PIERCE
457187 10 2 |INGREDION ORD.......ccovurrirermrinernininns .| 01/08/2021. [FENNER & SMITHINC. | oo 160.000 | ..cocoeee 12,866 XXX | s 16,422 | ...coovennee. 12,587 | oo 3,835 | .o 3,835 | o | e 16,422 | oo [ e (3,557) | vvrnen (3,557) | evvrerens 102 XXX XXX
MERRILL LYNCH PIERCE
45773H 20 1 |INOVIO PHARMACEUTICALS ORD.......... .| 01/08/2021. | FENNER & SMITHINC. | . 335.000 | .ooocrerne 3,086 XXX | e 8,152 | oo 2,965 | .ooovenns 5187 | oo 5,187 L 1Y IS IO (5,066) | .......... (5,066) | ..oovvreernrinne XXX XXX
MERRILL LYNCH PIERCE
45778Q 10 7 |INSPERITY ORD......cocoosirurrinrirneirieinninns .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..oererneens 6,788 XXX | s 9,099 | oo 6,514 | ....c..... 2,586 | .o 2,586 9,009 | v | e (2,311) | v (2,311) | oo XXX XXX
MERRILL LYNCH PIERCE
45780R 10 1 |INSTALLED BUILDING PRODUCTS ORD |..|01/08/2021.|FENNER & SMITHINC. | .o 10.000 | .covovrerne 1,066 XXX | s £51C] I I 1,019 | v (458) | oo (458) 561 | oo [ e 505 | o 505 | .oevercireninns XXX XXX
MERRILL LYNCH PIERCE
45781V 10 1 |INNOVATIVE INDUSTRIAL PPTY ORD.... |.. | 01/08/2021. | FENNER & SMITH INC. 30.000 5,353 XXX | s 5,240 | oo 5494 | ..o (254) | ovorrereirenins (254) 5,240 | oo | e M3 | e 113 | s 37 XXX XXX
MERRILL LYNCH PIERCE
45784P 10 1 [INSULET ORD....ovvverriirirrirerinicirenines ..|01/08/2021. [FENNER & SMITHINC. | v 20.000 | .covrreennes 5,315 XXX | 1,818 | o 5113 | (K72 L) | I (3,295) 1,818 | o | e 3,497 | 3497 | XXX XXX
MERRILL LYNCH PIERCE
458140 10 0 |INTEL ORD....ccovvvrrviiririnririeriereniseierines .| 01/08/2021. [FENNER & SMITH INC. | ..., 1,760.000 | ............ 90,889 XXX 60,174 | oo 87,683 | ... (27,509) [ ..o (27,509) [ ..o [ e 60,174 | oo | v 30,714 | ......... 30,714 | oo XXX XXX
MERRILL LYNCH PIERCE
45845P 10 8 |INTERCEPT PHARMACEUTICALS ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 90.000 2,797 XXX | s 9,626 | oo 2,223 | oo 7403 | oo 7,403 9,626 | ..ooererrirenns | eevens (6,828) | .......... [ 74:) | XXX XXX
MERRILL LYNCH PIERCE
458665 30 4 |INTERFACE ORD......cccocommrimieriniirineinnns .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvvrreens 1,165 XXX | e 2,352 | oo 1,155 | v 1197 [ e 1,197 P17/ IS IO (1,187) | ovvvrees (T4 XXX XXX
MERRILL LYNCH PIERCE
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.. .. | 01/08/2021. | FENNER & SMITH INC. ....160.000 XXX (8,162) XXX XXX
INTERNATIONAL BUSINESS MACHINES MERRILL LYNCH PIERCE
459200 10 1 |ORD .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvreneee 14,137 XXX | s 16,198 | oo 13,847 | oo 2,351 | oo 2,351 | oo | e 16,198 | .o | ceviens (2,060) | .......... (2,060) | ..oooverrernienne XXX XXX
INTERNATIONAL FLAVORS & MERRILL LYNCH PIERCE
459506 10 1 |FRAGRANS ORD .| 01/08/2021. [FENNER & SMITH INC. | v 10.000 | ..covvrennee 1,190 XXX | 1,246 | oo 1,088 | .cocvern 158 | e 158 1,246 | oo | e [615)) [— [615) ) —— 8 XXX XXX
MERRILL LYNCH PIERCE
460146 10 3 |INTERNATIONAL PAPER ORD................. ..101/08/2021. [FENNER & SMITHINC. | oo 140.000 | ..covvcvree 7,206 XXX | 6,251 | oo 6,961 | ...ccovee. (A0 (710) 6,251 | oo | v 955 | i 955 | oo XXX XXX
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MERRILL LYNCH PIERCE
46071F 10 3 |INTERSECT ENT ORD......c.covvevevrrircrinns .| 01/08/2021. | FENNER & SMITH INC. 10.000 226 XXX | e 228 | i 229 | i [() ) - (1) 228 (V]| (V2] I XXX XXX
MERRILL LYNCH PIERCE
461202 10 3 |INTUIT ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX | 3,668 | 15,194 | (11,526) ..(11,526) 3,668 XXX XXX
MERRILL LYNCH PIERCE
46120E 60 2 |[INTUITIVE SURGICAL ORD.........ccocrnrvrec. ..101/08/2021. | FENNER & SMITH INC. 40.000 32,749 XXX | s 12,653 | coocreinne 32,724 | ....... (20,071) [ ovvverrrerinnes (20,071) [ v | e 12,653 | oo | e 20,096 | ......... 20,096 | ..covrirriinnen XXX XXX
INVESCO MORTGAGE CAPITAL REIT MERRILL LYNCH PIERCE
46131B 10 0 [ORD .1 01/08/2021. [FENNER & SMITHINC. | v 460.000 | ...coovvnene 1,588 XXX [ 6,978 | oo 1,655 | ..oeee 5423 | .o 5,423 6,978 | ..o [ e (5,390) [ ..vvvee [GIE0) I XXX XXX
MERRILL LYNCH PIERCE
46266C 10 5 |IQVIAHOLDINGS ORD.......ccocoomrerrrrrrinas .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | .ovvernee. 13,375 XXX | s 8,917 | oo 12,542 | ......... (RI7L) | (3,625) 8,917 | ooveeeeveereees | e 4457 | oo 4457 | o XXX XXX
MERRILL LYNCH PIERCE
462726 10 0 |IROBOT ORD......cocosvrmrrrrerireireerseinseinnns .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | ..covvrernc 5,035 XXX | e 5,700 | coovoeriiirs 4817 | oo F1CK I 883 5,700 | ..cveorererinees | ceeerrnens ((G[515) ) I— [(G1615) - XXX XXX
MERRILL LYNCH PIERCE
465741 10 6 |ITRON ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | coovrerneens 7,221 XXX | s 4,078 | oo, 6,713 | ..oees (2,635) [ cooovrrrirrirens (2,635) 4,078 | oo | v 3,143 | oo 3,143 | oo XXX XXX
MERRILL LYNCH PIERCE
46625H 10 0 | JPMORGAN CHASE ORD........ccoevvrvrirnns .| 01/08/2021. | FENNER & SMITHINC. | ..o 970.000 | .......... 131,929 XXX | s 35,043 | oo 123,258 | ...... (GL AT (88,215) [ ..o | cevirrirriinns 35,043 | .o [ e 96,886 | ......... 96,886 | ......coocerrrinne XXX XXX
MERRILL LYNCH PIERCE
469814 10 7 |JACOBS ENGINEERING GROUP ORD.... |.. | 01/08/2021. |FENNER & SMITHINC. | .. 160.000 | ..cocoeee 18,162 XXX | s 12,267 | ooovrvnnee. 17434 | ... (G [15) ) (5,166) [ .oovvvverrcirenns | v 12,267 | oo | v 5,894 | ... 5,894 | ..o XXX XXX
MERRILL LYNCH PIERCE
47580P 10 3 |JELD WEN HOLDING ORD.......cceccnvvrrenne .| 01/08/2021. | FENNER & SMITH INC. 30.000 792 XXX | 688 | ..o 761 | v (L)) I (73) (5121 0 PRI IV 104 | e 104 | oo, XXX XXX
MERRILL LYNCH PIERCE
478160 10 4 |JOHNSON & JOHNSON ORD..........cccueunee .| 01/08/2021.| FENNER & SMITHINC. | ........ 1,030.000 | .......... 164,830 XXX | 135429 | oo 162,101 | ....... (PLCT4) | I (VLT IR ISV 135,429 | oo | e 29,401 | ......... 29,401 | .o XXX XXX
MERRILL LYNCH PIERCE
48203R 10 4 |JUNIPER NETWORKS ORD........cccorvurennee .| 01/08/2021. | FENNER & SMITHINC. | . 490.000 | ..oovevnee 11,658 XXX | s 14,007 | oo 11,030 | v 3,067 | .o 3,067 | .vvoereerieeens | e 14,007 | oo | e (2,439) | cvovees (2,439) | ..o XXX XXX
MERRILL LYNCH PIERCE
482480 10 0 |KLAORD .| 01/08/2021.| FENNER & SMITHINC. | .o 50.000 | ..oovvrnee. 14,158 XXX | s 4,958 | .o 12,946 | ......... (7,988) | .ooovrrrirrirnens (7,988) 4,958 | oo | e 9,200 | .overneen 9,200 | .coveurirrirnens XXX XXX
MERRILL LYNCH PIERCE
48251W 10 4 |KKR AND CO ORD.......cocrvrvvrirernrieinirnnins .1 01/08/2021. [FENNER & SMITHINC. | oo 170.000 | ..ovvvrnee 6,882 XXX | 5,867 | .o 6,883 | ........ (1,017) | o (1,017) 5,867 | .cvivrerrinn | e 1,015 | e 1,015 | XXX XXX
MERRILL LYNCH PIERCE
483548 10 3 |KAMAN ORD......ccormiiirrniiirerieieeerienns .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .covvrennee 1,148 XXX | 1,304 | i 1,143 | e 161 | 161 1,304 | oo [ e (156) [ ..vvvvveree (QELS) ) — 4 XXX XXX
MERRILL LYNCH PIERCE
489398 10 7 |KENNEDY WILSON HOLDINGS ORD....... .| 01/08/2021. | FENNER & SMITH INC. 20.000 363 XXX | s 396 | e KLY I 39 | e 39 396 | v [ e (K [p— (X)) 4 XXX XXX
MERRILL LYNCH PIERCE
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD........... .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | .ovvernee. 10,275 XXX | s 4513 | s 9,246 | ......... (G KK) | (4,733) 4513 | o | e 5,762 | v 5,762 | oo XXX XXX
MERRILL LYNCH PIERCE
494274 10 3 |KIMBALL INTERNATIONAL CL B ORD..... .| 01/08/2021. | FENNER & SMITH INC. 10.000 126 XXX 50 169 XXX XXX
MERRILL LYNCH PIERCE
49427F 10 8 |KILROY REALTY REIT ORD.........c.ccoeen. .| 01/08/2021. | FENNER & SMITHINC. | . 180.000 | coovvvrreees 9,969 XXX | s 13,491 | oo 10,332 | oo 3,159 | oo 3,159 | e [ e 13,491 | oo | e (3,522) | ..o (3,522) | ..o 90 XXX XXX
MERRILL LYNCH PIERCE
494368 10 3 |KIMBERLY CLARK ORD.......ccccevurmrvriiinns .1 01/08/2021. [FENNER & SMITHINC. | v 120.000 | .ooovenee 15,810 XXX | 9,060 | .coovvirennee 16,180 | ......... (7,120) | coovvrerriernnes (7,120) 9,060 | ..oovvevrerririee | e 6,750 | ..coco..d 6,750 | ..ccvennee 128 XXX XXX
MERRILL LYNCH PIERCE
49456B 10 1 |KINDER MORGAN CLP ORD........cccoevvnnee ..101/08/2021. [FENNER & SMITHINC. | ... 1,540.000 | ............. 22,303 XXX | 22,145 | oo 21,052 | oo 1,093 | e 1,003 | v | v 22,145 | s | e 157 | e 157 | e XXX XXX
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MERRILL LYNCH PIERCE
498904 20 0 |KNOLL ORD....cccosireurrrrrrrerierireerseianninns .| 01/08/2021. | FENNER & SMITH INC. 10.000 152 XXX | e 230 | s 147 | e 83 | s 83 230 | o [ e (04 ) m— (1£)) E— XXX XXX
MERRILL LYNCH PIERCE
49926D 10 9 |KNOWLES ORD.. .| 01/08/2021. | FENNER & SMITH INC. 10.000 190 XXX (39) 145 XXX XXX
MERRILL LYNCH PIERCE
500255 10 4 |KOHL'S ORD......ccovrivmrrririrriererenierenis .| 01/08/2021. [FENNER & SMITHINC. | oo 140.000 | ..cocovrnnee 5,824 XXX | 5404 | ..cooovinnee 5,697 | oo (VS N (293) 5,404 | .o | s 420 | o 420 | e XXX XXX
MERRILL LYNCH PIERCE
500688 10 6 |KOSMOS ENERGY ORD.......ccccocorirrnrirenne .| 01/08/2021. [FENNER & SMITHINC. | v 960.000 | ...ccconee 2,690 XXX | e 8,880 | .covviiriiine 2,256 | .......... 6,624 |....cccevirvinn 6,624 8,880 | ..cvivvrereriies [ e (6,190) [ ..ovvee. [(CEE10) ] XXX XXX
MERRILL LYNCH PIERCE
500754 10 6 |KRAFT HEINZ ORD.......ccoooumrrrmrirneirinrinns .| 01/08/2021. | FENNER & SMITHINC. | e 270.000 | ..cooovvvrne 9,075 XXX | e 7,788 | oo 9,358 | ......... (1,570) | oo (1,570) 7,788 | oo | e 1,287 | oo 1,287 | XXX XXX
MERRILL LYNCH PIERCE
501044 10 1 |KROGER ORD......c.coooomirrmrinricrirerireenns .| 01/08/2021. | FENNER & SMITHINC. | e 560.000 | ............ 17,708 XXX | 17,753 | oo 17,786 | .ovveene (K7 IS (7)) SIS I LA TR [ I (G [ (1)) - XXX XXX
MERRILL LYNCH PIERCE
501797 10 4 |LBRANDS ORD.......ccocomirmrerimrereeririinnnns .| 01/08/2021. | FENNER & SMITH INC. 80.000 3,739 XXX | s 2,307 | oo 2,975 | oo (G2 (668) 2,307 | oo | e 1,432 | e 1,432 | XXX XXX
MERRILL LYNCH PIERCE
50187T 10 6 |LGIHOMES ORD........cocovmrvmirriniririrniiins .| 01/08/2021. | FENNER & SMITH INC. 40.000 3,893 XXX | s 2,723 | s 4234 | ... (1,511) [ v (1,511) 2,723 | oo | e 1170 | e 1470 | XXX XXX
MERRILL LYNCH PIERCE
501889 20 8 |LKQ ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 110.000 | ..ovvvrrnen 4,222 XXX | 3271 | e 3,876 | oo ({1055 (605) 3271 | v | e 951 | 951 | e XXX XXX
MERRILL LYNCH PIERCE
502431 10 9 |L3HARRIS TECHNOLOGIES ORD............ .| 01/08/2021.| FENNER & SMITHINC. | .ot 90.000 | ..ocvernee. 16,262 XXX | s 4,687 | oo 17,012 | ... (12,325) | .voveererierins [ e [ i (12,325) 4687 | oo | e 11,575 | oo 11,575 | s XXX XXX
MERRILL LYNCH PIERCE
505336 10 7 |LAZBOY ORD...ccovvreerercernrireircrierinees .| 01/08/2021. | FENNER & SMITH INC. 10.000 433 XXX | s 290 | e 398 | oo TRL0S) ) (109) 290 | coovrenrinenins [ s 143 | e 143 | s XXX XXX
LABORATORY CORPRTN OF AMER MERRILL LYNCH PIERCE
50540R 40 9 |HLDGS ORD .| 01/08/2021. | FENNER & SMITH INC. 30.000 6,406 XXX | s 2,162 | oo 6,107 | ......... (3,945) | .o (3,945) 2,162 | oo | s 4,245 | ........... 4,245 | ... XXX XXX
MERRILL LYNCH PIERCE
512807 10 8 |LAMRESEARCH ORD........cccconvvrirrnirins .| 01/08/2021. | FENNER & SMITH INC. 50.000 25,081 XXX | s 7224 | oo, 23,614 | ....... (16,390) | ..vvvveernrernrene [ eerrrenerierins [ i (16,390) 7224 | .o | s 17,857 | oo 17,857 | oo 65 XXX XXX
MERRILL LYNCH PIERCE
513272 10 4 |LAMB WESTON HOLDINGS ORD............. .1 01/08/2021. [FENNER & SMITHINC. | oo 120.000 | ..ovvvrnee 9,218 XXX | 8,865 | ..o 9,449 | ............ (584) [ ovvrevrriririnnne (584) 8,865 | ..o [ e 353 | e 353 | XXX XXX
MERRILL LYNCH PIERCE
516544 10 3 |LANTHEUS HOLDINGS ORD..........cccvveree ..101/08/2021. | FENNER & SMITH INC. 160.000 2,370 XXX | 3,805 | .o 2,158 | oo 1,646 | .o 1,646 3,805 | .o | e (1,435) | .ovonee. (1,435) | coovvreirereiin XXX XXX
MERRILL LYNCH PIERCE
517834 10 7 |LAS VEGAS SANDS ORD........cccconrrurnnnne .| 01/08/2021. | FENNER & SMITHINC. | e 290.000 | ..ooocveneee 16,794 XXX | 16,904 | ..o 17,284 | ............ [(G1:10) N ((G1210) 1 ST IS 16,904 | oo | e (110) | vovvereres QL0 - XXX XXX
MERRILL LYNCH PIERCE
518439 10 4 |ESTEELAUDER CLAORD.....cccccoormurerne .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .coooveenne 10,429 XXX | s 1,770 | s 10,648 | ......... (CRT4:) ) - (8,878) Y4V T IO 8,659 | oo 8,659 | .o XXX XXX
MERRILL LYNCH PIERCE
521865 20 4 |LEARORD .| 01/08/2021. | FENNER & SMITH INC. XXX (1,470) ...11,253 XXX XXX
MERRILL LYNCH PIERCE
525327 10 2 |LEIDOS HOLDINGS ORD.........cccconvvvmrrenne .| 01/08/2021. | FENNER & SMITH INC. 50.000 5,233 XXX | s 3,361 | oo 5256 | ......... (1,896) | ..oovvvrerrernens (1,896) 3,361 | oo | e 1,872 | e 1,872 | i XXX XXX
MERRILL LYNCH PIERCE
525558 20 1 |LEMAITRE VASCULAR ORD........cccruvnnee. ..101/08/2021. | FENNER & SMITH INC. 10.000 428 XXX | 357 | s 405 | oo (U] (48) 357 | e | e /2 I T2 | i XXX XXX
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MERRILL LYNCH PIERCE
526057 10 4 |LENNARCLAORD......ccooovmrermrrmerriniinnnne .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coeovvvrrnens 7,338 XXX | s 4432 | oo, 7,623 | ......... (3,19 [ oo (3,191) 4432 | oo | e 2,906 | .oooonee. 2,906 | .o XXX XXX
MERRILL LYNCH PIERCE
526107 10 7 |LENNOXINTERNATIONAL ORD.............. .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | ..cooovvvene 16,434 XXX | s 12,669 | oo 16,438 | ......... (CIC1C) | (3,769) | .oovevrreeerieres | cerireirenin 12,669 | oo | e 3,765 | oo 3,765 | ..o 46 XXX XXX
MERRILL LYNCH PIERCE
52634L 10 8 |LENSAR ORD.....cccosmrmrmiirerniriernnrernnnns ..101/08/2021. | FENNER & SMITH INC. 10.000 70 XXX 27 w13 [C5) 1 (46) P [ ST IS A3 | 43 [ XXX XXX
MERRILL LYNCH PIERCE
530307 30 5 |LIBERTY BROADBAND SRS C ORD........ ..|01/08/2021. [FENNER & SMITH INC. | ..o 100.000 | ..ocevenee 15,344 XXX [ 8,555 | v 15,837 | ..o (27 ) - (7,282) 8,555 | i | e 6,789 | ........... 6,789 | .o XXX XXX
LIBRTY MEDIA LRTY SIRIUSXM SRS A MERRILL LYNCH PIERCE
531229 40 9 |ORD .101/08/2021. [FENNER & SMITHINC. | e 180.000 | coeovvvrrnens 7,593 XXX | e 7571 | i TI74 | e [P20C) N (203) Y- 4 TS B 22 | s 22 | i XXX XXX
LIBRTY MEDIA LRTY SIRIUSXM SRS C MERRILL LYNCH PIERCE
531229 60 7 |ORD .101/08/2021. [FENNER & SMITHINC. | .. 310.000 | ...ccveneee 12,996 XXX | 12,986 | oo 13,488 | ............ (107 (107 ) I IS 12,986 | .ovoecveerireens | e 10 | v 10 [ XXX XXX
LIBERTY MEDIA FORMULA ONE SRS A MERRILL LYNCH PIERCE
531229 87 0 |ORD .| 01/08/2021. | FENNER & SMITH INC. 10.000 376 XXX (14) 366 XXX XXX
LIBERTY MEDIA LIBERTY BRVS SRS C MERRILL LYNCH PIERCE
531229 88 8 |ORD .| 01/08/2021. | FENNER & SMITH INC. 10.000 260 XXX 31 280 | oo [ e [V20) ) [P (VZ0) ) - XXX XXX
LIBERTY TRIPADVISOR HOLDIG SRS A MERRILL LYNCH PIERCE
531465 10 2 |ORD .101/08/2021.|FENNER & SMITHINC. | ..o 290.000 | ..ccvvrnnee 1,645 XXX 3,715 4,974 XXX XXX
MERRILL LYNCH PIERCE
53220K 50 4 |LIGAND PHARMACEUTICALS ORD.. .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cooerernnens 3,189 XXX 4,072 7,056 XXX XXX
53223X 10 7 |LIFE STORAGE ORD . | 01/28/2021. | Not Available 0.500 41 XXX 9) 31 XXX XXX
MERRILL LYNCH PIERCE
532457 10 8 |ELILILLY ORD.....cccovivuvrrerinirnerirerirnens .| 01/08/2021. | FENNER & SMITHINC. | . 240.000 | ............ 39,936 XXX | 20,133 | oo 40,522 | ...... (PIVRC]: ) N (20,389) [ ...vveeverieeies | eeverririiinnn 20,133 | oo | e 19,803 | ......... 19,803 | ..o XXX XXX
MERRILL LYNCH PIERCE
53261M 10 4 |LIMELIGHT NETWORKS ORD.................. .| 01/08/2021. | FENNER & SMITH INC. 10.000 43 XXX 64 .40 24 | 24 B4 | oo [ s [P20) ) [ (P20) ) - XXX XXX
LIONS GATE ENTERTAINMENT CL B MERRILL LYNCH PIERCE
535919 50 0 |ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 4,606 8,654 XXX XXX
MERRILL LYNCH PIERCE
539830 10 9 |LOCKHEED MARTIN ORD.......ccocovrrrerenn .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | coooovreree 43,691 XXX | s 44,485 | ..o 46,147 | ........ (1,663) [ .ooovrrcrrrrirnens (1,663) [ oo | cerrreerennnn 44,485 | ..o | s (L)) — (4L - XXX XXX
MERRILL LYNCH PIERCE
548661 10 7 |LOWE'S COMPANIES ORD........ccccomurennee .| 01/08/2021. | FENNER & SMITHINC. | . 270.000 | ........e. 44,560 XXX | s 29,479 | oo 43,338 | ....... (13,859) | .vvvvverncrvrnerne [ eerrrrverirenins [ i (13,859) [ ..ovvvverreireres | cevereerceinns 29,479 | oo | e 15,082 | ..cooonee 15,082 | .veocvvirins XXX XXX
MERRILL LYNCH PIERCE
550021 10 9 |LULULEMON ATHLETICA ORD................ C|01/08/2021. [FENNER & SMITHINC. | . 40.000 | ..cccovvene 14,618 XXX | s 6,010 | coovverernne 13,921 | ... (791 [ s (7,911) 8,010 | .ovoervrenienes | e 8,607 | .cooonee. 8,607 | .o XXX XXX
MERRILL LYNCH PIERCE
55003T 10 7 |LUMBER LIQUIDATORS HOLDINGS ORD| .. | 01/08/2021. | FENNER & SMITH INC. 10.000 317 XXX | s 103 | o 307 | o (V015 N (205) 103 | e | e 214 | o 214 | XXX XXX
MERRILL LYNCH PIERCE
55024U 10 9 |LUMENTUM HOLDINGS ORD..........c..c.... .| 01/08/2021.| FENNER & SMITHINC. | . 30.000 | coverernnens 3,196 XXX | s 1,718 | i 2,844 | ... (VL) | — (1,126) LA T IO O 1478 | e 1478 | i XXX XXX
MERRILL LYNCH PIERCE
55027E 10 2 |LUMINEX ORD....coovrvrrvrrrririrerierireninens .| 01/08/2021. | FENNER & SMITH INC. 10.000 258 XXX | s 206 | e 231 | i (25) ) S (25) 206 | oo | s 51 | s 51 [ s 1 XXX XXX
MERRILL LYNCH PIERCE
55262C 10 0 [MBIAORD....ccosvvirreriercrinerierireriecereeens .| 01/08/2021. | FENNER & SMITH INC. 60.000 442 XXX | s 564 | oo 395 | e 169 | oo 169 564 | oo [ e (7)) I— (7] - XXX XXX
MERRILL LYNCH PIERCE
55272X 10 2 |MFA FINANCIAL REIT ORD......ccccoruverncen ..| 01/08/2021. | FENNER & SMITH INC. 670.000 2,541 XXX | s 4,961 2,606 2,355 | oo 2,355 4,961 | oo | s (2,420) | .......... (2,420) | ..o 50 XXX XXX
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MERRILL LYNCH PIERCE
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.. | .. | 01/08/2021. | FENNER & SMITH INC. 170.000 5,330 XXX | s 4,650 | oo 5,357 | ceverrrnns L4070 ) P (707) 4,650 | oo [ s 680 | .ooovrernes 680 | ..o XXX XXX
MERRILL LYNCH PIERCE
553058 10 1 |MIHOMES ORD. .| 01/08/2021. | FENNER & SMITH INC. 10.000 443 XXX (158) 285 XXX XXX
MERRILL LYNCH PIERCE
55345K 10 3 |MRC GLOBAL ORD.......cccceoorirmrrrrirerrnninns ..101/08/2021. | FENNER & SMITH INC. 315.000 2,297 XXX [ 5799 | i 2,088 | .......... 371 | 3,711 5,799 | .o [ e (3,502) | ..oone. (3,502) | cvovrrireriiinns XXX XXX
MERRILL LYNCH PIERCE
553498 10 6 |MSASAFETY ORD......ccocovirmririiirrrirnnis .| 01/08/2021. [FENNER & SMITH INC. | v 60.000 | ..cccvvenee 9,338 XXX [ 6,053 | .o 8,963 | ......... (2,910) | cvovvvvrreireris (2,910) 6,053 | ..o [ e 3,284 | .......... 3,284 | .o XXX XXX
MERRILL LYNCH PIERCE
553530 10 6 |MSC INDUSTRIAL CLAORD.......ccccconuun. .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | coovererneens 7,565 XXX | e 7,587 | oo 7,595 | oo [C:)) ——— 8) 1.7 A IS IO (V23] [— (V7)) - XXX XXX
MERRILL LYNCH PIERCE
55354G 10 0 |MSCIORD .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .cooovvenne 18,106 XXX | s 6,679 | oo 17,861 | ....... (11,182) | v [ e [ e (11,182) 8,679 | oo | e 11,428 | ......... 11,428 | .o XXX XXX
MERRILL LYNCH PIERCE
553573 10 6 |MSGNETWORKS CLAORD..........ccoonun. .| 01/08/2021. | FENNER & SMITH INC. 50.000 683 XXX | s 1,306 | e VAT 569 | .o 569 1,306 | oo [ i [(c74) ) I— [(7%) - XXX XXX
MERRILL LYNCH PIERCE
556269 10 8 |STEVEN MADDEN ORD......cccoovevirnrernene .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | coovvverees 6,198 XXX | s 5,527 | oo 6,004 | ........... (G0 ) T (477) 5,527 | oo | v 671 | oot 671 | i XXX XXX
MERRILL LYNCH PIERCE
558868 10 5 | MADRIGAL PHARMACEUTI ORD............. ..101/08/2021. | FENNER & SMITH INC. 20.000 2,312 XXX [ 3,897 | o 2,223 | oo 1674 | i 1,674 3,897 | o | e (1,586) | ...vve. (1,586) | .vovverererirnnn XXX XXX
MERRILL LYNCH PIERCE
559663 10 9 |MAGNOLIA OIL GASCLAORD.............. .| 01/08/2021. | FENNER & SMITH INC. 20.000 169 XXX | s 132 | s 141 | e () 9 L1725 RIS ISR 37 | s 37 | XXX XXX
MERRILL LYNCH PIERCE
56585A 10 2 |MARATHON PETROLEUM ORD............... .| 01/08/2021. | FENNER & SMITHINC. | .o 620.000 | ............ 26,766 XXX | s 36,476 | oo 25,643 | ........ 10,833 [ .o [ e | s 10,833 [ .o | e 36,476 | oo [ s (9,710) | ..vvvees (A1) ] XXX XXX
MERRILL LYNCH PIERCE
566330 10 6 |MARCUS ORD.....cccoormmrrrireerrrirerieriens .| 01/08/2021. | FENNER & SMITH INC. 10.000 142 XXX | s 345 | s 135 | s 210 [ 210 345 | e [ (V1K) ) I [P20<) N XXX XXX
MERRILL LYNCH PIERCE
570535 10 4 |MARKEL ORD......cccoorvvummrrmmrimirrerirecnienes .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | coovvrereee 10,515 XXX | s 9,534 | .o 10,333 | oo (799) | ovevrereererinns (799) 9,534 | oo | s 981 | v 981 | e XXX XXX
MERRILL LYNCH PIERCE
570600 10 8 |MARKETAXESS HOLDINGS ORD............ ..101/08/2021. | FENNER & SMITH INC. 60.000 33,124 XXX | 33,154 | o 34,234 | ... (1,079) | oo (QO) ) O ISR 33,154 | i | e []0) ) I (<10) 1 I XXX XXX
MARRIOTT VACATIONS WORLDWIDE MERRILL LYNCH PIERCE
57164y 10 7 |ORD ..101/08/2021. | FENNER & SMITH INC. 20.000 2,823 XXX | e 2,004 | .o 2,744 | ... (LZ10) | (740) 2,004 | .o [ e 819 | oo 819 | e XXX XXX
MERRILL LYNCH PIERCE
571748 10 2 |MARSH & MCLENNAN ORD........c..c.couuvunee .| 01/08/2021. | FENNER & SMITHINC. | i 180.000 | ..ooovenee 20,425 XXX | s 8,291 | oo 21,060 | ....... (12,769) | .vvveerereerins [ e [ e (12,769) 8,291 | ooveererinenns | s 12,134 | ... 12134 | i XXX XXX
MERRILL LYNCH PIERCE
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD. |.. | 01/08/2021.| FENNER & SMITH INC. 170.000 22,046 XXX | 20,363 | .oovrrcrirnn 22,426 | ... (2,064) | ..o (2,064) [ .oocevneeeirenes | cerereereeinns 20,363 | .ooereerreees | s 1,683 | oo 1,683 | .o XXX XXX
MERRILL LYNCH PIERCE
573284 10 6 |MARTIN MARIETTA MATERIALS ORD..... .. | 01/08/2021. | FENNER & SMITH INC. 20.000 6,208 XXX (2,061) 3,618 XXX XXX
MERRILL LYNCH PIERCE
574599 10 6 |MASCO ORD......ccoevvrivrrerrrierinrninenienes .| 01/08/2021.| FENNER & SMITHINC. | .o 90.000 | cvoorvrrens 4,874 XXX | s 3,052 | oo 4944 | ... (1,892) [ oo (1,892) 3,052 | oo | e 1,822 | o 1,822 | .o 13 XXX XXX
MERRILL LYNCH PIERCE
574795 10 0 |MASIMO ORD.....ccccvemrrermrreireririiereninnes .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | .covrrennes 5,675 XXX | e 2,385 | i 5,368 | ......... (2,983) | oo (2,983) 2,385 | oo | e 3,290 | .o 3,290 | .o XXX XXX




Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1265030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) [ (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
57636Q 10 4 |MASTERCARD CL A ORD......cccoourverrrnes .| 01/08/2021. | FENNER & SMITHINC. | . 280.000 | ............ 99,074 XXX | s 34723 | 99,943 | ....... (65,220) | ..vvvvvererienins [ e [ ((153072720) N OO ISR 34723 | | e 64,351 | ......... 64,351 | ... 123 XXX XXX
MERRILL LYNCH PIERCE
576485 20 5 |MATADOR RESOURCES ORD.. . 101/08/2021. | FENNER & SMITH INC. 210.000 3,258 XXX 2,533 4,532 4,532 7,064 XXX XXX
MERRILL LYNCH PIERCE
57667L 10 7 |MATCH GROUP ORD........ccocrmrrrirnrrirrnns .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | oo 10,625 XXX | 4,456 | oo 10,583 | ......... (X | I (6,128) 4456 | .o | e 6,169 | .......... 6,169 | ..o XXX XXX
MERRILL LYNCH PIERCE
577128 10 1 |MATTHEWS INTERNATIONAL CL AORD |.. | 01/08/2021. | FENNER & SMITH INC. 10.000 307 XXX | e 459 | e 294 | s 165 | oo 165 459 [ | e (1) ] s (151) [ v XXX XXX
MERRILL LYNCH PIERCE
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.. |.. | 01/08/2021. [FENNER & SMITHINC. | ... 210.000 | ..oocveneee 19,824 XXX | 11,103 | oo 18,617 | ooovve. (7,514) | oo, (7,514) | e | e 11,103 | s | e 8,721 | v 8,721 | oo XXX XXX
MERRILL LYNCH PIERCE
577760 10 0 |MAXLINEAR ORD......cocoomrermrrreirerrerinns .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | cooovvrnneens 4,841 XXX | s 3,310 | v 4,965 | ... (1,655) [ .ooovvnrrrrirnens (1,655) 3,310 | oo | e 1,532 | coevee 1,532 | v XXX XXX
MERRILL LYNCH PIERCE
57778K 10 5 |MAXAR TECHNOLOGIES ORD................ .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvvrreens 4,280 XXX | s 3,496 | oo 4245 | ... (T49) | v (749) KL I [N I 784 | oo 784 | i XXX XXX
MERRILL LYNCH PIERCE
580135 10 1 |MCDONALD'S ORD.......ccoeovmiviririrriririnns .| 01/08/2021. | FENNER & SMITHINC. | . 330.000 | ....ccooouo 71,233 XXX | s 51,031 | oo 70,811 | ....... (19,780) | ..vvvveeeereerres [ eerrreverirenins [ v (19,780) [ ..ovvevevrieeren | vevvrririiinns 51,031 | oo [ e 20,202 | ......... 20,202 | .o XXX XXX
MERRILL LYNCH PIERCE
58155Q 10 3 |MCKESSON ORD.......cccoerviriererinririrerins .| 01/08/2021. [FENNER & SMITHINC. | oo 100.000 | ..covennne 18,354 XXX | s 13,685 | .o 17,392 | ......... (3,707) | cvvvvvrrrrrerins ({00 N IS 13,685 | .o | e 4,669 | ... 4,669 | ...coone 42 XXX XXX
MERRILL LYNCH PIERCE
58470H 10 1 |MEDIFAST ORD......cocoomirumrirrirrirneirnniin .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .ovvvrernes 4,166 XXX | s 4,133 3,927 | .. 207 | oo 207 4133 | e | e 33 | s 33 | 23 XXX XXX
MERRILL LYNCH PIERCE
58502B 10 6 |MEDNAX ORD......cccocvumrimrererrreirnerneriens .| 01/08/2021. | FENNER & SMITHINC. | e 330.000 | ..coovrvrne 7,676 XXX | 15,325 | i 8,098 | .......... 7,227 | oo 7,227 | oo | e 15,325 | oo | e (7,649) | ......... (7,649) | ..o XXX XXX
MERRILL LYNCH PIERCE
58933Y 10 5 |MERCK& CO ORD.....ccoeevmrvmrrrerirerircens .| 01/08/2021. | FENNER & SMITHINC. | . 890.000 | .....co..... 73,888 XXX | s 54,708 | .ooovvrerirnnee 72,802 | ....... (18,004) | ..o [ e [ e (18,004) [ ..ecvvnevrrircres | cevrreererinns 54,708 | ..oovvercererins | v 19,180 | .covveeee 19,180 | .oorrenes 579 XXX XXX
MERRILL LYNCH PIERCE
589400 10 0 |MERCURY GENERAL ORD.......cccooovuvurner .| 01/08/2021. | FENNER & SMITH INC. 10.000 523 XXX | s 504 | o 522 | oo (L1 ) R (18) 107 OO BN 19 | v 19 [ XXX XXX
MERRILL LYNCH PIERCE
589433 10 1 |MEREDITH ORD......cocovvverrririemrirniniinenns ..101/08/2021. | FENNER & SMITH INC. 150.000 2,975 XXX | 7,961 | oo 2,880 | ..o 5,081 | .o 5,081 7,961 | oo [ v (4,986) | .......... (4,986) | ..ovvvrereririnn XXX XXX
MERRILL LYNCH PIERCE
589584 10 1 |MERIDIAN BIOSCIENCE ORD.................. .. 1 01/08/2021. | FENNER & SMITH INC. 10.000 217 XXX | e 119 | s LT E— [C1S) I (68) 119 | e | e 98 | i 98 [ XXX XXX
MERRILL LYNCH PIERCE
589889 10 4 |MERIT MEDICAL SYSTEMS ORD............ .| 01/08/2021. | FENNER & SMITHINC. | i 120.000 | coeovvvrnnes 6,853 XXX | e 7524 | oo 6,661 | ..ovvevncs 863 | .o 863 7.2 50 RS IO (740 p— [CLA) ) —— XXX XXX
MERRILL LYNCH PIERCE
591520 20 0 |METHODE ELECTRONICS ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 10.000 412 XXX | s 261 | s 383 | s (122) | ovvorerereireri (122) 261 | o [ e 151 | e 151 | s XXX XXX
MERRILL LYNCH PIERCE
592688 10 5 |METTLER TOLEDO ORD... .| 01/08/2021. | FENNER & SMITH INC. ..20.000 XXX ..(10,975) |. XXX XXX
MERRILL LYNCH PIERCE
59408Q 10 6 |MICHAELS COMPANIES ORD.................. .| 01/08/2021. | FENNER & SMITH INC. 160.000 2,216 XXX | s 2,502 | oo 2,082 | oo 421 | e 421 2,502 | .o | s (286) | vvvvverees [V215) N XXX XXX
MERRILL LYNCH PIERCE
594918 10 4 |MICROSOFT ORD......cccovurierervriieriininns .| 01/08/2021. [FENNER & SMITHINC. | .......... 2,580.000 | .......... 566,588 XXX | s 71,337 | v 573,844 | ... [C072851074 ) [UUTOTRURR INURRRTEN IO [G107285107 1 IO I T1,337 | e | e 495251 | ....... 495251 | .o XXX XXX
MERRILL LYNCH PIERCE
595017 10 4 |MICROCHIP TECHNOLOGY ORD............ .| 01/08/2021. | FENNER & SMITHINC. | .. 50.000 | .ovvreerecn 7,369 XXX | e 3,370 | oo 6,906 | ......... [RRSKLC) | —— (3,536) KTV RIS ISR 4,000 | oo 4,000 | .o XXX XXX
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11 12 13 14 15
NAIC
Designation,
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
595112 10 3 |MICRON TECHNOLOGY ORD.........cccoouu.. .| 01/08/2021. | FENNER & SMITHINC. | . 390.000 | ....ccoovee 30,190 XXX | s 16,489 | oo 29,320 (12,831) | overeererieenns [ e [ e (12,831) [ e | cevreeereni 16,489 | .o | 13,701 | i 13,701 | v XXX XXX
MERRILL LYNCH PIERCE
596278 10 1 |MIDDLEBY ORD.. .| 01/08/2021. | FENNER & SMITH INC. 20.000 XXX 2,578 (144) 2,434 ...308 XXX XXX
MERRILL LYNCH PIERCE
60770K 10 7 |MODERNA ORD......c.coeomuriirerinriiernnininns .| 01/08/2021. [FENNER & SMITHINC. | oo 220.000 | ..covvennee 24,803 XXX 23,995 | ...... 22,983 | ... 1,012 | s 1,012 | e | e 23,995 | .o | e 808 | 808 | .o XXX XXX
MERRILL LYNCH PIERCE
607828 10 0 |MODINE MANUFACTURING ORD............ .. | 01/08/2021. | FENNER & SMITH INC. 10.000 XXX | s 160 | oo 126 | oo 3 | 34 160 | oo | evreieeeenn(25) | e (V5) | XXX XXX
MERRILL LYNCH PIERCE
608190 10 4 |MOHAWK INDUSTRIES ORD..........ccoou.... .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | .ovvernee. 10,057 XXX | 11,248 | oo 9,867 | .ovvvenne 1,381 | s 1,381 [ e | e 11,248 | oo | (119 | (1,19) | oo XXX XXX
MERRILL LYNCH PIERCE
60855R 10 0 |MOLINA HEALTHCARE ORD..........cccooou... .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .ovvvrerner XXX | e 2873 | oo 4254 | ... (1,380) [ cooovrnrrrrinnens (1,380) 2,873 | oo | 001,988 | 1,988 | .o XXX XXX
MERRILL LYNCH PIERCE
609207 10 5 |MONDELEZ INTERNATIONAL CLAORD |..|01/08/2021.|FENNER & SMITHINC. | . 500.000 | ............ 29,091 XXX | s 20,650 | ..oovrrcrirnn 29,235 | ......... (8,585) [ ..ovvrrrirrirnens (8,585) | ..uevrereerrreres | verireereninnn 20,650 | .o [ v 8,441 | 8,441 | ..o 158 XXX XXX
MERRILL LYNCH PIERCE
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD.... |..|01/08/2021. | FENNER & SMITHINC. | .. 20.000 | .ccocovrrrne XXX | s 2,334 | s 7325 | ......... (4,990) [ ..oovvrerirrirnens (4,990) 2,334 | | e 5413 | 5413 | v 10 XXX XXX
MERRILL LYNCH PIERCE
61174X 10 9 |MONSTER BEVERAGE ORD...........ccc0.... .| 01/08/2021. [FENNER & SMITHINC. | oo 130.000 | .oovvenne 12,347 XXX | 7,310 | oo 12,022 | ......... (4,712) | s (4,712) 7,310 | oo [ 005,037 | i 5,037 | .o XXX XXX
MERRILL LYNCH PIERCE
615369 10 5 |MOODYS ORD......ccooevemmivrmrrierireirneiraneins .| 01/08/2021. | FENNER & SMITH INC. 80.000 22,416 XXX | 12,933 | oo 23,219 (10,286) | ..-vvveevnerverenns [ eormrrirseiieiins [ i (10,286) [ ...vvevveeireies | cevrreirneii 12,933 | oo | 0000 9,483 | 9,483 | oo XXX XXX
MERRILL LYNCH PIERCE
617446 44 8 | MORGAN STANLEY ORD.......ccoccmmrinrrenns .| 01/08/2021. | FENNER & SMITH INC. 400.000 30,096 XXX | 20,387 | oo 27,412 | ... (7,025) | oo (U072 | RN IR 20,387 | oo [ 009,709 | 9,709 | oo XXX XXX
MERRILL LYNCH PIERCE
61945C 10 3 |MOSAIC ORD......ocovurmrirerereereirnerierinens .| 01/08/2021. | FENNER & SMITH INC. 120.000 XXX | s 3,973 | oo 2,761 | oo 1,212 [ s 1,212 3,973 | oo | e (TBT) | s (U470 ) I— XXX XXX
MERRILL LYNCH PIERCE
620071 10 0 |MOTORCAR PARTS OF AMERICA ORD.. | .. | 01/08/2021. | FENNER & SMITH INC. 10.000 XXX | e 223 | s 196 | oo 26 | e 26 223 | e (14) | s (L)) — XXX XXX
MUELLER WATER PRODUCTS SER A MERRILL LYNCH PIERCE
624758 10 8 |ORD . 101/08/2021. | FENNER & SMITH INC. 10.000 XXX [ 115 | s 124 | e () ] 9) 115 | e e 14 | e 14 | s XXX XXX
MERRILL LYNCH PIERCE
62482R 10 7 |MR COOPER GROUP ORD..........ccceuurne .. 1 01/08/2021. | FENNER & SMITH INC. 30.000 XXX | e 273 | e 931 | oo (12 (658) 273 | e | 012 | 612 | XXX XXX
CITIGROUP GLOBAL MARKETS
626717 10 2 |MURPHY OIL ORD.....ccoeeeomirimrrrerieeircens .| 03/24/2021.|INC. | 340.000 | ..coovrerne XXX | 11,529 | v 4114 | TA15 | oo TA15 | | e 11,529 | oo | ceeeed(5,691) | o [CHSRD ] 43 XXX XXX
MERRILL LYNCH PIERCE
62855) 10 4 |MYRIAD GENETICS ORD........cccccrmirrnrrnne .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | coovvvrrnens XXX | e 5,616 | oo 2,571 | v 3,045 | oo 3,045 5,616 | .ovvvrevcrrines | verrenn(2,474) | i (2,4T4) | oo XXX XXX
MERRILL LYNCH PIERCE
629377 50 8 |NRGENERGY ORD.... .| 01/08/2021. | FENNER & SMITH INC. 90.000 XXX (11) 3,369 XXX XXX
636220 30 3 |NATIONAL GENERAL HOLDINGS ORD... |.. | 01/04/2021. | CORPORATE ACTION 240.000 XXX (1,942) 6,262 XXX XXX
MERRILL LYNCH PIERCE
636518 10 2 |NATIONAL INSTRUMENTS ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 110.000 XXX | s 4378 | s 4,833 | .o [GE5) N (456) 4378 | o | rrereenniB96 | 696 | ..o XXX XXX
MERRILL LYNCH PIERCE
639050 10 3 |NATUS MEDICAL ORD.......c.coourrmerererernens ..| 01/08/2021. | FENNER & SMITH INC. 10.000 XXX ] s 257 | o 200 | oo 1o T 56 257 | o | e (17) | s (L4 ] Pe— XXX XXX
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MERRILL LYNCH PIERCE
63934E 10 8 |NAVISTAR INTERNATIONAL ORD........... .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coeovcvrrnens 4,397 XXX | s 3744 | o 4,396 | ..o (G774 (652) 3744 | oo | e 653 | oot 653 | .o XXX XXX
MERRILL LYNCH PIERCE
641100 10 4 |NETAPP ORD.. .| 01/08/2021. | FENNER & SMITH INC. ..70.000 4,547 XXX 945 5,582 XXX XXX
MERRILL LYNCH PIERCE
64110L 10 6 | NETFLIX ORD...cccoevrrvrirriersirneirerinninnines .| 01/08/2021. [FENNER & SMITHINC. | oo 170.000 | ..covvennee 86,765 XXX | 60,472 | .o 91,924 | ....... (31,452) [ ovvoverrieieinnes (31,452) [ v [ e 60,472 | oo | e 26,292 | ......... 26,292 | .o XXX XXX
MERRILL LYNCH PIERCE
641157 10 4 |NETSCOUT SYSTEMS ORD........ccoevvivnnes ..101/08/2021. | FENNER & SMITH INC. 10.000 289 XXX e 224 | 274 | o [C10) 1 (50) 224 | oo [ e 65 | oo 65 | XXX XXX
MERRILL LYNCH PIERCE
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD......... .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cverernens 3,362 XXX | e 3274 | oo 2,876 | oo 398 | oo 398 3274 | oo | e 88 | v 88 | . XXX XXX
MERRILL LYNCH PIERCE
646025 10 6 |NJRESOURCES ORD........ccovvumrrrerirnens .| 01/08/2021. | FENNER & SMITHINC. | . 350.000 | ...ccveneee 12,401 XXX | 16,468 | ...coocvvneen. 12,443 | ......... 4,025 | ..o 4,025 | oo | s 16,468 | ..oovrverineens | crvens (4,066) | .......... (4,066) | ............ 116 XXX XXX
MERRILL LYNCH PIERCE
64829B 10 O |NEW RELIC ORD....cccovvvrrvrirrrirerierinns .| 01/08/2021. | FENNER & SMITHINC. | . 160.000 | ..oooveneee 12,027 XXX | s 13,642 | oo 10,464 | .......... 3178 | o BAT8 | s | e 13,642 | oo | e (1,614) | cvevve (1,614) | oo XXX XXX
NEW SENIOR INVESTMENT GROUP MERRILL LYNCH PIERCE
648691 10 3 |ORD .| 01/08/2021. | FENNER & SMITH INC. 20.000 109 XXX | e 134 | s 104 | v K I T 31 134 | e | e (VL)) [ (V25) ) - XXX XXX
MERRILL LYNCH PIERCE
651587 10 7 |NEWMARKET ORD......ccosvrvrrmmrerrirrenrnns .| 01/08/2021. [FENNER & SMITHINC. | v 15.000 | ..covvreeened 6,394 XXX | 5993 | i 5974 | .o 19 | 19 5,993 | oo | e 401 | 401 | e 29 XXX XXX
MERRILL LYNCH PIERCE
651639 10 6 |NEWMONT ORD.......ccovrumrrrrririrneirniis .| 01/08/2021. | FENNER & SMITHINC. [ . 410.000 | .oovernee. 25,740 XXX | 12,349 | oo, 24,555 | ... (12,208) | ..voveeererienis [ e [ i (R0 ORI ISR 12,349 | oo | s 13,391 | oo 13,391 [ XXX XXX
MERRILL LYNCH PIERCE
651718 50 4 |NEWPARKRSC ORD.......cccoomrrrmrirnrirnneinns .| 01/08/2021. | FENNER & SMITH INC. 10.000 25 XXX 74 .19 15T N 55 Y (S [T O (49) | v () XXX XXX
MERRILL LYNCH PIERCE
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD.....|.. | 01/08/2021. | FENNER & SMITHINC. | ..o 419.000 | .ovvrrneens 1,635 XXX | s 5,763 | oo 1,441 | e 4321 | s 4,321 5,763 | ..voeervreerenns | eereens (4,127) | v (4,127) | oo XXX XXX
MERRILL LYNCH PIERCE
65339F 10 1 |NEXTERA ENERGY ORD......ccccoervrmrurnns .| 01/08/2021. | FENNER & SMITHINC. | . 500.000 | ............ 40,560 XXX | s 17,893 | oo 38,575 | ....... (20,683) | ..vvvvvereerrrinne (20,683) [ ...vvveverieeres | cevirrrireii 17,893 | oo | s 22,668 | ... 22,668 | ..o XXX XXX
MERRILL LYNCH PIERCE
65343C 10 2 |NEXTGEN HEALTHCARE ORD................ ..101/08/2021. | FENNER & SMITH INC. 10.000 199 XXX [ 199 | o 182 | o 17 |, 17 199 {(0) [ (1) E— XXX XXX
MERRILL LYNCH PIERCE
654106 10 3 |NIKECLBORD.....cooourriemrrerierriierinnins ..101/08/2021. | FENNER & SMITH INC. 400.000 58,536 XXX | 21,139 | v 56,588 | ....... (35,449) | ..o | e [ e (35,449) [ ...ovvrrrrerinns | e 21139 | s | v 37,397 | ..o 37,397 | v XXX XXX
MERRILL LYNCH PIERCE
655663 10 2 |NORDSON ORD......csovrmreericrierirncernnens .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .coovrerne 8,130 XXX | s 5,333 | s 8,038 | ........ (V2 (012) | (2,705) (RGN IS ISR 2,797 | oo 2,797 | oo 16 XXX XXX
MERRILL LYNCH PIERCE
655844 10 8 |NORFOLK SOUTHERN ORD..........cccuccn. .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | ..ooovenee 25,403 XXX | 16,033 | oo 23,761 | ..coo.ue. (UAPL) ] E—— (A 72 I IR 16,033 | oo | e 9,370 | oo 9,370 | covverrerirens XXX XXX
MERRILL LYNCH PIERCE
665859 10 4 |NORTHERN TRUST ORD.. .| 01/08/2021. | FENNER & SMITH INC. 240.000 23,251 XXX 25,330 | ...... 22,354 2,976 XXX XXX
MERRILL LYNCH PIERCE
666807 10 2 |NORTHROP GRUMMAN ORD.........cccco... .| 01/08/2021. | FENNER & SMITH INC. 30.000 8,649 XXX | s 2,554 | i 9,142 | ......... (6,588) [ ..oovrrrerrirnens (6,588) 2,554 | s | e 6,096 | .......... 6,096 | .ooovrierirnens XXX XXX
MERRILL LYNCH PIERCE
668074 30 5 |NORTHWESTERN ORD.......cccccvurmrverrnninee ..101/08/2021. | FENNER & SMITH INC. 10.000 569 XXX [ 614 | i 583 | o 31 | e 31 614 | s e [C55)) [ (C05) ) I XXX XXX
MERRILL LYNCH PIERCE
668771 10 8 |NORTONLIFELOCK ORD.........coocomrermrenne .| 01/08/2021.| FENNER & SMITHINC. | e 490.000 | ..oovovnee. 10,306 XXX | e 9,761 | oo, 10,182 | .ovvecee. (A21) | covvoeveeieri (421) 9,761 | ovvveveerieeens | e 545 | cooveiens 545 | .o XXX XXX
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MERRILL LYNCH PIERCE
670002 40 1 |NOVAVAX ORD......cccomevrmrimerrerirnnrinerienes .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | covoervrne 1,218 XXX | s 1,189 | e 1115 | i T4 | i 74 1,189 [ o [ 30 | s 30 [ oo XXX XXX
MERRILL LYNCH PIERCE
67011P 10 0 |NOW ORD .| 01/08/2021. | FENNER & SMITHINC. | . 220.000 | ..coovvvrnee 1,785 XXX | s 3,718 | oo 1,580 | .oovvenee 2,138 | oo 2,138 3718 | s | e (1,933) | ooverees [(RSEK) | XXX XXX
MERRILL LYNCH PIERCE
67018T 10 5 |NU SKIN ENTERPRISES CLAORD......... .| 01/08/2021. [FENNER & SMITHINC. | oo 115.000 | .ovvvrnnee 6,461 XXX | 8,396 | ..o 6,282 | ......... 2,114 | i 2,114 8,396 | ..o [ e (1,935) | ovvvee (L) XXX XXX
MERRILL LYNCH PIERCE
670346 10 5 |NUCOR ORD......ccccevmrmrierrrrrirereireinisienns ..|01/08/2021. [FENNER & SMITH INC. | ..o 370.000 | ...coonee 20,724 XXX | 23,573 | e 19,680 | .......... 3,892 | .o 3,892 | .o | e 23,573 | oo [ e (2,849) | ..vvve. (2,849) | ovvrren 150 XXX XXX
67059N 10 8 [NUTANIXCL AORD.....cccoouvmerirrirnirririnns .. | 03/24/2021. | VaIOUS........oorveerirererrererisrinerirens | oveeeneiane 430.000 | ..oovernee. 12,068 XXX | s 17,437 | oo, 13,704 | .......... 3,732 | oo 3,732 | o | e ATA3T | e | e (5,369) | ..vovvvs (5,369) | .voovverrerrrinns XXX XXX
MERRILL LYNCH PIERCE
67066G 10 4 |NVIDIA ORD......cocovvriririrrirnriierinnrirenirenes .| 01/08/2021. | FENNER & SMITHINC. | .o 220.000 | ......... 116,831 XXX | s 58,421 | oo 114,884 | ....... (56,463) | ...oouvvvnrrinrris [ e [ (56,463) [ ...voovveerirries | e 58,421 | e | e 58,410 | ........ 58,410 | ..oovvvririin XXX XXX
MERRILL LYNCH PIERCE
67098H 10 4 |OIGLASS ORD......ccovvererrrreieieieriereinns .| 01/08/2021. [FENNER & SMITH INC. | ..o 330.000 | ..coovrees 4,162 XXX [ 6,230 | oo 3,927 | o 2,303 | .o 2,303 6,230 | .oovrerereeirens [ e (2,088) | .......... [V20LG1) 1 XXX XXX
MERRILL LYNCH PIERCE
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.................. .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .coooovrenne 19,116 XXX | s 7,967 | oo 18,103 | ....... (10,136) | .vvveeererrenins [ eermerirneieeins [ i (10,136) 7,967 | oo | s 11,149 | ... 11,149 | XXX XXX
MERRILL LYNCH PIERCE
67103X 10 2 |OFG BANCORP ORD.......cccormrrreriririrennns .| 01/08/2021. | FENNER & SMITH INC. 10.000 192 XXX | s P 185 | v 13728 IR 52 P T OO U (G| [ (05) ) 1 XXX XXX
MERRILL LYNCH PIERCE
674599 10 5 | OCCIDENTAL PETROLEUM ORD............ .| 01/08/2021. | FENNER & SMITH INC. 430.000 8,631 XXX | s 8,436 7,443 | .. 993 | e 993 8,436 | ..o | s 195 | e 195 | o XXX XXX
675232 10 2 | OCEANEERING INTERNATIONAL ORD... | .. | 03/24/2021. | Various.............c...... 390.000 4,300 XXX | 10,553 | .o 3,101 | e TA53 | oo TAB3 | oo | i 10,553 | oo | ceveens [(G2%) | - [(J45%) | XXX XXX
OFFICE PROPERTIES INCOME TRUST MERRILL LYNCH PIERCE
67623C 10 9 [CORD .| 01/08/2021. | FENNER & SMITH INC. 91.000 2,159 XXX | s 7,298 | oo 2,068 | ......... 5,230 | oreerieireii 5,230 7,298 | oo | e (5,139) | cvvvees (5,139) | cvovvereerrri XXX XXX
MERRILL LYNCH PIERCE
678026 10 5 |OIL STATES INTERNATIONAL ORD........ .| 01/08/2021. | FENNER & SMITHINC. | . 230.000 | ..cooovrvrnee 1,447 XXX | s 7,69 | oo 1,155 | oo 6,539 | .o 6,539 7,694 | oo | e (6,246) | .......... (G215 | XXX XXX
MERRILL LYNCH PIERCE
679295 10 5 |OKTACLAORD....ccomvrrerirrrinerircrienes .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | ..cooovveene 10,124 XXX | s 2,388 | oo 10,170 | ......... (U£:7) ] - (7,782) 2,388 | .o | e 7,736 | oo 7,736 | oo XXX XXX
MERRILL LYNCH PIERCE
679580 10 0 |OLD DOMINION FREIGHT LINE ORD...... ..101/08/2021. | FENNER & SMITH INC. 40.000 8,222 XXX [ 3,958 | .o 7,807 | ....coo. (RRC1210) ) I (3,850) 3,958 | o | e 4264 | ... 4,264 | ..oooviinnn XXX XXX
MERRILL LYNCH PIERCE
680033 10 7 |OLD NATIONAL BANCORP ORD.............. .| 01/08/2021. [FENNER & SMITHINC. | oo 600.000 | ....ccounee 10,558 XXX | s 12120 | e 9,936 | .......... 2,184 | .o 2184 | oo | s 12,120 [ [ e (1,562) | .ovvve. (L7 XXX XXX
MERRILL LYNCH PIERCE
680665 20 5 |OLIN ORD .| 01/08/2021.| FENNER & SMITHINC. | . 300.000 | ..cooovrvrner 7,933 XXX | s 7,230 | oo 7,368 | oo (138) | vvvrerrirerinns (138) 47X VI RIS IR 703 | oo 703 | XXX XXX
MERRILL LYNCH PIERCE
681116 10 9 |OLLIES BARGAIN OUTLET HLDG ORD... |..|01/08/2021.|FENNER & SMITHINC. | .o 80.000 | ..oererneens 7,306 XXX | s T247 | i 6,542 | ..oovennc. 0L 706 Y07 (0 RIS IS 58 | v 58 | e XXX XXX
MERRILL LYNCH PIERCE
681919 10 6 |OMNICOM GROUP ORD........ccocuvrrerernnnn .| 01/08/2021. | FENNER & SMITH INC. 130.000 8,266 XXX 1,214 9,322 XXX XXX
MERRILL LYNCH PIERCE
68213N 10 9 |OMNICELL ORD .| 01/08/2021. | FENNER & SMITH INC. 70.000 8,474 XXX (3,763) 4,638 XXX XXX
MERRILL LYNCH PIERCE
682189 10 5 | ON SEMICONDUCTOR ORD . 101/08/2021. | FENNER & SMITH INC. XXX (2,222) 2,360 XXX XXX
MERRILL LYNCH PIERCE
682680 10 3 |ONEOK ORD......coocorivrirriineireirsiiniins .| 01/08/2021.| FENNER & SMITHINC. | i 130.000 | cooovrrnnes 5,190 XXX | 5,343 | oo 4,989 | ..o 354 | o 354 5,343 | ooverreinees | e (L)) [— (X)) —— XXX XXX
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MERRILL LYNCH PIERCE
68268W 10 3 | ONEMAIN HOLDINGS ORD.........cccccocruee .. 101/08/2021. | FENNER & SMITH INC. 20.000 980 XXX | 633 | 963 | ...oooevnn [CCKI0) T (330) (KT RIS IS 346 | oo 346 | .o XXX XXX
MERRILL LYNCH PIERCE
683344 10 5 |ONTO INNOVATION ORD.. .1 01/08/2021. | FENNER & SMITH INC. ..90.000 XXX (1,160) 3,121 XXX XXX
MERRILL LYNCH PIERCE
68389X 10 5 |ORACLE ORD.....cccovvvirmriirrniieirnninrinnins ..| 01/08/2021. | FENNER & SMITH INC. 920.000 58,301 XXX | s 16,726 | ...ccooverenee. 59,515 | ....... (42,789) | ovvovvrevvrisrirens | ervvrererissiinens [ e (42,789) [ v [ e 16,726 | oo | e 41,576 | ......... 41,576 | .o 221 XXX XXX
MERRILL LYNCH PIERCE
68555P 10 0 | ORBCOMM ORD........cosvorereiiiereriiiininiens ..101/08/2021. | FENNER & SMITH INC. 10.000 76 XXX s T2 | e T4 | e [V 2 72 41 4] XXX XXX
MERRILL LYNCH PIERCE
68902V 10 7 |OTIS WORLDWIDE ORD.......ccoooourrurnnrenn .. 101/08/2021. [FENNER & SMITHINC. | ... 150.000 | ..oooveve 10,023 XXX | 5,040 | .o 10,147 | ........ (G0 | — (5,107) 5,040 | oo | e 4,983 | ...ooeoun 4,983 | ..o XXX XXX
MERRILL LYNCH PIERCE
69327R 10 1 [PDC ENERGY ORD........cccoovrmmrrrirmrrrinnnes ..101/08/2021. [FENNER & SMITHINC. | ... 258.000 | ... 6,162 XXX | s 13,287 | oo 5297 | cooeeeen. 7,990 | oo 7,990 | coovoieevieniins | e 13,287 | oo | e (7,125) | ... CRVE) | p— XXX XXX
MERRILL LYNCH PIERCE
693282 10 5 |PDF SOLUTIONS ORD........cccocosuvvimmrrirnas .. 1 01/08/2021. | FENNER & SMITH INC. 10.000 218 XXX | 161 | s 216 | oo [(1) | (55) L3 PO ISP 57 | oo Y O XXX XXX
MERRILL LYNCH PIERCE
69336V 10 1 |PGTINNOVATIONS ORD.......c.coccoovmrvrnnee .. 101/08/2021. | FENNER & SMITH INC. 10.000 223 XXX | 167 | oo 203 | (€1 (36) LT OO IR 56 | v 56 | .o XXX XXX
MERRILL LYNCH PIERCE
69349H 10 7 |PNMRESOURCES ORD.......ccccvurrrurniirnns .| 01/08/2021. | FENNER & SMITH INC. 20.000 969 XXX 799 | e 971 | e (171) [ oo (171) 799 | oo | e 169 | o 169 | o XXX XXX
MERRILL LYNCH PIERCE
69351T 10 6 |PPLORD .. 101/08/2021. [FENNER & SMITHINC. | .. 640.000 | ............ 17,793 XXX | s 19,475 | oo 18,048 | .......... 1427 | s TA2T | e | s 19,475 | oo | e (1,682) | ......... (G2 ) — 266 XXX XXX
MERRILL LYNCH PIERCE
69355F 10 2 |PPD ORD .. 101/08/2021. [FENNER & SMITHINC. | ... 280.000 | ............ 10,358 XXX | 10,346 | ..o 9,582 | .coovvri 764 | .. (S IR IO 10,346 | oo | e 12 | s 12 | s XXX XXX
MERRILL LYNCH PIERCE
693656 10 0 |PVHORD .. 101/08/2021. [FENNER & SMITHINC. | ... 100.000 | .....cece. 10,396 XXX | 13,463 | oo 9,389 | ...ccoo... 4,074 | 4,074 | oo | e 13,463 | oo | e (3,067) | .......... (K0 | XXX XXX
MERRILL LYNCH PIERCE
69370C 10 0 [PTC ORD .. 101/08/2021. [FENNER & SMITHINC. | ... 110.000 | ... 14,072 XXX | s 10,919 | oo 13,157 | ......... (2,239) | ..o (2,239) | oo | s 10,919 | oo | e 3,154 | ... 3154 | XXX XXX
MERRILL LYNCH PIERCE
695156 10 9 | PACKAGING CORP OF AMERICA ORD... | .. | 01/08/2021. |FENNER & SMITHINC. | .o 40.000 | .covrrennes 5,791 XXX | 4,452 | oo 5516 | ......... (1,084) | ..o (1,064) 4452 | i | e 1,338 | e 1,338 | oo 40 XXX XXX
MERRILL LYNCH PIERCE
695263 10 3 | PACW PACWEST BANCORP ORD........... .1 01/08/2021. [FENNER & SMITHINC. | oo 270.000 | ..covveeee 8,163 XXX | s 12,960 | ..oovvrirennnn 6,858 | .......... 6,102 | v 6,102 | oo | e 12,960 | .ooovveevvrieinn [ v 4,797) | oo (G AT XXX XXX
MERRILL LYNCH PIERCE
697435 10 5 |PALO ALTO NETWORKS ORD................. .. 101/08/2021. [FENNER & SMITHINC. | .. 50.000 | ..ooovveenee 18,327 XXX | s 10,617 | v 17,770 | ......... [CAEK) | — (7,153) | e | e 10,617 | oo | e 7,710 | oo 7710 | o XXX XXX
700517 10 5 |PARKHOTELS RESORTS ORD............... .. | 03/24/2021. [ VaMOUS.........coooreverriinrisneiiinens | i 554.000 | ........... 11,569 XXX | 16,459 | .oovvcirnnn 9,501 | ..ccooen. 6,958 ..o 6,958 | ..oovviriinns [ e 16,459 | ..o | e (4,889) ] .......... (4,889) | ...ooovvrriiane XXX XXX
MERRILL LYNCH PIERCE
701877 10 2 |PARSLEY ENERGY CLAORD........c.ccc.... .1 01/12/2021. [FENNER & SMITHINC. | oo 695.000 | ..covrnne 14,623 XXX | 21,343 | oo 9,869 | ........ VA4 | s e [ e, TATA | | i, 21,343 | s | e (6,720) | ..ocve. [(CH0) | — XXX XXX
MERRILL LYNCH PIERCE
703343 10 3 |PATRICK INDUSTRIES ORD.........ccocouuc. ..101/08/2021. | FENNER & SMITH INC. 10.000 693 XXX | 538 | i 684 | ............ QL) (146) 538 | .o [ e 155 | e 155 | i XXX XXX
MERRILL LYNCH PIERCE
703481 10 1 |PATTERSON UTIENERGY ORD.............. ..101/08/2021. [FENNER & SMITHINC. | ... 735.000 | ...covonevs 4,551 XXX | 13,201 | oo 3,866 | .......... 9,335 | oo 9,335 | oo | e 13,201 | oo | e (8,649) | .......... (8,649) | ..o XXX XXX
MERRILL LYNCH PIERCE
704326 10 7 [PAYCHEX ORD.......ccoooimmmririmrirarirrereninns ..101/08/2021. [FENNER & SMITHINC. | ... 120.000 | ......ccc. 11,041 XXX | 7108 | oo 11,182 | ......... (4,073) | oo (4,073) 7408 | oo | e 3,933 | oo 3,933 | XXX XXX
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MERRILL LYNCH PIERCE
70432V 10 2 |PAYCOM SOFTWARE ORD.........ccccoonurunee .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | .ovovrernes 4,411 XXX | s 1,348 | e 4523 | ......... (BAT4) | o (3,174) 1,348 | oo | s 3,063 | oo 3,083 | .o XXX XXX
MERRILL LYNCH PIERCE
70450Y 10 3 |PAYPAL HOLDINGS ORD.. .101/08/2021. [FENNER & SMITHINC. | ............420.000 | .......... 101,828 XXX | 33,617 | 98,364 | L (64,747) ..(64,747)|. ....33,617 XXX XXX
MERRILL LYNCH PIERCE
70805E 10 9 |PENNANT GROUP ORD........cocvvvrrirerinns ..101/08/2021. | FENNER & SMITH INC. 10.000 637 XXX 101 | o 581 | oo [CYE ) (479) 101 | e | e 535 | oo 535 | XXX XXX
MERRILL LYNCH PIERCE
712704 10 5 |PEOPLES UNITED FINANCIAL ORD........ .| 01/08/2021. [FENNER & SMITHINC. | oo 790.000 | ..oovcennne 11,085 XXX | s 14,153 | oo 10,215 | ..o 3,938 | . 3,938 | .o | e 14,153 | oo [ v (3,067) | ..vvne. [0 XXX XXX
MERRILL LYNCH PIERCE
713448 10 8 |PEPSICO ORD......c.coooumirmcrierireirseiinein .| 01/08/2021. | FENNER & SMITHINC. | . 490.000 | ..ovvvrnee 70,643 XXX | s 47,520 | oo 72,667 | ....... (25,147) | ovvovereireri (25,147) [ v | e 47,520 | .o | e 23,123 | .o 23,123 | .o 501 XXX XXX
MERRILL LYNCH PIERCE
713750 10 1 |PERFICIENT ORD......cocosvvreirerirrinnnrinns .| 01/08/2021. | FENNER & SMITH INC. 10.000 488 XXX | s 343 | ATT | e [GK) ) (133) 343 | e [ s 144 | e 144 | e, XXX XXX
MERRILL LYNCH PIERCE
714046 10 9 |PERKINELMER ORD.......cocommrerirririnirnnes .| 01/08/2021. | FENNER & SMITH INC. 40.000 6,390 XXX | s 2,738 | oo 5740 | ......... (3,002) [ oo (3,002) 2,738 | o | e 3,652 | oo 3,652 | oo XXX XXX
MERRILL LYNCH PIERCE
717081 10 3 |PFIZER ORD...coovrvrrrierinirierierirseiiniiens .| 01/08/2021. | FENNER & SMITHINC. | ... 3,030.000 | .......... 112,479 XXX | s 80,956 | ...ccoovnnee 111,534 | ....... (30,578) | ..vvveverirniinns (30,578) [ ..ovvveveerieeres | cevirrirriinn 80,956 | ...oovvrcrireri | e 31,522 | ..., 31,522 | oo XXX XXX
MERRILL LYNCH PIERCE
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |..|01/08/2021. [FENNER & SMITHINC. | ..o 650.000 | .....c..... 54,002 XXX | 54,300 | c.ooviernes 53,814 | ...oocouuv 487 | o A8T | oo | e 54,300 | oo | v (298) [ .vvrvenen (298) | ovvveren 780 XXX XXX
MERRILL LYNCH PIERCE
718546 10 4 |PHILLIPS 66 ORD......cccooovivrierriierieiins .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .ooerernnens 3,535 XXX | s 2,481 | s 3,497 | ........ (1,017) [ o, (1,017) 2481 | oo | e 1,055 | oo 1,055 | oo XXX XXX
MERRILL LYNCH PIERCE
72352L 10 6 |PINTEREST CLAORD.....ccoovvvvrmrirrirnens .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | cooovvveneee 10,779 XXX | s 3,685 | o 9,885 | ......... [(J0]0) | (6,200) 3,685 | .o | e 7,09 | ... 7,09 | s XXX XXX
CITIGROUP GLOBAL MARKETS
723787 10 7 |PIONEER NATURAL RESOURCE ORD.... | .. | 03/24/2021. | INC. 40.000 6,492 XXX | s 9,133 | oo 1,347 | v L 876 9,133 | e | eeriens (2,641) | cvevees (2,641) | oo 7 XXX XXX
MERRILL LYNCH PIERCE
724479 10 0 |PITNEY BOWES ORD.......ccccocverereririrrinns .| 01/08/2021. | FENNER & SMITH INC. 20.000 138 XXX | e 136 | v 123 | e L 13 136 2 | e 2 | s XXX XXX
MERRILL LYNCH PIERCE
729132 10 0 |PLEXUS ORD.....ccovvvvirerrrirrirerinrsnrnirenns ..101/08/2021. | FENNER & SMITH INC. 10.000 851 XXX [ 545 | oo 782 | oo (VR4 PO (237) 545 | oo | e 306 | oo 306 | .o XXX XXX
MERRILL LYNCH PIERCE
72919P 20 2 |PLUG POWER ORD.....c.cocovirierrieirrrinnns .1 01/08/2021. [FENNER & SMITHINC. | oo 250.000 | ..ovcenee 13,442 XXX 505 8,478 | ........ (VA1) - (7,973) 505 | .o [ e 12,937 | e 12,937 | .o XXX XXX
MERRILL LYNCH PIERCE
73278L 10 5 |POOL ORD......ccosvremrrrerirrirseerenissisneniens .| 01/08/2021.| FENNER & SMITHINC. | . 10.000 | oovovvernes 3,910 XXX | e 1,207 | oo 3725 | ......... (2,518) | oo (2,518) 1,207 | oo | e 2,703 | oo 2,703 | oo XXX XXX
MERRILL LYNCH PIERCE
736508 84 7 |PORTLAND GENERAL ELECTRIC ORD...|..|01/08/2021.|FENNER & SMITHINC. | . 170.000 | cooovvvrnnens 7,105 XXX | s ATV I 7271 | s 699 | .o 699 7,970 | oo | e (E1515) ) - [CC1G15) N - 69 XXX XXX
MERRILL LYNCH PIERCE
74144T 10 8 |T ROWE PRICE GROUP ORD... .| 01/08/2021. | FENNER & SMITH INC. ..90.000 XXX (6,989) 6,637 XXX XXX
MERRILL LYNCH PIERCE
74267C 10 6 |PROASSURANCE ORD.......cocoommreririiinnne .| 01/08/2021. | FENNER & SMITH INC. 120.000 2,357 XXX | s 5,555 | oo 2,135 | e 3,420 | .o 3,420 5,555 | .oveerireienns | ceriens (3,198) | vvvec (3,198) [ coovvvrrrirn 6 XXX XXX
MERRILL LYNCH PIERCE
742718 10 9 |PROCTER & GAMBLE ORD.........ccccovunnrne .1 01/08/2021. [FENNER & SMITHINC. | oo 860.000 | .......... 119,350 XXX | 55,217 | v 119,660 | ....... (64,443) | ..o | ervverernninis [ (64,443) [ ..o | s 55,217 | v | e 64,133 | ......... 64,133 | .o XXX XXX
MERRILL LYNCH PIERCE
743312 10 0 |PROGRESS SOFTWARE ORD................. ..| 01/08/2021. | FENNER & SMITH INC. 10.000 473 XXX | s 336 | i 452 | . (116) | covvvrrercirriis (116) 336 | e | e 137 | e 137 | s XXX XXX
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MERRILL LYNCH PIERCE
743315 10 3 |PROGRESSIVE ORD.........cocommirirmrrririranns .| 01/08/2021. | FENNER & SMITHINC. | . 190.000 | vovouveveee 17,953 XXX | s 15,278 | oo 18,787 | ..oove. (3,510) [ coovvrrerirrirens (3,510) [ .ooerreererrenes | verereereni 15,278 | oovoeveeeenns | e 2,675 | oo 2,675 | v 874 XXX XXX
MERRILL LYNCH PIERCE
74340W 10 3 |PROLOGIS REIT. .| 01/08/2021. | FENNER & SMITH INC. 260.000 25,113 XXX .16,721 .25912 (9,191) ...16,721 XXX XXX
MERRILL LYNCH PIERCE
743606 10 5 |PROSPERITY BANCSHARES ORD.......... .| 01/08/2021. [FENNER & SMITHINC. | oo 260.000 | ..covvennee 18,429 XXX | s 18,468 | ....cccvevnee. 18,034 | ...cooeuvn 434 | A34 | e | e 18,468 | ..o [ e (1)) I— (K1) I 127 XXX XXX
PUBLIC SERVICE ENTERPRISE GROUP MERRILL LYNCH PIERCE
744573 10 6 |ORD .| 01/08/2021. [FENNER & SMITHINC. | v 180.000 | ..covvuvee 10,314 XXX | e 8,066 | ....cccrennee. 10,494 | ......... (2,429) | cvovveirrieries (2,429) 8,006 |...ovorerrirane | e 2,249 | ... 2,249 | .o XXX XXX
MERRILL LYNCH PIERCE
74460D 10 9 |PUBLIC STORAGE REIT ORD........cccouc.... .| 01/08/2021.| FENNER & SMITHINC. | e 190.000 | vooouvenee 42,295 XXX | s 44572 | o 43,877 | oo 695 | .o 895 | oo | s A4.572 | e | e (2,277) | covvvrees (2,277) | oo XXX XXX
MERRILL LYNCH PIERCE
745867 10 1 |PULTEGROUP ORD.......coocommrmmrirerinrin .| 01/08/2021.| FENNER & SMITHINC. | . 90.000 | cvooervrneens 3,737 XXX | e 2,148 | oo 3,881 | ......... (AIEK) | P—— (1,733) 2,148 | o | e 1,589 | s 1,589 | .o 13 XXX XXX
MERRILL LYNCH PIERCE
74587V 10 7 |PUMABIOTECHNOLOGY OROD.........c...... .| 01/08/2021. | FENNER & SMITHINC. | . 110.000 | cooovvvrrees 1,252 XXX | s ATT4 | s 1,129 | o 3,645 | .o 3,645 ATT4 | e | s (3,522) | ..cvvvees (3,522) | oo XXX XXX
MERRILL LYNCH PIERCE
74624M 10 2 |PURE STORAGE CLA ORD.........ccccmvuvene .| 01/08/2021. | FENNER & SMITHINC. | . 190.000 | coovvvvrees 4,507 XXX | s 4,463 | .o 4,296 | ..o 167 | e 167 4463 | oo | e A4 | e A4 | XXX XXX
MERRILL LYNCH PIERCE
747316 10 7 |QUAKER CHEMICAL ORD........cocvvrrrrrnenn ..101/08/2021. | FENNER & SMITH INC. 30.000 8,141 XXX | 5,963 | oo 7,602 | ... (1,639) | oo (1,639) 5,963 | .o [ e 2178 | o 2178 | o XXX XXX
MERRILL LYNCH PIERCE
74733V 10 0 |QEP RESOURCES ORD.........ccocoommiirnrrinne .| 01/08/2021. | FENNER & SMITHINC. | .o 690.000 | ....cccvvvnee 1,927 XXX | e 8,128 | oo 1,649 | ... 8,479 | oo 6,479 8,128 | .o | e (6,201) | cvvvees (6,201) | coovvereiririnne XXX XXX
MERRILL LYNCH PIERCE
74736K 10 1 |QORVO ORD......ccooomrvrrrerneerenieeneineninns .| 01/08/2021.| FENNER & SMITHINC. | . 50.000 | .oererneens 8,969 XXX | s 3718 | oo 8314 | ......... (4,596) | ..ovvvnerrrrirens (4,596) 3718 | s | e 5,252 | oo 5,252 | coveoreireiieens XXX XXX
MERRILL LYNCH PIERCE
747525 10 3 | QUALCOMM ORD.....covvrerereriercrinninirins .| 01/08/2021. | FENNER & SMITH INC. 400.000 62,652 XXX | s 28,056 | ..ooovrerinne 60,936 | ....... (32,880) | ..evvveernrrrnrnns [ e [ (32,880) [ ..oeveereeireres | eevrreereeinns 28,056 | ..oovernceirrin | e 34,596 | ......... 34,596 | ..ocorvreriiinn XXX XXX
MERRILL LYNCH PIERCE
747619 10 4 | QUANEX BUILDING PRODUCTS ORD..... .. | 01/08/2021. | FENNER & SMITH INC. 10.000 254 XXX | e 189 | s 222 | i (X)) S (33) 189 | oo | e 65 | v (S 3 I XXX XXX
MERRILL LYNCH PIERCE
74762E 10 2 |QUANTA SERVICES ORD.......ccccvvvrrurnnne .| 01/08/2021. [FENNER & SMITHINC. | v 50.000 | ..ooovvrnnee 3,799 XXX | 1,621 | o 3,601 | ......... (1,980) | vvoovverererrernnes (1,980) 1,621 | o | e 2178 | o 2178 | .o 3 XXX XXX
MERRILL LYNCH PIERCE
74874Q 10 0 |QUINSTREET ORD.......coosiuririnririirnriernns ..101/08/2021. | FENNER & SMITH INC. 10.000 215 XXX [ 158 | oo 214 | o [615) 1 (56) 158 [ v | e 56 | v 56 | e XXX XXX
MERRILL LYNCH PIERCE
74915M 10 0 |QURATE RETAIL SRSA ORD.........ccooence .| 01/08/2021.| FENNER & SMITHINC. | . 560.000 | .....ccooone 6,200 XXX | s 8,318 | oo 6,143 | .......... 2175 | oo 2,175 8,318 | .o | e (2,118) | ovvvvees (2,118) | oo XXX XXX
MERRILL LYNCH PIERCE
749397 10 5 |R1TRCM ORD....ccvvvrmiriricrirerenisnineinne .| 01/08/2021. | FENNER & SMITH INC. 40.000 952 XXX | s 390 [ 961 | ovrrrrs (YA ) I (571) 390 | [ e 562 | oo 562 | e XXX XXX
MERRILL LYNCH PIERCE
749%7R 10 6 |RMR GROUP CLAORD.... .| 01/08/2021. | FENNER & SMITH INC. 10.000 385 XXX 49 436 XXX XXX
MERRILL LYNCH PIERCE
749685 10 3 |RPM ORD .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | coovvvereee 11,440 XXX | s 6,735 | oo 11,801 | cooooeee (5,066) [ ..oovvrrerrireens (5,066) 8,735 | .oveerrrerienes | e 4705 | ..o 4705 | .o XXX XXX
MERRILL LYNCH PIERCE
74971D 10 1 |RPTREALTY ORD.....ccoovvrmrmririrnrirrirnnins ..101/08/2021. | FENNER & SMITH INC. 10.000 86 XXX 121 .87 35 | e 35 121 | e | e [K15)) [— (K15) 1 I XXX XXX
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MERRILL LYNCH PIERCE
750469 20 7 |RADIUS HEALTH ORD......c.cooevrrirerierrnnns .| 01/08/2021. | FENNER & SMITH INC. 10.000 217 XXX | e 284 | 179 | e 65 | e 65 284 | oo [ s (VL)) [ (V25) ) - XXX XXX
MERRILL LYNCH PIERCE
750491 10 2 |RADNET ORD .| 01/08/2021. | FENNER & SMITH INC. 10.000 202 XXX (58) 138 XXX XXX
MERRILL LYNCH PIERCE
751212 10 1 |RALPH LAUREN CL AORD.......ccccrvvrrrrun .| 01/08/2021. [FENNER & SMITHINC. | v 30.000 | oo 3,284 XXX | 3,833 | oo 312 | e 720 | oo 720 3,833 | o e (548) [ oo [GL1:) ) — XXX XXX
MERRILL LYNCH PIERCE
754212 10 8 |RAVEN INDUSTRIES ORD.......c..cccrvrece. .. | 01/08/2021. | FENNER & SMITH INC. 80.000 2,899 XXX [ 3,693 | oo 2,647 | ... 1,046 | .o 1,046 3,693 | oo e (794) [ v (LA ] — XXX XXX
MERRILL LYNCH PIERCE
754730 10 9 |RAYMOND JAMES ORD......cccoorvvvrrrerenne .| 01/08/2021.| FENNER & SMITHINC. | e 180.000 | c.oovveneee 18,358 XXX | 17,089 | oo 17,221 | oo (151) | covvvrerereerenis (151) | covrrrenerrerins [ e 17,089 | oo | e 1,289 | oo 1,289 | .o 70 XXX XXX
MERRILL LYNCH PIERCE
75513E 10 1 |RAYTHEON TECHNOLOGIES ORD......... .| 01/08/2021. | FENNER & SMITH INC. 430.000 30,036 XXX | 16,488 | ..coovvvrneens 30,749 | ....... (14,262) | ..vooveeeererens [ e [ e (14,262) [ ..ocooncervrineins | cevreeineii 16,488 | ..ooovveerinnens | e 13,548 | ......... 13,548 | .o XXX XXX
MERRILL LYNCH PIERCE
756109 10 4 |REALTY INCOME REIT ORD.......ccccormvvenee .| 01/08/2021. | FENNER & SMITH INC. 150.000 8,960 XXX | s 8,787 | oo 9,326 | .cocvvrnnes (539) | vvrrerrererinns (539) L 2.7 A RIS IR 173 | e 173 | s 35 XXX XXX
MERRILL LYNCH PIERCE
75700L 10 8 |RED ROCK RESORTS CL A ORD............ .| 01/08/2021. | FENNER & SMITH INC. 10.000 253 XXX | e 244 | 250 | i ([0 7 244 9 | s 9 | e XXX XXX
MERRILL LYNCH PIERCE
758849 10 3 |REGENCY CENTERS REIT ORD.............. .| 01/08/2021. [FENNER & SMITHINC. | oo 280.000 | ..cvceunne 12,735 XXX | s 17,937 | oo 12,776 | .......... 5,160 | .o 5160 | .o | e 17,937 | oo | e (5,202) | ... (G207 | — 167 XXX XXX
MERRILL LYNCH PIERCE
75886F 10 7 |REGENERON PHARMACEUTICALS ORD|..|01/08/2021. [FENNER & SMITHINC. | . 50.000 | .ocoernee. 24,936 XXX | 19,627 | oo 24,156 | ......... (4,529) | .oovvvrrieriens (U572 ) RIS IR 19,627 | oo | e 5,309 | oo 5,309 | .o XXX XXX
MERRILL LYNCH PIERCE
7591EP 10 0 |REGIONS FINANCIAL ORD.......ccocorvvrnnen .| 01/08/2021.| FENNER & SMITHINC. | ........ 1,470.000 | ............. 25,816 XXX | 7 23,696 | .......... 3,646 | .o 3,646 | .o | i 27,342 | oo | s (1,526) | .....ne.. [QRY1) ] — 228 XXX XXX
MERRILL LYNCH PIERCE
759351 60 4 |REINSURANCE GROUP OF AMER ORD. |.. | 01/08/2021.| FENNER & SMITH INC. 60.000 6,939 XXX | s 7,563 | oo 6,954 | ..ocoovnvn 609 | oo 609 7,563 | oo | eerereens (723 I— (72 N — XXX XXX
MERRILL LYNCH PIERCE
76122Q 10 5 |RESOURCES CONNECTION ORD........... .| 01/08/2021. | FENNER & SMITH INC. 10.000 118 XXX | e 160 | oo 126 | e 34 | 34 IV SOOI IR (G [ (42) [ v XXX XXX
MERRILL LYNCH PIERCE
766559 60 3 |RIGEL PHARMACEUTICALS ORD............ ..101/08/2021. | FENNER & SMITH INC. 20.000 71 XXX 44 .70 . [P25) 1 (26) A4 | | e 28 | i 28 [ XXX XXX
MERRILL LYNCH PIERCE
76680R 20 6 |RINGCENTRAL CLAORD.......cccorvrrrnne ..|01/08/2021. [FENNER & SMITH INC. | .o 30.000 | oo 11,638 XXX [ 2454 | o 11,369 | ......... (8,915) | oo (8,915) 2454 | o | e 9,184 | ... 9,184 | .o XXX XXX
MERRILL LYNCH PIERCE
767754 87 2 |RITE AID ORD......cocoriirreniinerieriecineenns .| 01/08/2021. | FENNER & SMITH INC. 10.000 167 XXX | s 93 | s 158 | oo ((16) 1 (66) 93 | et | i 75 | e 75 | oo XXX XXX
MERRILL LYNCH PIERCE
770323 10 3 |ROBERT HALF ORD......ccocoummrirmrernirrniinne .| 01/08/2021. | FENNER & SMITHINC. | . 150.000 | cooovvvrnnens 9,654 XXX | 10,160 | .oocvvreirnnnnd 9,372 | v 788 | oo 1T T I 10,160 | vvveevecreenens | cevrerinns (506) | evvvreres [(GT016) N XXX XXX
MERRILL LYNCH PIERCE
773903 10 9 |ROCKWELL AUTOMAT ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX (5,475) XXX XXX
MERRILL LYNCH PIERCE
77543R 10 2 |ROKU CL A ORD....ccoovvvrrirrirrieerireriiens .| 01/08/2021. | FENNER & SMITHINC. | .o 30.000 | .ovrernee 11,973 XXX | s 4586 | oo 9,961 | ........ (5,375) | cooovrrrerrirens (5,375) 4586 | ..o | e 7,388 | oo 7,388 | oo XXX XXX
MERRILL LYNCH PIERCE
775711 10 4 |ROLLINS ORD.....covvvvvrriierririrnnieinnis .| 01/08/2021. [FENNER & SMITHINC. | v 410.000 | ...ccoeenee 16,725 XXX | 7,655 | oo 16,019 | ......... (8,364) | ..oovvererrirernns (8,364) 7,655 | .o [ e 9,070 | ........... 9,070 | .o XXX XXX
MERRILL LYNCH PIERCE
776696 10 6 |ROPER TECHNOLOGIES ORD................ .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .ccoovvrernns 8,622 XXX | 1,660 | .oovooriinna 8,622 | ........ [(HeC7A ] E—— (6,962) 1,660 | oo | e 6,962 | ...ooouc. 6,962 | ...coovonne. 11 XXX XXX
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MERRILL LYNCH PIERCE
77829 10 3 |ROSS STORES ORD.........ccooovvimmrrriirnninns .. 101/08/2021. | FENNER & SMITH INC. 180.000 22,032 XXX | s 16,128 | coovvveenne 22,106 | ......... (5,978) | oo (5,978) | oo | e 16,128 | oo | e 5,904 | ........... 5904 | .o XXX XXX
MERRILL LYNCH PIERCE
78377T 10 7 |RYMAN HOSPITALITY PROP REIT ORD. |.. | 01/08/2021. | FENNER & SMITH INC. 80.000 5,438 XXX | 6,646 | ....ccoocovnns 5421 | ....... 1,225 | s 1,225 6,646 | ...ocoovvvarr | e (1,207) | .......... (1,207) | oo XXX XXX
MERRILL LYNCH PIERCE
78409V 10 4 | S&P GLOBAL ORD.......ccovemrverrrireririnins .| 01/08/2021. [FENNER & SMITHINC. | v 90.000 | ..covvenvee 29,415 XXX | s 16,905 | ...ccoovvrnnee 29,586 | ....... (12,881) | ovoovvrevrerireirens | ervveerenineiinens [ e (12,681) [ v [ e 16,905 | .o | e 12,510 | ......... 12,510 | .o XXX XXX
MERRILL LYNCH PIERCE
78410G 10 4 | SBA COMMUNICATIONS CL AREIT ORD|.. | 01/08/2021. [FENNER & SMITHINC. | . 40.000 | .cooerenee 10,712 XXX [ 6,234 | .occovvine 11,285 | ......... (5,051) | cvovrveeerrrrerines (5,051) 6,234 | .o [ e 4478 | ........... 4478 | . XXX XXX
MERRILL LYNCH PIERCE
784117 10 3 |SEIINVESTMENTS ORD......cccooovurvriannnes .. 101/08/2021. [FENNER & SMITHINC. | ... 190.000 | oo 11,742 XXX | 10,073 | v 10,919 | oo [CCZT) ) (L2 | R ST 10,073 | oo | e 1,669 | ...coccee. 1,669 | ...ocooveeene 70 XXX XXX
78440X 10 1 |SLGREENRLTY REIT ORD.........cccccoeuuuue .. 101/21/2021. | VARIOUS 179.000 | ..o 16,817 XXX | s 16,817 | oo 10,427 | .......... 6,158 | ..o 6,158 | ..o [ e 16,817 | oo | covrviieceiienis | e 0 [ 350 XXX XXX
CITIGROUP GLOBAL MARKETS
78440X 80 4 |SL GREENRLTY REIT ORD.......ccorvivnec. .| 03/24/2021.{INC. | 173.000 | ..ocvonee 12,493 XXX | s 16,762 | .ovoveeeenrireiieines | crnririenisninns | v (V1 ERRRTOTE IR 16,762 | oo [ v (4,269) | .......... (4,269) | ..cvvvvene 104 XXX XXX
MERRILL LYNCH PIERCE
784635 10 4 |SPXORD .1 01/08/2021. | FENNER & SMITH INC. 10.000 571 XXX | 319 | s 545 | .o (V214 ) (227) 319 | e [ e 252 | o Y72 XXX XXX
SS AND C TECHNOLOGIES HOLDINGS MERRILL LYNCH PIERCE
78467 10 0 |ORD .1 01/08/2021. | FENNER & SMITH INC. 80.000 5,747 XXX | s 4248 | ..o 5820 | ......... QT | — (1,572) 4,248 | .o | s 1,499 | .o 1,499 | .o XXX XXX
MERRILL LYNCH PIERCE
78486Q 10 1 |SVB FINANCIAL GROUP ORD.................. .. 101/08/2021. [FENNER & SMITHINC. | ... 50.000 | ....cc.....c 21,201 XXX | s 13912 | oo 19,392 | ......... (5,480) | ..ooovverriins (R 10) IO (R 13,912 | oo | e 7,289 | oo 7,289 | oo XXX XXX
MERRILL LYNCH PIERCE
78573L 10 6 |SABRAHEALTH CARE REIT ORD........... .. 101/08/2021. | FENNER & SMITH INC. 310.000 5,320 XXX | 7,040 | oo 5385 | .......... 1,655 | .o 1,655 7,040 | oo | e (1,720) | .......... (1,720) | oo XXX XXX
CITIGROUP GLOBAL MARKETS
78667) 10 8 |SAGE THERAPEUTICS ORD.................... .. | 03/24/2021. | INC. 115.000 8,311 XXX | s 14,675 | oo 9,949 | ... AT27 | L /7 A O IS 14,675 | oo | e (6,364) | .......... (6,364) | ...ooovvvrrinnne XXX XXX
MERRILL LYNCH PIERCE
79466L 30 2 |SALESFORCE.COM ORD........ccooovrvrnrenne .. 101/08/2021. [FENNER & SMITHINC. | e 290.000 | ...oovvec 64,388 XXX | s 43,068 | ..o 64,534 | ....... (21,466) | ....coovnvierene (21,466) | ..o | s 43,088 | ... | e 21,320 | ......... 21,320 | oo XXX XXX
MERRILL LYNCH PIERCE
79546E 10 4 |SALLY BEAUTY HOLDINGS ORD .1 01/08/2021. | FENNER & SMITH INC. ...230.000 XXX 1,079 4,078 XXX XXX
SANTANDER CONSUMER USA MERRILL LYNCH PIERCE
80283M 10 1 |HOLDINGS ORD .. 101/08/2021. | FENNER & SMITH INC. 170.000 3,581 XXX (420) 3,324 XXX XXX
803607 10 0 |SAREPTA THERAPEUTICS ORD............. .. | 03/24/2021. [ VaIOUS. .....cvorvrrirersricirersesissieniens | cererieinns 170.000 | ..ovvennne 13,144 XXX (7,023) [ v | v 21,961 | v XXX XXX
MERRILL LYNCH PIERCE
806407 10 2 |HENRY SCHEIN ORD......ccccoouvvermrrrinnnnens .. 101/08/2021. [FENNER & SMITHINC. | .. 100.000 | covoorevene 7,209 XXX | 6,186 | ..oooverrin 6,686 | ............ [CLU0) ) (500) 6,186 | .ovooorrieeriins | e 1,023 | .o 1,023 | . XXX XXX
806857 10 8 |SCHLUMBERGER ORD.........cccccoomvivmnns .. [12/15/2020. [ ITGINC......ooovrviricerrinrnens XXX s [ e | s | s (O OSSOSO SOOI ROOOOOON VOOPORRPOR IUROOROOROON (NN (U I 95 XXX XXX
MERRILL LYNCH PIERCE
808513 10 5 |CHARLES SCHWAB ORD.........cccevvrvrinens ..101/08/2021. | FENNER & SMITH INC. 890.000 52,484 XXX | 35,410 | oo 47,206 | ....... (T1,798) | ovvverevrericirens | ervveererireienens [ e QR LC) | [ 35,410 | oo | e 17,074 | ........ 17,074 | .o XXX XXX
MERRILL LYNCH PIERCE
808541 10 6 |SCHWEITZER MAUD ORD.........cccoooc. ..101/08/2021. | FENNER & SMITH INC. 10.000 413 XXX | 341 | 402 | oo ({1 (61) 341 | s [ s 72 | o 72 | XXX XXX
SCIENCE APPLICATIONS INTERNATIAL MERRILL LYNCH PIERCE
808625 10 7 |ORD .|101/08/2021. | FENNER & SMITHINC. | . 60.000 | ...cooooneve 5713 XXX | 4558 | ..o 5678 | ......... (G VA | (1,121) 4,558 | ..o | v 1,185 | o 1,155 | s XXX XXX
MERRILL LYNCH PIERCE
811054 40 2 |EW SCRIPPS CLAORD........ccccoovwmmmrrins ..101/08/2021. | FENNER & SMITH INC. 10.000 156 XXX | 133 | s 153 | (V20 I (20) IS K 2 T 23 | 23 | XXX XXX
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MERRILL LYNCH PIERCE
81282V 10 0 |SEAWORLD ENTERTAINMENT ORD....... .| 01/08/2021. | FENNER & SMITH INC. 10.000 328 XXX | e 292 | o K[ I (24) [ oo (24) 292 | [ 36 | s 36 | o XXX XXX
MERRILL LYNCH PIERCE
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD. |.. | 01/08/2021. | FENNER & SMITH INC. 10.000 55 XXX 116 | 75 75 116 XXX XXX
MERRILL LYNCH PIERCE
816851 10 9 | SEMPRAENERGY ORD.......ccccoervrnrirnnnne ..101/08/2021. | FENNER & SMITH INC. 200.000 23,954 XXX | s 22,048 | ..o 25482 | ... (3,434) | oo (3,434) [ v | v 22,048 | .o | e 1,906 | ooovenne 1,906 | .o 209 XXX XXX
SERITAGE GROWTH PROPERTIES CL A MERRILL LYNCH PIERCE
81752R 10 0 |ORD ..|01/08/2021. [FENNER & SMITH INC. | ..o 130.000 | ooveiers 1,893 XXX [ 6,219 | oo 1,908 | .......... 4311 | e 4,311 6,219 | oo | e (4,326) | .......... (G 72) I XXX XXX
SERVICE CORPORATION MERRILL LYNCH PIERCE
817565 10 4 |INTERNATIONL ORD .| 01/08/2021.| FENNER & SMITHINC. | .o 70.000 | coovrerneens 3,557 XXX | e 3,095 | oo 3437 | e (342) | ovvererireireii (342) 3,005 | v | e 4671 | oo 461 [ XXX XXX
MERRILL LYNCH PIERCE
81761L 10 2 |SERVICE PROPERTIES TRUST ORD...... .| 01/08/2021. | FENNER & SMITHINC. | . 375.000 | ..coovrernns 4,313 XXX | 10,448 | oo 4,309 | .o 6,139 | .o 6,139 | e [ s 10,448 | oo | e (6,134) | evvvees (6,134) | oo XXX XXX
MERRILL LYNCH PIERCE
81762P 10 2 | SERVICENOW ORD......ccccoovomivrrririrriernns .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..vvvrnees 42,370 XXX | s 14,514 | oo 44,034 | ... (VIS KSVA ) (VIS RSVA ) R IR 14,514 | e | e 27,856 | ......... 27,856 | ..ovvorecerriinne XXX XXX
MERRILL LYNCH PIERCE
824348 10 6 | SHERWIN WILLIAMS ORD........cccoorvrrrnen .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | .oovvrnee 21,862 XXX | s 12,742 | oo, 22,047 | ......... (9,305) [ oo (9,305) [ .oovveeeeriienes | cerirrireiins 12,742 | oo | e 9,120 | o 9,120 | oo XXX XXX
MERRILL LYNCH PIERCE
82489T 10 4 |SHOCKWAVE MEDICAL ORD...........c...... .| 01/08/2021. [FENNER & SMITHINC. | v 10.000 | ..covvrennee 1,185 XXX [ 375 | 1,037 | e [(Lo7A ) (662) 375 [ o | e 810 | oo 810 | .o XXX XXX
MERRILL LYNCH PIERCE
825698 10 3 | SHYFT GROUP ORD.......c.coooomirrrrirnrirns .| 01/08/2021. | FENNER & SMITH INC. 20.000 593 XXX | s 294 | s 568 | .orvennes (VL)) I (273) 294 | oo [ s 299 | o 299 [ XXX XXX
SINCLAIR BROADCAST GROUP CL A MERRILL LYNCH PIERCE
829226 10 9 |ORD .| 01/08/2021. | FENNER & SMITH INC. 30.000 974 XXX | e L4 I 956 | .eoerrerinns (U4 ) I (79) 877 [ e | e 98 | s 98 | i XXX XXX
MERRILL LYNCH PIERCE
82968B 10 3 |SIRIUS XM HOLDINGS ORD.........cocoonec. .| 01/08/2021. | FENNER & SMITHINC. | ........ 3,200.000 | ..ocvernee. 18,888 XXX | s 19,808 | ..coovvernnene 20,384 | ..o (GYL0) ) I ((75) ) I IS 19,808 | .ovouvencrirenens | cevrerinn (C10) ] I [(CPZ0) N XXX XXX
MERRILL LYNCH PIERCE
82981 10 9 |SITE CENTERS ORD.....cocovrvmrvreriiririnnne .| 01/08/2021. | FENNER & SMITH INC. 20.000 206 XXX | e 249 | i 202 | oo L I 47 249 | oo [ s (G ) [ (44) [ v 1 XXX XXX
MERRILL LYNCH PIERCE
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD......... .1 01/08/2021. [FENNER & SMITHINC. | oo 150.000 | ..ovvvrrnee 5,334 XXX | 9,945 | i 5115 | e 4,830 | .o 4,830 9,945 | .o [ v 4,611 oo (4,611) | v XXX XXX
MERRILL LYNCH PIERCE
830830 10 5 | SKYLINE CHAMPION ORD........ccocevrerernes .. 1 01/08/2021. | FENNER & SMITH INC. 30.000 943 XXX | e 821 | e 928 | oo (107) [ ovvvrererireirinine (107) 821 | o | e 121 | e 121 | XXX XXX
MERRILL LYNCH PIERCE
83088M 10 2 | SKYWORKS SOLUTIONS ORD.......cccoenc.. .| 01/08/2021.| FENNER & SMITHINC. | .ot 60.000 | ..coovrernc 9,808 XXX | s 5,312 | oo 9,173 | ... (3,861) | .oooevrrcrrrnirens (3,861) 5,312 | oo | e 4,496 | ........... 4,496 | ..oovoiii XXX XXX
MERRILL LYNCH PIERCE
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD......... .| 01/08/2021. | FENNER & SMITH INC. 120.000 5,081 XXX | s 3,800 | ooveririrs 5,150 | ..o (1,350) [ cooovrrerrrrirnens (1,350) 3,800 | .veerereerenes | e 1,281 | e 1,281 | e XXX XXX
MERRILL LYNCH PIERCE
831865 20 9 |A O SMITHORD.. .| 01/08/2021. | FENNER & SMITH INC. ....190.000 XXX (223) XXX XXX
MERRILL LYNCH PIERCE
83200N 10 3 |SMARTSHEET CLA ORD......cccoevvrrernnene .| 01/08/2021. | FENNER & SMITH INC. 40.000 2,724 XXX | s 1,936 | oo 2,772 | oo (836) | .verevercereriens (836) 1,936 [ .o [ e 788 | oo 788 | v XXX XXX
MERRILL LYNCH PIERCE
83417M 10 4 |SOLAREDGE TECHNOLOGIES ORD....... C|01/08/2021. | FENNER & SMITHINC. | .o 20.000 | .covvreinnee 7122 XXX | 3,293 | oo 6,382 | ......... (3,089) | cvvovvererrirerins (3,089) 3,293 | .o [ e 3,829 | . 3,829 | . XXX XXX
SOLARIS OILFIELD INFRASTRUC CL A MERRILL LYNCH PIERCE
83418M 10 3 |ORD ..| 01/08/2021. | FENNER & SMITH INC. 10.000 91 XXX 150 .81 (51 N I, 68 LIV OIS IO (1) ) I— (1)) - XXX XXX
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MERRILL LYNCH PIERCE
83545G 10 2 | SONIC AUTOMOTIVE CL A ORD.............. .| 01/08/2021. | FENNER & SMITH INC. 10.000 428 XXX | e 233 | i 386 | oo (152) | vverrereercrinns (152) T OO R 194 | e 194 | i 1 XXX XXX
MERRILL LYNCH PIERCE
838518 10 8 |S JERSEY INDS ORD .| 01/08/2021. | FENNER & SMITH INC. ....350.000 XXX 5,107 ...12,649 XXX XXX
MERRILL LYNCH PIERCE
840441 10 9 |SOUTH STATE ORD......ccovvvirvmrrirernnins .| 01/08/2021. [FENNER & SMITHINC. | oo 120.000 | .ovoovrrnee 9,469 XXX | s 11,058 | oo 8,676 | ......... 2,382 | .o 2,382 | o | e 11,058 | .o [ e (1,589) | .ovvve. (1,589) | cvovrrereriinnns XXX XXX
MERRILL LYNCH PIERCE
842587 10 7 |SOUTHERN ORD.......ccceoovrvriirrirrrernirenns ..|01/08/2021. [FENNER & SMITH INC. | ..o 330.000 | ..ocouenee 20,315 XXX | e 14,655 | ...coooveneee. 20,272 | e (5,617) | cvovvvererrerines (5,617) [ ovvererverrcerenn | e 14,655 | ..o | e 5,660 | ........... 5,660 |..cooieriiinnne XXX XXX
MERRILL LYNCH PIERCE
84265V 10 5 |SOUTHERN COPPER ORD.........cccccmmvenne .| 01/08/2021. | FENNER & SMITH INC. 30.000 2,143 XXX | e 1,267 | oo 1,954 | oo (G170 ) P (687) 1,267 [ e | cerieeinn 876 | oo 876 | .oovrreriieris XXX XXX
MERRILL LYNCH PIERCE
844741 10 8 | SOUTHWEST AIRLINES ORD.................. .| 01/08/2021. | FENNER & SMITHINC. | . 320.000 | ...cccoooeee 15,031 XXX | 19,040 | oo 14,915 | ......... 4125 | s 4125 | e | e, 19,040 | oo | e (4,009) | ..o [CV0L) | O XXX XXX
MERRILL LYNCH PIERCE
844895 10 2 | SOUTHWEST GAS HOLDINGS ORD........ .| 01/08/2021. | FENNER & SMITHINC. | . 190.000 | wovooveneee 11,115 XXX | s 15,593 | oo 11,543 | .....o.u 4,051 | s 4,051 | oo [ s 15,593 | oo | ceriens (4,478) | .......... (4,478) | oo XXX XXX
MERRILL LYNCH PIERCE
84763A 10 8 |SPECTRUM PHARMACEUTICALS ORD.. |..|01/08/2021. [FENNER & SMITHINC. | ... 400.000 | ..oovvvrees 1,491 XXX | s 6,000 | .covverierirs 1,364 | .......... 4,636 | ..o 4,636 6,000 | ..oovrirrienns | e (4,509) | .......... (4,509) | ..o XXX XXX
MERRILL LYNCH PIERCE
848637 10 4 |SPLUNK ORD......ccccovrmriiermrieiiereierinnins ..|01/08/2021. [FENNER & SMITHINC. | o 60.000 | ..ocovrenes 9,923 XXX [ 6,251 | coovrinne 10,193 | ......... (3,942) | oo (3,942) 6,251 | oo | e 3,672 | .o 3,672 | XXX XXX
SPORTSMANS WAREHOUSE MERRILL LYNCH PIERCE
84920Y 10 6 |HOLDINGS ORD .| 01/08/2021. | FENNER & SMITH INC. 10.000 175 XXX | s 157 | s AT — (L1 ) I (18) LY A RIS ISR 18 | v 18 [ s XXX XXX
MERRILL LYNCH PIERCE
85208M 10 2 |SPROUTS FARMERS MARKET ORD....... .| 01/08/2021. | FENNER & SMITHINC. | e 270.000 | ..cooovrvrne 5,241 XXX | s 7,220 | oo 5427 | oo 1,793 | s 1,793 7,220 | oo | e (1,979) | ovvvvees (1,979) | oo XXX XXX
MERRILL LYNCH PIERCE
852234 10 3 |SQUARE CLA ORD......ccoovevimmrerieririniinne .| 01/08/2021. | FENNER & SMITH INC. 220.000 53,116 XXX | s 33,458 | oo 47,881 | ....... (14,423) | ..vooeercrerrns [ e [ e (14,423) [ ..o | e 33,458 | ..o | e 19,659 | .oovvnee 19,659 | ..o XXX XXX
MERRILL LYNCH PIERCE
852857 20 0 | STAMPS.COM ORD.......ccocruererieririininne .| 01/08/2021. | FENNER & SMITH INC. 10.000 2,106 XXX | s 2134 | 1,962 | .ovvrnene (VAT —— 173 2,134 | e | e (VL)) [R— (VX)) — XXX XXX
MERRILL LYNCH PIERCE
855244 10 9 | STARBUCKS ORD........ccoervvervrrnirriririrenns .| 01/08/2021. [FENNER & SMITHINC. | oo 280.000 | ..c.ocouve 29,585 XXX | 7,683 | o 29,954 | ....... (22,271) [ covoverieieinnns (22,271) 7,683 | .o | e 21,902 | ......... 21,902 | .o XXX XXX
MERRILL LYNCH PIERCE
858119 10 0 |STEEL DYNAMICS ORD.......cccceverrrrirnas ..|01/08/2021. [FENNER & SMITH INC. | ..o 190.000 | .ooveverns 7,502 XXX [ 8,456 | ..ocoivienins 7,005 | ..o 1,451 | e 1,451 8,456 | .o | e (955) [ .evernrenen [CLE) | p— 48 XXX XXX
MERRILL LYNCH PIERCE
858155 20 3 | STEELCASE CLA ORD......ccccosvvummrrnerins .| 01/08/2021. | FENNER & SMITH INC. 10.000 133 XXX | s 175 | s 136 | e 40 | 40 LT I IO (G [— () 1 XXX XXX
MERRILL LYNCH PIERCE
85917A 10 0 |STERLINGBAN ORD......c.cccoommurmerirnrrrnnns .| 01/08/2021. | FENNER & SMITH INC. 410.000 8,246 XXX | s 9,168 | oo 7372 | e 1,796 | 1,796 9,168 | ..o | s ((12) ) (922) | ovovverrirnenn XXX XXX
MERRILL LYNCH PIERCE
859241 10 1 |STERLING CONSTRUCTION ORD.... .| 01/08/2021. | FENNER & SMITH INC. 10.000 219 XXX (28) 159 XXX XXX
MERRILL LYNCH PIERCE
863667 10 1 | STRYKER ORD.....ccoovvvmirierierirrircrinninns .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | cooooveree 31,674 XXX | s 18,345 | oo 31,855 | ... (13,510) | ooveveverncreenrs [ e [ e (13,510 [ ..ovvvnerrrieenes | cevererercii 18,345 | oo | s 13,329 | .cooveeee 13,329 | oo 82 XXX XXX
MERRILL LYNCH PIERCE
866082 10 0 | SUMMIT HOTEL PROPERTIES REIT ORD) .. | 01/08/2021. | FENNER & SMITH INC. 10.000 86 XXX 131 ...90 A1 | 41 131 | e | e [C55)) [ (C05) ) I XXX XXX
MERRILL LYNCH PIERCE
86614U 10 0 | SUMMIT MATERIALS CLAORD.............. .. | 01/08/2021. | FENNER & SMITH INC. 40.000 958 XXX | 678 | oo 803 | .o [(5:) | (125) B78 | oo | e 279 | oo 279 | oo XXX XXX
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SUNNOVA ENERGY INTERNATIONAL MERRILL LYNCH PIERCE
86745k 10 4 |ORD .. 101/08/2021. | FENNER & SMITH INC. 50.000 2,618 XXX | 1,565 | .o 2257 | oo (72 (692) 1,565 | .o [ e 1,053 | ... 1,053 | oo XXX XXX
MERRILL LYNCH PIERCE
86771W 10 5 |SUNRUN ORD. .1 01/08/2021. | FENNER & SMITH INC. 40.000 3,860 XXX (1,295) 1,480 XXX XXX
MERRILL LYNCH PIERCE
868459 10 8 | SUPERNUS PHARMACEUTICALS ORD...|..|01/08/2021. [FENNER & SMITHINC. | .o 190.000 | ..ovvvrenee 5178 XXX | 8,964 | ..o 4,780 | .......... 4184 | e 4,184 8,964 | ...ovivercices [ e (3,786) | ...vve. [C£15) ) I XXX XXX
MERRILL LYNCH PIERCE
871237 10 3 |SYKES ENTERPRISES ORD........ccccovuvune ..101/08/2021. | FENNER & SMITH INC. 10.000 418 XXX e 273 | e 377 | e [RL0) (103) 273 | e | e 144 | e 144 |, XXX XXX
MERRILL LYNCH PIERCE
871607 10 7 |SYNOPSYS ORD......ccoooommmrrimrrrirriirenniens .. 101/08/2021. [FENNER & SMITHINC. | .. 50.000 | ..ocovveenee 13,139 XXX | 3718 | 12,962 | ......... (9,244) | ..o (9,244) 3718 | o | e 9,421 | o 9,421 | oo XXX XXX
MERRILL LYNCH PIERCE
87161C 50 1 |SYNOVUS FINANCIAL ORD.........ccooevveunee ..101/08/2021. [FENNER & SMITHINC. | ... 150.000 | .cooooene 5423 XXX | 6,825 | ..o 4,856 | ... B T( N 1,970 6,825 | oo | e (1,403) | .......... QR | — 50 XXX XXX
MERRILL LYNCH PIERCE
871658 10 3 | SYNCHRONY FINANCIAL ORD................ .. 101/08/2021. [FENNER & SMITHINC. | ... 210.000 | ....oocceeees 7,680 XXX | 6,544 | oot 7,289 | oo (5] — (746) 6,544 | oo | e 1,136 | oo 1,136 | s XXX XXX
MERRILL LYNCH PIERCE
871829 10 7 [SYSCOORD.....ccooommmriiirriiirriianeiiiniii .. 101/08/2021. [FENNER & SMITHINC. | ... 170.000 | ...ccceeee. 13,182 XXX | 8,486 | ...ccooovvvnn 12,624 | ... (4,138) | ..o (4,138) 8,486 | ..o | e 4,6% | ... 4,69 |....cc..... 77 XXX XXX
MERRILL LYNCH PIERCE
87184Q 10 7 |SYROS PHARMACEUTICALS ORD.......... ..101/08/2021. | FENNER & SMITH INC. 10.000 122 XXX [ 118 | e 109 | o £ I I 9 118 5 [ s 5 [ XXX XXX
MERRILL LYNCH PIERCE
872540 10 9 |TJXORD .. 101/08/2021. [FENNER & SMITHINC. | ... 280.000 | ... 19,659 XXX | 5819 | .o 19,121 | ...... (13,303) [ oo | cerevireeiieeees | e (13,303) 5,819 | oo | e 13,840 | ......... 13,840 | ..o XXX XXX
MERRILL LYNCH PIERCE
872590 10 4 |TMOBILE US ORD.......ccoooommrrimmmrirarii .. 101/08/2021. [FENNER & SMITHINC. | ... 200.000 | ............ 27,010 XXX | 13,694 | oo 26,970 | ....... (13,276) | ..o | cerevieeeiiieeis | vereion (13,276) | ..o | e 13,694 | oo | 13,316 | ......... 13,316 | .o XXX XXX
MERRILL LYNCH PIERCE
87265H 10 9 |TRIPOINTE HOMES ORD.......cccccoovvvrnneee .. 101/08/2021. | FENNER & SMITH INC. 50.000 853 XXX | 600 | .o 863 | ..ooooonn (VLK) (263) 600 | oo | e 253 | oo 253 | XXX XXX
TAKE TWO INTERACTIVE SOFTWARE MERRILL LYNCH PIERCE
874054 10 9 |ORD .. 1 01/08/2021. | FENNER & SMITH INC. 40.000 8,417 XXX | 4973 | s 8312 | ... (3,339) | oo (3,339) 4973 | s | s 3444 | ... 3444 | XXX XXX
MERRILL LYNCH PIERCE
875465 10 6 | TANGER FACTORY REIT ORD................ .1 01/08/2021. [FENNER & SMITHINC. | oo 190.000 | ..oovvrernee 2,195 XXX | 4150 | oo 1,892 | ... 2,257 | .o 2,257 4,150 | i [ (1,955) | .ovvvee (1,955) | oo XXX XXX
MERRILL LYNCH PIERCE
876030 10 7 |TAPESTRY ORD.....ccccovmmirmrniireririrrinnins .1 01/08/2021. [FENNER & SMITHINC. | oo 200.000 | ..covveneee 6,844 XXX [ 9,470 | oo 6,216 | .......... 3,254 | ..o 3,254 9,470 | .o [ e (2,625) | ...cove. [V2C74) | I XXX XXX
MERRILL LYNCH PIERCE
87612E 10 6 |TARGET ORD.......ccoooommrriinrrirereiieniiiens .. 101/08/2021. [FENNER & SMITHINC. | ... 180.000 | .ooooveven 34,846 XXX | s 15,421 | oo 31,775 | ....... (16,355) | ..ovveveveerceiins | cererirereiienees | e (16,355) | ..occveveevercies | e 15,421 | oo | 19,425 | ......... 19,425 | .o XXX XXX
MERRILL LYNCH PIERCE
878155 10 0 [TEAM ORD......ccooooimriiireiirerieneriecniins .. 101/08/2021. | FENNER & SMITH INC. 10.000 1M1 XXX | 169 | v 109 | oo (610 I 60 L T I [(51:) ) E— ((:1:) ) I XXX XXX
MERRILL LYNCH PIERCE
87901J 10 5 |TEGNAORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX 210 6,627 XXX XXX
MERRILL LYNCH PIERCE
87918A 10 5 |TELADOC HEALTH ORD........c.cocvuvviirnne ..101/08/2021. [FENNER & SMITHINC. | ... 60.000 | ............ 13,666 XXX | s 10,501 | oo 11,998 | ......... (1,497) | oo (1,497) | e | e 10,501 | oo | e 3,165 | ...ccoo... 3,165 | .o XXX XXX
MERRILL LYNCH PIERCE
879360 10 5 |TELEDYNE TECH ORD......cceevvvervrirerrnrines .| 01/08/2021. [FENNER & SMITHINC. | v 10.000 | ..overenes 3,683 XXX | e 2,321 | o 3,920 | ......... (1,598) | cvoovvererrirernnes (1,598) 2,321 | oo | e 1,362 | oo 1,362 | o XXX XXX
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MERRILL LYNCH PIERCE
879369 10 6 | TELEFLEXORD.......cccoovvrmmrrrmrrrrarnririncnes .. 101/08/2021. | FENNER & SMITH INC. 20.000 8,267 XXX | 499 | ..o 8231 | ..cccce. (3,236) | ..o (3,236) 4,996 | ..ooovveriins | s K I 3271 | s XXX XXX
MERRILL LYNCH PIERCE
880349 10 5 |TENNECO CL AORD .| 01/08/2021. | FENNER & SMITH INC. 200.000 2,340 XXX 5,880 8,000 XXX XXX
MERRILL LYNCH PIERCE
88076W 10 3 | TERADATA ORD....cccovvrrirvrrrireririeirnnines .| 01/08/2021. [FENNER & SMITHINC. | oo 250.000 | ..ccvvrnee 5,960 XXX | 8,925 | ..o 5618 | ..ooeeee 3,308 | .o 3,308 8,925 | .o | e (2,965) | ..ovve. (2,965) | .vovvrrereriinnns XXX XXX
MERRILL LYNCH PIERCE
880770 10 2 |TERADYNE ORD.....ccoovvrrviireririiiernnininns .| 01/08/2021. [FENNER & SMITH INC. | v 60.000 | ..ccovvennee 7,928 XXX | 2,041 | 719 | ... (LK) - (5,153) 2,041 | | e 5,888 | ... 5,888 | ..o XXX XXX
MERRILL LYNCH PIERCE
880779 10 3 |TEREX ORD.....ccooovimmriiirciiicniiieriieri .. 101/08/2021. [FENNER & SMITHINC. | ... 130.000 | oovooens 4,921 XXX | 5,034 | oo 4536 | ..o 498 | .o 498 5,034 | oo | e ((REK) ] — [GRE) ] — XXX XXX
MERRILL LYNCH PIERCE
88087E 10 0 |TERMINIX GLOBAL HOLDINGS OROD....... .. 101/08/2021. [FENNER & SMITHINC. | ... 60.000 | ...cooooneve 3,206 XXX | 2642 | oo 3,061 | .o (419) | oo (419) 2,642 | oo | s 564 | oo 564 | ..o XXX XXX
MERRILL LYNCH PIERCE
88160R 10 1 |TESLAORD......cccoomvimrrrirnrriecnrienerienenes .. 101/08/2021. [FENNER & SMITHINC. | ... 240.000 | .......... 211,198 XXX | 24273 | oo 169,361 | ..... (145,088) | .....oooovverrrris | e | e (145,088) | .....oooocvercnes | v 24273 | e | e 186,925 | ....... 186,925 |...cooovvarnnen. XXX XXX
MERRILL LYNCH PIERCE
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD...... .. 101/08/2021. [FENNER & SMITHINC. | ... 110.000 | oo 7,101 XXX | s 9,042 | oo 6,545 | ......... 2,497 | .o 2,497 9,042 | oo | e (1,941) | ... (1L941) | oo XXX XXX
MERRILL LYNCH PIERCE
882508 10 4 |TEXASINSTRUMENTS ORD........cccvvvrnc. .1 01/08/2021. [FENNER & SMITHINC. | oo 330.000 | ..ooevnnne 56,479 XXX | 26,260 | ..cooovernnee. 54,163 | ....... (27,903) [ ovvoverrrerrinnes (P10 ) RN 26,260 | ..o | e 30,219 | ......... 30,219 | oo XXX XXX
MERRILL LYNCH PIERCE
883203 10 1 | TEXTRON ORD......ccccooommmvermrriirmrrriirinins ..101/08/2021. [FENNER & SMITHINC. | .. 180.000 | covoovevene 8,714 XXX | 6,332 | oo 8,699 | ........ (V24 | —— (2,367) 6,332 | cooveerieciins | e 2,382 | oo 2,382 | 4 XXX XXX
MERRILL LYNCH PIERCE
88339) 10 5 |TRADEDESKCLAORD......ccoooomvivrarnnens ..101/08/2021. [FENNER & SMITHINC. | .. 10.000 | oo 7,958 XXX | 1,289 | oo 8,010 | ......c.. [(CHZAD | p— (6,721) 1,289 | oo | e 6,669 | .......... 6,669 |....ccoovvrernnenn XXX XXX
MERRILL LYNCH PIERCE
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........ .. 101/08/2021. [FENNER & SMITHINC. | ... 140.000 | ...cceeee. 71,719 XXX | 18,402 | oo 65,209 | ....... (46,807) [ ...vvevveeerris | ceverieeeiiienns | eereeenn (46,807) | ...oveveerccies | e 18,402 | oo | o 53,318 | ........ 53,318 | .o XXX XXX
MERRILL LYNCH PIERCE
88362T 10 3 | THERMON GROUP HOLDINGS ORD....... .. 1 01/08/2021. | FENNER & SMITH INC. 10.000 175 XXX | 256 | oo 156 | oo 100 | 100 256 | i [ e [C<50 ) I ((1) 1 I XXX XXX
MERRILL LYNCH PIERCE
88642R 10 9 | TIDEWATER ORD .| 01/08/2021. | FENNER & SMITH INC. 10.000 106 XXX 155 ....86 69 69 155 XXX XXX
886547 10 8 | TIFFANY ORD .| 01/07/2021. | CORPORATE ACTION . 215.000 28,273 XXX (8- 725) TN (R 26,436 | ..ccoovrireri XXX XXX
MERRILL LYNCH PIERCE
88870R 10 2 [TIVITY HEALTH ORD.....cccoooovvrrrrarrriinnnens .. 101/08/2021. | FENNER & SMITH INC. 40.000 810 XXX | 1,324 | s 784 | . 541 | s 541 1,324 | e s (AT — (UL XXX XXX
MERRILL LYNCH PIERCE
891092 10 8 |TOROORD.......cccoovmmriiimriirriiirriianeienas .. 101/08/2021. [FENNER & SMITHINC. | ... 50.000 | ..ccoovvrnnn 4,997 XXX | 2,809 | oo 4742 | ......... (1,934) | oo (1,934) 2,809 | oo | e 2,189 | oo 2,189 | .o 13 XXX XXX
MERRILL LYNCH PIERCE
892356 10 6 | TRACTOR SUPPLY ORD......cccerviirerrirees .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | ..oovveeernn 5,972 XXX | 3,562 | o 5623 | ...cco.u. (2,081) | oo (2,061) 3,562 [ .o | v 2,410 | oo 2410 | XXX XXX
MERRILL LYNCH PIERCE
893641 10 0 | TRANSDIGM GROUP ORD........cccoouvveuncee .. 101/08/2021. [FENNER & SMITHINC. | .. 20.000 | .oovooneee 12,265 XXX | 7,024 | oo 12,377 | ... (IR | (5,353) 7,024 | oo | v 5,240 | ..oooenne 5,240 | ..o XXX XXX
MERRILL LYNCH PIERCE
896239 10 0 |TRIMBLE ORD.......cccoooommmrimmrriinrriraniis .. 101/08/2021. | FENNER & SMITH INC. 90.000 6,508 XXX | 3713 | 6,009 | ........ (V2214 | — (2,297) 3713 | o | e 2,795 | oo 2,795 | .o XXX XXX
MERRILL LYNCH PIERCE
896945 20 1 |TRIPADVISOR ORD.......ccccoouvvimmmriinriir ..101/08/2021. | FENNER & SMITH INC. 235.000 8,376 XX | s 11,235 | 6,763 | ......... 4472 | AAT2 | o | s 11,235 | oo | e (2,860) | .......... (V10 XXX XXX
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MERRILL LYNCH PIERCE
89785L 10 7 | TRUECAR ORD....cccosvvumrrrmerierirrercensninne .| 01/08/2021. | FENNER & SMITH INC. 30.000 142 XXX | s 154 | s 126 | v 28 | s 28 LT/ I IO Q)] [ ()] —— XXX XXX
MERRILL LYNCH PIERCE
89832Q 10 9 | TRUIST FINANCIAL ORD... .| 01/08/2021. | FENNER & SMITH INC. .1,020.000 XXX 3,655 .(890) ... XXX XXX
MERRILL LYNCH PIERCE
899896 10 4 | TUPPERWARE BRANDS ORD................. .| 01/08/2021. [FENNER & SMITHINC. | oo 100.000 | ..ovvvrrnee 3,728 XXX | 3110 | e 3,239 | oo () | (129) 3110 [ e 618 | oo 618 | .o XXX XXX
MERRILL LYNCH PIERCE
901109 10 8 |TUTOR PERINIORD.......ccccouorivrmririrrrrrnins ..101/08/2021. | FENNER & SMITH INC. 10.000 170 XXX [ 155 | o 130 | v 26 | oo 26 ST TR ISR 15 | s 15 | e XXX XXX
MERRILL LYNCH PIERCE
90138F 10 2 | TWILIO CL A ORD...ceoovrvrcrirrircirseineinnas .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | .ovrernee 10,808 XXX | e 5,937 | oo 10,155 | ......... (G A1) | (4,218) 5,937 | ovveerenerrenns | e 4871 | oo 4871 | i XXX XXX
MERRILL LYNCH PIERCE
90184D 10 0 |TWIST BIOSCIENCE ORD.........cccooevennece. .| 01/08/2021.| FENNER & SMITHINC. | . 30.000 | cooerernens 4,995 XXX | e L (0 I 4239 | ... (3,369) [ .ooovrrrrrerirnens (3,369) 870 [ .ovecereeiiees | e 4125 | oo 4125 | XXX XXX
MERRILL LYNCH PIERCE
90184L 10 2 | TWITTER ORD...oeevvurirrrrcrierircerseinenines .| 01/08/2021. | FENNER & SMITHINC. | . 250.000 | ....ccooveee 12,868 XXX | s 7,320 | oo 13,538 | ......... (A L:) | - (6,218) YR<7ZV I IS IR 5548 | ... 5,548 | .o XXX XXX
MERRILL LYNCH PIERCE
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD.. | 01/08/2021. [FENNER & SMITHINC. | ... 827.000 | ....cccvvvne 5,328 XXX | s 12,132 | o 5268 | ......... 6,864 | ..o 6,864 | ..oveiiens [ s 12,132 | o | e (6,804) | .......... (6,804) | ....conve.. 141 XXX XXX
MERRILL LYNCH PIERCE
90214) 10 1 |2U ORD .| 01/08/2021. [FENNER & SMITHINC. | oo 140.000 | ..cocovonee 6,167 XXX | 9,803 | .o 5,601 | ..o 4,201 | oo 4,201 9,803 | .o [ v (3,636) | ...ove. [RHCR15) ) I XXX XXX
MERRILL LYNCH PIERCE
902252 10 5 |TYLER TECHNOLOGIES ORD...........cc..... .| 01/08/2021.| FENNER & SMITHINC. | .. 20.000 | .covovrernes 8,727 XXX | s 4397 | s 8,730 | ..ccon. (4,334) | oo, (4,334) 4,397 | o | e 4,331 | o 4,331 | XXX XXX
MERRILL LYNCH PIERCE
902494 10 3 | TYSON FOODS CL A ORD.......c.covvrmerennee .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coevvvrnnes 6,402 XXX | s 6,284 | .ooovirci 6,444 | ............ TRLL0) (160) 6,284 | ..o | e 18 | e KT XXX XXX
MERRILL LYNCH PIERCE
902653 10 4 |UDRREIT ORD......cevvuervrerrrrireersninnniins .| 01/08/2021. | FENNER & SMITHINC. | . 330.000 | ...ccooneee 12,333 XXX | s 13,302 | oo 12,682 | oo 620 | .o 820 | oo | s 13,302 | ovvovecriennns | ceererinn (C2(0) ] - (CL40) ) 119 XXX XXX
MERRILL LYNCH PIERCE
902681 10 5 |UGIORD .| 01/08/2021. | FENNER & SMITHINC. | . 400.000 | ..oovevnee 14,097 XXX | s 18,555 | oo 13,984 | .......... A5T1 | s A5T1 | s | e, 18,555 | ..voucrevrerenns | crviens (4,459) | .......... (4,459) | ...cconve. 132 XXX XXX
MERRILL LYNCH PIERCE
902973 30 4 |USBANCORP ORD......cccovvurerrrrrririrrirnns ..101/08/2021. | FENNER & SMITH INC. 460.000 22,683 XXX | 21,652 | .o 21,431 | oo 221 | 221 | oo | e 21,652 | v | e 1,031 | e 1,031 | e 193 XXX XXX
MERRILL LYNCH PIERCE
90337L 10 8 |US PHYSICAL THERAPY ORD................. .| 01/08/2021. [FENNER & SMITHINC. | v 10.000 | .coovrvrrenee 1,280 XXX | 1136 | i 1,203 | oo [0 (67) 1136 | s | e 145 | e 145 |, XXX XXX
MERRILL LYNCH PIERCE
90346E 10 3 |US SILICA HOLDINGS ORD.......ccorvvernec. .| 01/08/2021. | FENNER & SMITH INC. 100.000 805 XXX | e 2,054 | oo 702 | e 1,352 | v 1,352 2,054 | oo | e (1,249) | ... (1,249) | oo XXX XXX
MERRILL LYNCH PIERCE
90353T 10 0 |UBER TECHNOLOGIES ORD.......cccconuvenne .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,080.000 | ............ 57,533 XXX | s 36,123 | s 55,080 | ...... (18,957) | .vvvueerereerrns [ eerrerinerinerins [ i (18,957) [ ..vvvvrevreireres | vevrreirerinns 36,123 | .ovvereereeins | e 21,410 | ......... 21,410 | oo XXX XXX
MERRILL LYNCH PIERCE
90384S 30 3 |ULTABEAUTY ORD... .| 01/08/2021. | FENNER & SMITH INC. ..40.000 XXX (459) XXX XXX
MERRILL LYNCH PIERCE
907818 10 8 |UNION PACIFIC ORD........c.cccovriverererrnnne .| 01/08/2021. | FENNER & SMITHINC. | . 170.000 | c.ooovveree 37,197 XXX | 17,229 | 035,397 |t (18,189) | e [ e [ e (18,169) [ ...vvvveervecres | cevrreeerrrinns 17,229 | oo | s 19,969 | ...oo..c. 19,969 XXX XXX
909218 10 9 |UNIT ORD .. | 12/31/2020. | VARIOUS XXX 0 XXX XXX
MERRILL LYNCH PIERCE
90984P 30 3 |UNITED COMMUNITY BANKS ORD......... .| 01/08/2021. | FENNER & SMITH INC. 10.000 310 XXX | e 277 | o 284 | i [€:))] I— 8) 277 | oo [ e 33 | s KX TN 2 XXX XXX
MERRILL LYNCH PIERCE
911163 10 3 |UNITED NATURAL FOODS ORD.............. ..| 01/08/2021. | FENNER & SMITH INC. 200.000 3,316 XXX | s 5,786 3,194 | 2,592 | oo, 2,592 5,786 | .oveervreienes | cerins (2,470) | .......... (VX(0) ) I XXX XXX
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Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated | Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) [ (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
911312 10 6 |UNITED PARCEL SERVICE CL BORD.... |..|01/08/2021.|FENNER & SMITHINC. | . 270.000 | ............ 42,762 XXX | s VLN 0 45468 | ... (15,697) | .vevvvvrervnenns [ e [ e (15,697) [ ..ovvvreerrrirenes | vevrrveererinns VAT 7 I I 12,991 | oo 12,991 | XXX XXX
MERRILL LYNCH PIERCE
911363 10 9 |UNITED RENTAL ORD... .| 01/08/2021. | FENNER & SMITH INC. ..30.000 7,804 XXX 4,583 6,957 (2,375) 4,583 3,222 XXX XXX
CITIGROUP GLOBAL MARKETS
912909 10 8 |US STEEL ORD.....covvvevervrierririireririninns .| 03/24/2021.{INC. | 500.000 | ..cveuuee 10,311 XXX | s 14,615 | e 8,385 | .......... 6,230 | .o 6,230 [ v | e 14,615 | oo [ e (4,304) | .......... (4,304) | ..o 5 XXX XXX
MERRILL LYNCH PIERCE
91324P 10 2 |UNITEDHEALTH GRP ORD........cccovvvirunes .| 01/08/2021. [FENNER & SMITHINC. | oo 330.000 | .......... 119,914 XXX | 61,130 | coovvviennne 115,724 | ....... (54,595) [ ...ooverriirenine (54,595) [ ..voverrverinis [ e 61,130 | o | e 58,784 | ........ 58,784 | ..o XXX XXX
MERRILL LYNCH PIERCE
91325V 10 8 |UNITI GROUP ORD.......coeormmevrirerierirnnes .| 01/08/2021.| FENNER & SMITHINC. [ . 660.000 | .....ccovvneer 7,803 XXX | 12,837 | oo 7742 | 5,005 | .cooeiirireii 5,005 | .oovoereerierins | e 12,837 | oo | e (5,034) | cvvnees (5,034) | ..o 99 XXX XXX
MERRILL LYNCH PIERCE
91336L 10 7 |UNIVAR SOLUTIONS ORD.......ccccorvrrnnecn .| 01/08/2021. | FENNER & SMITHINC. | . 460.000 | ..ovvevneens 9,344 XXX | 13,552 | oveoeicinna 8,745 | .......... 4807 | .o 4807 | oo | e 13,552 | ovoocreerirnenns | ceveens (4,208) | .......... [C0L:) | XXX XXX
UNIVERSAL INSURANCE HOLDINGS MERRILL LYNCH PIERCE
91359y 10 7 |ORD .| 01/08/2021. | FENNER & SMITH INC. 60.000 931 XXX | s 2,906 | ..ovoerrrerirens 907 | v 2,000 | .o 2,000 2,906 | ..ooerercerenns | ceriens (1,975) | oovvvees ((RIE) ] - XXX XXX
UNIVERSAL HEALTH SERVICES CL B MERRILL LYNCH PIERCE
913903 10 0 |ORD .101/08/2021. [FENNER & SMITHINC. | oo 30.000 | coovvvrrenns 4,234 XXX | s 3,704 | oo 4125 | s (G (421) 3,704 | oo | s 530 | v 530 | oo XXX XXX
MERRILL LYNCH PIERCE
91688F 10 4 |UPWORK ORD......ccsvurverrieriercereririniinns .| 01/08/2021. [FENNER & SMITHINC. | oo 190.000 | ..oooovrnee 7,220 XXX | e 2,651 | oo 6,559 | ......... (3,908) | .voovverirrirerins (3,908) 2,651 | oo [ e 4,570 | ..o 4,570 | .o XXX XXX
MERRILL LYNCH PIERCE
917047 10 2 |URBAN OUTFITTERS ORD.......ccccovvrurnc .| 01/08/2021.| FENNER & SMITHINC. | e 155.000 | coooovevnnens 4,136 XXX | s 6,183 | oo 3,968 | .......... 2,215 | oo 2,215 6,183 | oo | e (2,046) | .......... (2,048) | ..ooverririnne XXX XXX
MERRILL LYNCH PIERCE
91734M 10 3 |US ECOLOGY ORD......ccccovvrrmerirrirrrrriens .| 01/08/2021.| FENNER & SMITHINC. | .o 80.000 | ..oerernees 3,083 XXX | s 5491 | oo 2,906 | .......... 2,585 | .o 2,585 5,491 | oo | e (2,408) | .......... (2,408) | ..o XXX XXX
MERRILL LYNCH PIERCE
91879Q 10 9 |VAIL RESORTS ORD......cccvcrverirmrrrcrrrnens .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .coovvvenne 11,163 XXX | s 9,247 | oo 11,158 | ......... (1,912) [ oo (1,912) (.. (IS IR 1917 | e 1917 | XXX XXX
MERRILL LYNCH PIERCE
91913Y 10 0 |VALERO ENERGY ORD.....cccoormurirmiurrnnne .| 01/08/2021. | FENNER & SMITHINC. | . 140.000 | coovvvrreees 8,078 XXX | s 12,278 | v 7,920 | .o 4,359 | .o 4,359 | oo [ s 12,278 | oo | e (4,200) | .......... [C010) 1 I XXX XXX
MERRILL LYNCH PIERCE
920253 10 1 |VALMONT INDS ORD......cceermrrmrirnrrrerrnns .| 01/08/2021. [FENNER & SMITHINC. | v 70.000 | oo 13,410 XXX | s 10,641 | oo 12,245 | ......... (1,605) | cvoovvevrrrererins (QLC10E) R IS 10,641 | oo | e 2,769 | ..o 2,769 | .o 32 XXX XXX
MERRILL LYNCH PIERCE
922107 10 7 |VAPOTHERM ORD.......cocovvureriiirirnrirerns . 101/08/2021. | FENNER & SMITH INC. 75.000 2,268 XXX | 3,708 | .o 2,015 | .o 1,694 | .o 1,694 3,708 | .o [ v (1,440) | ... [Q200) N XXX XXX
MERRILL LYNCH PIERCE
92214X 10 6 |VAREXIMAGING ORD.......ccocoomrrvmrinrrrnns .| 01/08/2021. | FENNER & SMITH INC. 10.000 184 XXX | s 343 | s 167 | v (VT 176 343 | e [ (159) | vovvveveres (1S - XXX XXX
MERRILL LYNCH PIERCE
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......... .101/08/2021. [FENNER & SMITHINC. | v 40.000 | .coovvrvrnee 7,028 XXX | s 4126 | o 7,000 | ......... (2,874) | oo (2,874) 4126 | oo | e 2,902 | oo 2,902 | oo XXX XXX
MERRILL LYNCH PIERCE
922417 10 0 |VEECO INSTRUMENTS ORD.... .| 01/08/2021. | FENNER & SMITH INC. 10.000 197 XXX (49) 125 XXX XXX
MERRILL LYNCH PIERCE
92243A 20 0 |VAXART ORD.....ccoomrvmerirerireerreisrrineniens .| 01/08/2021. | FENNER & SMITHINC. | . 175.000 | coovvvrnnes 1,145 XXX | s 2,795 | v 999 | ..ot 1,796 | o 1,796 2,795 | ooveereeeienns | e (1,650) | ......... (1,650) | cvoovvercernrinne XXX XXX
MERRILL LYNCH PIERCE
922475 10 8 |VEEVA SYSTEMS ORD......cccoovvvrrvvirnrinns .101/08/2021.|FENNER & SMITHINC. | i 40.000 | .cooeenee 11,541 XXX | 3773 | o, 10,890 | ......... (U4 — (7,117) 3773 | e | v 7,768 | ..o 7,768 | .o XXX XXX
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MERRILL LYNCH PIERCE
92276F 10 0 |VENTAS REIT ORD......c.coocvmmrererrrrinirnnes .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | coeovverrnens 6,127 XXX | s 7,068 6,375 | .. 693 | .o 693 7,088 | ..coooeercriiees | v (LX) I (941) | vovorrerens 59 XXX XXX
MERRILL LYNCH PIERCE
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ .| 01/08/2021. | FENNER & SMITHINC. | ........ 1,720.000 | ............ 99,401 XXX | s 94,600 | ..cooveveneee 101,050 | ......... [(GRELST0) ) (6,450) | ...vvovverieres | e 94,600 | ..o | e 4,801 | oo 4,801 | ... 1,079 XXX XXX
92343X 10 0 |VERINT SYSTEMS ORD........ccoscermrrirernnns .| 02/02/2021. | VARIOUS 145.000 6,789 XXX | s 6,789 | oo 9,741 | ... (V572 | (2,952) 8,789 | v | cerverereenienins | e (11 I XXX XXX
MERRILL LYNCH PIERCE
92345Y 10 6 |VERISK ANALYTICS ORD.......c.ccovvrmrrirncs .| 01/08/2021.| FENNER & SMITHINC. | .t 60.000 | .coovvvenne 12,053 XXX | s 4941 | s 12,455 | ......... (7,514) | v (7,514) 4,941 | s | e T2 | s T2 | s XXX XXX
MERRILL LYNCH PIERCE
92346 10 8 |VERICEL ORD.......cccovvumirierimrercriiriieinns .| 01/08/2021. | FENNER & SMITH INC. 10.000 362 XXX | s 189 | s 309 | oo [Z0) ) (120) 189 | v | v 173 | e (LT F— XXX XXX
MERRILL LYNCH PIERCE
92532F 10 0 |VERTEX PHARMACEUTICALS ORD........ .| 01/08/2021. | FENNER & SMITHINC. | .o 200.000 | ............ 47,397 XXX | s 41,784 | 47,268 | ......... (5,484) | ..oovvverirrirns (5,484) | ..ocvovvrrirern | e 41,784 | s | e 5614 | .. 5,614 | .o XXX XXX
MERRILL LYNCH PIERCE
92537N 10 8 |VERTIV HOLDINGS CL A ORD................. ..|01/08/2021. [FENNER & SMITH INC. | ..o 520.000 | ..cocooree. 9,392 XXX [ 9,698 | ..o 9,708 | ..oovvene [§10) ) (10) 9,698 | .o [ e (306) [ ..ovrvenen (0[5} ) XXX XXX
MERRILL LYNCH PIERCE
92552R 40 6 |VIAD ORD .| 01/08/2021. | FENNER & SMITH INC. 10.000 352 XXX | s LS £: N I 362 | oo 217 | oo 217 LY £ T [T BN (P25) ) I [V2) N I XXX XXX
MERRILL LYNCH PIERCE
92552V 10 0 |VIASAT ORD....ccovtrvrerereririreerenisninns .| 01/08/2021. | FENNER & SMITHINC. | . 130.000 | coooeerrneens 4,448 XXX | e 8,169 | oo 4245 | .......... 3,925 | i 3,925 8,169 | ..vvuervrrerenns | cerens (3,722) | ..vovee (3,722) | oo XXX XXX
MERRILL LYNCH PIERCE
92556H 20 6 |VIACOMCBS CL B ORD......ccocoorvvrmiirrnnne .| 01/08/2021. | FENNER & SMITH INC. 200.000 8,010 XXX | e 5,515 | oo 7452 | ... (1,937) [ oo (1,937) 5,515 | vveerereerenes | e 2,495 | ..o 2,495 | ..o 48 XXX XXX
MERRILL LYNCH PIERCE
92686 10 6 |VIKING THERAPEUTICS ORD.........cc....... .| 01/08/2021. | FENNER & SMITH INC. 10.000 66 XXX 83 .56 27 | oo 27 83 | o [ e (4] [ (L4 ] e~ XXX XXX
MERRILL LYNCH PIERCE
92764N 10 2 |VIR BIOTECHNOLOGY ORD.......ccccomrvvene .| 01/08/2021. | FENNER & SMITH INC. 105.000 2,920 XXX | s 5,140 | coovververis 2,812 | e 2,328 | .o 2,328 5,140 | oo | e (2,220) | .......... (2,220) | c.ooverrirriians XXX XXX
MERRILL LYNCH PIERCE
92823T 10 8 |VIRNETX HOLDING ORD......ccooovrrrmrirnns .| 01/08/2021. | FENNER & SMITH INC. 10.000 50 XXX 60 .51 10 [ s 10 (510 [ ST OO QL)) [ ((L0) ) XXX XXX
MERRILL LYNCH PIERCE
92826C 83 9 [VISACLAORD.. .| 01/08/2021. | FENNER & SMITH INC. ...600.000 | .......... 129,263 XXX ..57,348 B (73,890)| ... XXX XXX
92827P 10 2 |VIRTUSAORD.... . 1 02/12/2021. | Not Available 110.000 5,649 XXX 167 XXX XXX
MERRILL LYNCH PIERCE
928377 10 0 |VISTA OUTDOOR ORD......covvvrerrrrerirines ..101/08/2021. | FENNER & SMITH INC. 10.000 279 XXX [ 63 | e 238 | o (174) | oo (174) 63 [ | e 216 | oo 216 | XXX XXX
MERRILL LYNCH PIERCE
92839U 20 6 |VISTEON ORD....cocoovvmrrirrirneirniiseireiins .| 01/08/2021.| FENNER & SMITHINC. | .ol 60.000 | .coovrernc 8,387 XXX | s 5179 | oo 7,531 | o (2,352) | oo (2,352) (N VA I OIS IO 3,208 | oo 3,208 | .o XXX XXX
92840M 10 2 |VISTRA ORD......coooovurierirmriiririirniiireriens .. | 03/24/2021. | VaAHOUS........ovvverveerircrirererseeiirinnns | ceereeens 1,125.000 | ... 21,431 XXX 28,485 | ... 22,118 | s 6,368 | ....covveririi 6,368 | ..o [ s 28,485 | ..oovvcririn [ s (7,054) | ..o (7,054) | ..ovvrnrenns 79 XXX XXX
MERRILL LYNCH PIERCE
929160 10 9 |VULCAN MATERIALS ORD......cc.ccevvrrvnene .. 1 01/08/2021. | FENNER & SMITH INC. 140.000 22,795 XXX | s 20,534 | oo 20,763 | oo [P0 N (<10) RN O 20,534 | .o [ e 2,261 | .o 2,261 | .o XXX XXX
MERRILL LYNCH PIERCE
92936U 10 9 |WP CAREY REIT ORD......ccocoomrirnrirriinne .| 01/08/2021. | FENNER & SMITHINC. | . 250.000 | ...ccvoneee 16,673 XXX | s 16,665 | oo 17,645 | ..o L3 ) (L) N IS 16,665 | .vvoeveecreerins | ceereiienin 8 | s 8 | 262 XXX XXX
MERRILL LYNCH PIERCE
929566 10 7 |WABASH NATL ORD.......cocoumrermerrreincinnns .| 01/08/2021. | FENNER & SMITH INC. 10.000 181 XXX | s 163 | s 172 | v, ((10) ) (10) LG T IS ISR 18 | v 18 [ s 1 XXX XXX
MERRILL LYNCH PIERCE
930059 10 0 |WADDELL REED FINANCIAL CL A ORD.. | .. | 01/08/2021. | FENNER & SMITH INC. 20.000 500 XXX ] s 419 | s 509 | v ((C0) ) R (90) 419 [ s | s 81 | s 81 | s 5 XXX XXX
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MERRILL LYNCH PIERCE
931142 10 3 |WALMART ORD....ccoovvrmirierirrereeriniieenne .| 01/08/2021. | FENNER & SMITH INC. 570.000 83,573 XXX | s 42,659 | ..ooovviris 82,166 | ...... (89,507) | .vvveeermererrerns [ e [ e (39,507) [ .oovvvrerrrrreres | cevrreeracrian 42,659 | ..o | e 40914 | ........ 40914 | ........... 308 XXX XXX
MERRILL LYNCH PIERCE
93627C 10 1 |WARRIOR MET COAL ORD... . 101/08/2021. | FENNER & SMITH INC. 30.000 686 XXX ..783 ...640 144 783 .(98)] ... XXX XXX
MERRILL LYNCH PIERCE
94106L 10 9 |WASTE MANAGEMENT ORD.........cccevurne ..101/08/2021. | FENNER & SMITH INC. 280.000 33,205 XXX | s 20,559 | .o 33,020 | ....... (12,461) | ovvoveeverivrirens | ervveerernniinins [ e (12,461) [ v | e 20,559 | oo | e 12,646 | ......... 12,646 | ...ccovririnne XXX XXX
MERRILL LYNCH PIERCE
942622 20 0 |WATSCO ORD......ococovvrvrirererrirririreieiaes .. |01/08/2021. [FENNER & SMITH INC. | .o 40.000 | ..o 9,715 XXX [ 6,218 | oo 9,062 | ......... (2,844) | ..o (2,844) 6,218 | oo | e 3497 | 3497 | XXX XXX
MERRILL LYNCH PIERCE
94419L 10 1 |WAYFAIR CLA ORD.....osvvrrrverrerierinens .| 01/08/2021. | FENNER & SMITH INC. 10.000 2,584 XXX | e 1,277 | i 2,258 | oo (981) | evvrrereirerin (981) 1277 | o | s 1,306 | .ooooveenne 1,306 | .o XXX XXX
MERRILL LYNCH PIERCE
947890 10 9 |WEBSTER FINANCIAL ORD........ccccosuvenne .| 01/08/2021. | FENNER & SMITHINC. | . 205.000 | ..coovrerne 9,783 XXX | 12,759 | v 8,641 | ... 4118 | s 4118 | o | s 12,759 | oo | e (2,976) | .......... (2,976) | ..o XXX XXX
MERRILL LYNCH PIERCE
949090 10 4 |WELBILT ORD......cccvvrurrrmerierirererceneeinns .| 01/08/2021. | FENNER & SMITHINC. | . 270.000 | ..coovvvrnee 3,778 XXX | s 5,114 | oo 3,564 | ... 1,550 | .ocverierieens 1,550 5,114 | s | e (1,336) | ovvvees (1,336) | cvoovercernrinne XXX XXX
CITIGROUP GLOBAL MARKETS
949746 10 1 |WELLS FARGO ORD........cccoeerrriririrerirns .. | 03/24/2021. | INC. 580.000 22,331 XXX | s 30,862 | oo 17,504 | ........ 13,357 [ s [ e [ e 13,357 [ s | e 30,862 | ..oovvrcrirri [ s (8,530) | ..cvovevs (8,530) | ..ouvvvurenns 58 XXX XXX
MERRILL LYNCH PIERCE
95040Q 10 4 |WELLTOWER ORD.....ccecrvrrvrrrirmrrernnnns .| 01/08/2021. [FENNER & SMITHINC. | oo 150.000 | ..oovvrenee 9,401 XXX | 9,599 | i 9,693 | .o [(S55) | (95) 9,599 | i v (198) [ vvrveres (198) [ ovvverrererrns XXX XXX
MERRILL LYNCH PIERCE
955306 10 5 |WEST PHARM SVC ORD......cccoovvvrnrurnncns .| 01/08/2021.| FENNER & SMITHINC. | .t 10.000 | oovourernes 3,075 XXX | s 1,010 | oo 2,833 | ...coe. (QI:7X) | - (1,823) 1,010 [ | e 2,065 | ..ooone. 2,065 | ..oooerririins XXX XXX
MERRILL LYNCH PIERCE
957638 10 9 |WESTERN ALLIANCE ORD.......cccoonvvennec. .| 01/08/2021. | FENNER & SMITHINC. | e 200.000 | ...ccvvneee 13,294 XXX | 11,496 | oo 11,990 | .o (494) | ovorieii (494) | oo | e 11,496 | oo | e 1,798 | oo 1,798 | s XXX XXX
MERRILL LYNCH PIERCE
958102 10 5 |WESTERN DIGITAL ORD.......c.cocvvrrernnnne .| 01/08/2021. | FENNER & SMITHINC. | . 100.000 | coeovvrrneens 5,181 XXX | s 5,443 | oo 5,539 | oo (1) (96) 5443 | oo | s (VL)) - (262) | vvovverriraenn XXX XXX
MERRILL LYNCH PIERCE
960413 10 2 |WESTLAKE CHEM ORD.......ccoocoemrrnerirns .| 01/08/2021. | FENNER & SMITHINC. | . 135.000 | cooovvvereee 11,917 XXX | s 10,885 | oo 11,016 | .ovevevee. (131) | v () [N IS 10,885 | oo | e 1,031 | oo 1,031 | XXX XXX
MERRILL LYNCH PIERCE
96145D 10 5 [WESTROCK ORD......ccccevorvrrmiiiirnrrirnnns .| 01/08/2021. [FENNER & SMITHINC. | v 90.000 | ..ovevvrrnee 4,070 XXX | 4,073 | oo 3,918 | e 156 | o 156 4,073 () ()] E— XXX XXX
MERRILL LYNCH PIERCE
96208T 10 4 [WEXORD.....coeoriirieieieeerieeseienienies .. |01/08/2021. [FENNER & SMITH INC. | .o 20.000 | .ooverirnn 4,240 XXX [ 37671 | o 4071 | e (01 N (309) 3761 | | e 479 | o 479 | XXX XXX
MERRILL LYNCH PIERCE
962166 10 4 |WEYERHAEUSER REIT.......cccoovmrvrnvrinnen. .| 01/08/2021. | FENNER & SMITHINC. | e 270.000 | ..coovvvrne 9,010 XXX | s 8,246 | .oovvrirns 9,053 | .ooovrvnnes [ 07 ) (807) 8,246 | ..o | e 765 | oo 765 | .o XXX XXX
MERRILL LYNCH PIERCE
963320 10 6 |WHIRLPOOL ORD.......ccocoumrirmririerinineinne .| 01/08/2021. | FENNER & SMITH INC. 30.000 5,386 XXX | s 3,189 | oo 5415 | coeee. (VI 7L) | (2,225) 3,189 | s | e 2,197 | v 2,197 | oo XXX XXX
MERRILL LYNCH PIERCE
97650W 10 8 |WINTRUST FINANCIAL ORD. .| 01/08/2021. | FENNER & SMITH INC. ....210.000 XXX 5,498 ....18,327 XXX XXX
MERRILL LYNCH PIERCE
97717P 10 4 |WISDOMTREE INVESTMENTS ORD........ .| 01/08/2021. | FENNER & SMITH INC. 30.000 168 XXX | e 47 | s 161 | s (LK) ) R (13) LY A TN ISR 21 | s 21 | XXX XXX
MERRILL LYNCH PIERCE
978097 10 3 |WOLVERINE WORLD WIDE ORD............ .1 01/08/2021. [FENNER & SMITHINC. | v 160.000 | ..cocovvnnee 5,139 XXX | 5798 | oo 5,000 | .oorienene 798 | o 798 5,798 | .o v (659) [ ..vvrveren (659) [ vvrvrrnan 16 XXX XXX
MERRILL LYNCH PIERCE
98138H 10 1 |WORKDAY CLAORD......ccovvomrrrrrirrrirns .| 01/08/2021.| FENNER & SMITHINC. | .ot 50.000 | .ooovrnees 11,382 XXX | s 6,584 | ...oocvvrnnn. 11,981 | oo (IR T4 —— (5,397) 6,584 | ..o | e 4798 | oo 4798 | oo XXX XXX




Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

¥¥'G030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
0 Year's Interest / Designation
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated Modifier and
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | SVO Admini-
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) [ (Loss) on Received Maturity strative
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
981419 10 4 |WORLD ACCEPTANCE ORD...........ccou..... .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | covoervrne 1,239 XXX | s 1,641 | i 1,022 | v 619 | oo 619 1,641 | e i (402) | vovvrrers (402) | oo XXX XXX
WORLD WRESTLING ENTERTAINM CL A MERRILL LYNCH PIERCE
98156Q 10 8 |ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 6,622 . ....14,790 XXX XXX
MERRILL LYNCH PIERCE
98262P 10 1 |WW INTERNATIONAL ORD.........cccrvvrnee. .| 01/08/2021. [FENNER & SMITHINC. | oo 150.000 | ..ovvvrnee 3,603 XXX | 9,825 | i 3,660 | ......... 6,165 | ..o 6,165 9,825 | .o [ v (6,222) | ... [(C27) | — XXX XXX
MERRILL LYNCH PIERCE
983134 10 7 |WYNNRESORTS ORD.......cccocvvrrrrrrrerernnns .. |01/08/2021. [FENNER & SMITH INC. | .o 40.000 | ..coverennna 4,361 XXX [ s 4,759 | i 4513 | oo 246 | . 246 4,759 | oo | v (398) [ vvrreren (152 ) XXX XXX
MERRILL LYNCH PIERCE
983793 10 0 |XPO LOGISTICS ORD......cocooerererrmrirnenns .| 01/08/2021.| FENNER & SMITHINC. | .o 40.000 | .coovrernes 5,036 XXX | s 4,322 | s 4768 | ..o (446) | evovvereieri (446) 4,322 | s [ s T4 | T4 | i XXX XXX
MERRILL LYNCH PIERCE
98390M 10 3 | XPERIHOLDING ORD........cccocvvererrirnens .| 01/08/2021. | FENNER & SMITHINC. | . 220.000 | ..coovrerner 4,741 XXX | e 5,967 | oo 4598 | .o 1,369 | oo 1,369 5,967 | .oveerernrerenns | ceveens (1,225) | .cvvvees (1,225) | oo XXX XXX
XENIA HOTELS AND RESORTS REIT MERRILL LYNCH PIERCE
984017 10 3 |ORD .| 01/08/2021. | FENNER & SMITH INC. 50.000 793 XXX | s 1,163 | s 760 | oo 403 | e 403 1,163 [ oo [ (K7(0)] - [C140) )} —— XXX XXX
MERRILL LYNCH PIERCE
98419M 10 0 | XYLEM ORD.....coooovirirrirrirrrinnrierirenircens .| 01/08/2021. | FENNER & SMITHINC. | . 180.000 | ..oovveveee 19,327 XXX | s 13,397 | oo 18,322 | ......... (4,925) | ..o (4,925) | .oocvovnrirenn | e 13,397 | oo | e 5,929 | ..o 5,929 | ..o XXX XXX
MERRILL LYNCH PIERCE
988498 10 1 |YUM BRANDS ORD.......cocorvrvrirerrririrnnens .| 01/08/2021. [FENNER & SMITHINC. | oo 100.000 | ..covennne 10,714 XXX | TA482 | oo, 10,856 | ......... (3,374) | oo (3,374) TA482 | .o | e 3,232 | i 3,232 | o XXX XXX
MERRILL LYNCH PIERCE
98850P 10 9 | YUM CHINA ORD.......ccosvvumivmrrrerirrireenns C|01/08/2021. [FENNER & SMITHINC. | . 60.000 | .covvrvrne 3,592 XXX | s 2,009 | oo 3425 | ... (1417) | o, (1,417) 2,009 | oo | e 1,583 | s 1,583 | v XXX XXX
MERRILL LYNCH PIERCE
989207 10 5 |ZEBRA TECHNOLOGIES CL AORD........ .| 01/08/2021.| FENNER & SMITHINC. | .o 10.000 | covovrernes 4,055 XXX | s 1,574 | v 3,843 | ......... (V3L51) | (2,269) 1574 | s | e 2,481 | oo 2,481 | i XXX XXX
MERRILL LYNCH PIERCE
98936 10 1 | ZENDESK ORD.....ccoovvemirmcrirerircernceineinns .| 01/08/2021. | FENNER & SMITH INC. 40.000 5,974 XXX | s 2,532 | oo 5725 | ......... (IISK ) (3,193) K2 IS ISR 3,442 | .o 3,442 | o XXX XXX
MERRILL LYNCH PIERCE
98954M 20 0 |ZILLOW GROUP CL C ORD.......cccorrurernce .| 01/08/2021.| FENNER & SMITHINC. | .o 30.000 | cooererreens 4,338 XXX | s 1184 | 3,8% | ... (2,710) [ oo (2,710) 1,184 | s | s 3,154 | .. 3,154 | oo, XXX XXX
MERRILL LYNCH PIERCE
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD.......... .| 01/08/2021. [FENNER & SMITHINC. | v 80.000 | .covverne 12,715 XXX | s 10,154 | oo 12,327 | ... (2,174) | o (2174) [ v | v 10,154 | oo | e 2,562 | ..cooen 2,562 | .covrinnne 19 XXX XXX
MERRILL LYNCH PIERCE
98974P 10 0 [ZIXORD .. 1 01/08/2021. | FENNER & SMITH INC. 10.000 86 XXX [ 91 | s 86 [ oo 5 | s 5 91 (£ S (€] E— XXX XXX
MERRILL LYNCH PIERCE
98978V 10 3 |ZOETIS CLA ORD....covvvvrrirrirerrseirseinns .| 01/08/2021. | FENNER & SMITH INC. 170.000 28,577 XXX | 15,735 | oo 28,135 | ....... (12,400) | ..vvoeererenrens [ e [ e (12,400) [ ..ovvvneerrireies | cevrveirierin 15,735 | oo | s 12,842 | oo 12,842 | oo XXX XXX
MERRILL LYNCH PIERCE
98980G 10 2 |ZSCALER ORD....c.ovremrvreererireirerierinns .| 01/08/2021. | FENNER & SMITH INC. 20.000 3,047 XXX | s 1,353 | e 3,99 | ... (2,642) | .oovvvrerrirens (2,642) 1,353 [ o | eevienen 2,595 | oo 2,595 | oo XXX XXX
ZOOM VIDEO COMMUNICATIONS CL A MERRILL LYNCH PIERCE
98980L 10 1 |ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (7,004) ....19,982 XXX XXX
MERRILL LYNCH PIERCE
G01767 10 5 |ALKERMES ORD.......oecoviverrinirierirerireens C|01/08/2021. [FENNER & SMITHINC. | . 365.000 | ..cocoovvrne 7,436 XXX | s 15,772 | v 7,282 | e 8,490 | .o 8,490 | .o | e 15,772 | oo | ceviens (8,336) | ..vvvevs (8,336) | .vvovverererrrinne XXX XXX
MERRILL LYNCH PIERCE
G0250X 10 7 |AMCOR ORD......ccoovvvrermrieisirriernnsserenns C|01/08/2021. | FENNER & SMITHINC. | ........ 2,190.000 | ............ 25,168 XXX | 24,633 | .o 25776 | ... (1,143) | o (1,143) [ v | v 24,633 | oo | e 535 | o 535 | XXX XXX
MERRILL LYNCH PIERCE
GO0403H 10 8 |AON CLAORD....ccosiirririreiierirscirsiinns C|01/08/2021. [FENNER & SMITHINC. | . 90.000 | ..ocvvreees 18,469 XXX ] s 11,915 | s 19,014 | ........ (VL) | - (7,099) | oveveneieein | e 11,915 | oo | e 6,553 | vt 6,553 | oo XXX XXX
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MERRILL LYNCH PIERCE
G06242 10 4 |ATLASSIAN CLAORD......cooormirrerirrernes C|01/08/2021. [FENNER& SMITHINC. | . 30.000 | cooererneens 7,064 XXX | s 2,439 | s 7,016 | ......... (4,577) | v (4,577) 2439 | s | s 4,625 | ........... 4,625 | ..o XXX XXX
MERRILL LYNCH PIERCE
G0772R 20 8 |BANK NT BUTTERFIELD AND SON ORD. | C | 01/08/2021. | FENNER & SMITH INC. 205.000 6,989 XXX 4,428 ...10,816 XXX XXX
MERRILL LYNCH PIERCE
G1151C 10 1 |ACCENTURE CLA ORD.....cccovvvrvrrvrrrerrnns C|01/08/2021. | FENNER & SMITHINC. | .ot 290.000 | ..oovvrnnne 76,603 XXX | 35,593 | oo 75,751 | ....... (40,158) | vvuvvrevrriseirens | ervveereriseiinens [ e (40,158) [ ..voverrverrens | e 35,593 | i | e 41,010 | ..o 41,010 | oo XXX XXX
MERRILL LYNCH PIERCE
G16962 10 5 |BUNGE ORD......ocooevveierririreieieieeeians .. |01/08/2021. [FENNER & SMITH INC. | ..o 50.000 | .oovevernns 3,510 XXX [ 3,496 | .o 3,279 | oo W O 217 3496 | .o | e 14| 14 | XXX XXX
MERRILL LYNCH PIERCE
G29183 10 3 [EATON ORD.....ccoosvreriererirrrrerienireeeneenns C|01/08/2021. [FENNER & SMITHINC. | .t 140.000 | ..oovvveneee 17,762 XXX | s 9,608 | ...oovvvrnens 16,820 | ......... (7,211) | o (7,211) 9,608 | ..o | e 8,154 | oot 8,154 | .ooovvicrins XXX XXX
MERRILL LYNCH PIERCE
G3075P 10 1 |ENSTAR GROUP ORD........ccocvvmrerrriniinns C|01/08/2021. [FENNER & SMITHINC. | . 40.000 | .coovrerne 8,516 XXX | s 8,200 | .ovoeriiirs 8,196 | ..o A | s 4 8,200 | ..vvurerireins | e 316 | o K[ XXX XXX
MERRILL LYNCH PIERCE
G3922B 10 7 | GENPACT ORD.....cccosvvvmrrrerierrierierireens C|01/08/2021. [FENNER & SMITHINC. | . 120.000 | coovverrnens 4,979 XXX | s 3,403 | oo 4,963 | ... (1,561) [ oo (1,561) 3,403 | .o | e 1,576 | oo 1,576 | .o XXX XXX
MERRILL LYNCH PIERCE
G4412G 10 1 |HERBALIFE NUTRITION ORD.........cc....... .| 01/08/2021. | FENNER & SMITH INC. 60.000 3,079 XXX | s 3,129 | o 2,883 | .o 246 | ..o 246 3129 | e | e [10) ) [P ((10) ) - XXX XXX
MERRILL LYNCH PIERCE
G47567 10 5 [IHS MARKIT ORD......ccocovirmrirrirerinninirnins C|01/08/2021. | FENNER & SMITHINC. | .ot 140.000 | ...ccoene 12,606 XXX | 7438 | oo, 12,576 | ......... (5,138) | cvvvvvererrirernns (5,138) TA38 | .o | v 5167 | .o 5,167 | .o XXX XXX
INTERNATIONAL GAME TECHNOLOGY MERRILL LYNCH PIERCE
G4863A 10 8 |ORD C|01/08/2021. | FENNER & SMITH INC. 40.000 744 XXX | s (0] T IO 678 | oo 30 | oo 30 01T OO PR 37 | s 37 | XXX XXX
JOHNSON CONTROLS INTERNATIONAL MERRILL LYNCH PIERCE
G51502 10 5 |ORD C|01/08/2021. [FENNER & SMITHINC. | .o 300.000 | ...ccveneee 15,387 XXX | 10,506 | .cvoonernens 13,977 | oo (YA (BAT1) [ e | e 10,506 | ..voevevrerenns | e 4881 | .o 4881 | .o 78 XXX XXX
MERRILL LYNCH PIERCE
G5494) 10 3 |[LINDE ORD....ccovvrerrrrerirerereererinenieniens C|01/08/2021. [FENNER & SMITHINC. | .o 210.000 | ....ccoonee 56,781 XXX 32,987 | ...... 55,337 | ... (221310 N N (22,350) [ ..ovvvoerneirenes | cevereeereninns 32,987 | .oovreveererinns | e 23,79 | ......... 23,794 | .o XXX XXX
MERRILL LYNCH PIERCE
G5509L 10 1 |[LIVANOVA ORD.....ccosvvirrerrrmerinericrirenes C|01/08/2021. [FENNER & SMITHINC. | . 110.000 | covvvrrnees 7,241 XXX | s 12,921 | oo 7,283 | .o 5,638 | .o 5,638 | .o | e 12,921 | oo | e (5,679) | .vevees (5,679) | cvorververrrinns XXX XXX
MERRILL LYNCH PIERCE
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.. |C|01/08/2021. | FENNER & SMITHINC. | .. 220.000 | .ovverene 10,796 XXX | 4,066 | ..o 10,459 | ......... ((CReIK) N I (6,393) 4,086 | .o | e 6,730 | ..coceend 6,730 | .coovvrennne 13 XXX XXX
MERRILL LYNCH PIERCE
G5960L 10 3 |MEDTRONIC ORD......ccoovvrrrrrirerrrerierennnns C|01/08/2021. | FENNER & SMITH INC. 440.000 52,668 XXX | s 33,089 | oo 51,542 | ....... (18,452) | .vouvvrvrrirvirens | ervveererineiinens [ e (18,452) [ ..o [ e 33,089 | .o | e 19,579 | ......... 19,579 | .o 255 XXX XXX
MERRILL LYNCH PIERCE
G6095L 10 9 |APTIV ORD C|01/08/2021. [FENNER & SMITHINC. | .t 100.000 | v.ovvveneee 14,555 XXX | e 7,657 | oo 13,029 | ......... (5,372) | coovvrrerrerireens (5,372) Y517 A TS ISR 6,898 | .ot 6,898 | ...oovrerirens XXX XXX
MERRILL LYNCH PIERCE
G6359F 13 7 |NABORS INDUSTRIES ORD.........ccccounen. C|01/08/2021. [FENNER & SMITHINC. | . 27.000 | .covvvrrrne 1,843 XXX | s 9,105 | oo 1,572 | oo 7,532 | oo 7,532 9,105 | v | eeveens (7,261) | ovvvvees (7,261) | oo XXX XXX
MERRILL LYNCH PIERCE
G6518L 10 8 |NIELSEN HOLDINGS ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 784 3,497 XXX XXX
MERRILL LYNCH PIERCE
G6674U 10 8 |NOVOCURE ORD........cooevurrrmerierircernnns C|01/08/2021. | FENNER & SMITH INC. 40.000 6,815 XXX | s 1912 | 6,922 | ......... (5,010) [ oo (5,010) 1,912 [ s | s 4,903 | .o 4,903 | .o XXX XXX
MERRILL LYNCH PIERCE
G7496G 10 3 |RENAISSANCERE ORD......c.cccorvrmrirvirnnnne C|01/08/2021. | FENNER & SMITHINC. | .o 40.000 | ..o 6,648 XXX | 4,905 | .o 6,633 | ......... (1,728) | oo (1,728) 4,905 | .o | e 1,743 | e 1,743 | e XXX XXX
MERRILL LYNCH PIERCE
G7S00T 10 4 |PENTAIR ORD.....cccovvveririrircrinrirerirenns C|01/08/2021. [FENNER & SMITHINC. | .o 200.000 | ............ 11,218 XXX | s 8,344 | .oovvvnn. 10,618 | ......... (2,274) | v, (2,274) 8,344 | .o | e 2,874 | oo 2,874 | oo XXX XXX
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SENSATA TECHNOLOGIES HOLDING MERRILL LYNCH PIERCE
G80BON 10 2 |ORD C| 01/08/2021. | FENNER & SMITH INC. 60.000 3,382 XXX | 2743 | s 3,164 | .ot (422) | oo (422) 2743 | oo | e 640 | ..coccenennnd 640 | .o XXX XXX
MERRILL LYNCH PIERCE
G81276 10 0 |SIGNET JEWELERS ORD.. .| €1 01/08/2021. | FENNER & SMITH INC. ....120.000 XXX 4,092 7,364 XXX XXX
MERRILL LYNCH PIERCE
G9001E 12 8 |LIBERTY LATIN AMERICA CL C ORD...... .| 01/08/2021. [FENNER & SMITHINC. | v 300.000 | ..covvrnee 3,448 XXX | 6,363 | ..oovviriein 3,327 | v 3,036 | .o 3,036 6,363 | ..o [ e (2,915) | oovvvee. (2,915) | v XXX XXX
MERRILL LYNCH PIERCE
G9087Q 10 2 [TRONOX HOLDINGS ORD.........cocovrvnenee ..101/08/2021. | FENNER & SMITH INC. 60.000 881 XXX [ 905 | .o 87T | v Y [ I 27 905 | oo [ e (V2] [— (24) | v XXX XXX
MERRILL LYNCH PIERCE
G9456A 10 0 |GOLARLNG ORD.......ccoooemmrrirmrrirariianes C| 01/08/2021. | FENNER & SMITH INC. 205.000 2,290 XXX | 5541 | oo 1,976 | .......... 3,565 | .o 3,565 5,541 | oo | e (3,251) | .o (3,251) | oo XXX XXX
MERRILL LYNCH PIERCE
G96629 10 3 |WILLIS TOWERS WATSON ORD............. C|01/08/2021.|FENNER & SMITHINC. | ... 100.000 | ...ooveee. 20,363 XXX | s 14,260 | oo 21,068 | ......... (6,808) | ...oovverriiras (6,808) | ..o | i 14,260 | oo | e 6,103 | ......... 6,103 | ..ccoovrr 71 XXX XXX
G97822 10 3 [PERRIGO ORD.....c.ceooveriierniriireriiinenns C [ 03/24/2021. | VaMIOUS........cvoerviererrrirererirerisniniins | overneirenns 315.000 | .ovvrnne 13,874 XXX | 22,523 | oo 14,087 | .......... 8,436 | ..o 8,436 [ .ovovevrrervis | e 22,523 | v | e (8,649) | ..ovve. (8,649) | .ovvverernnn 23 XXX XXX
MERRILL LYNCH PIERCE
H1467J 10 4 |CHUBB ORD.......ccooooommmvvimmrrirnrriirenniienees C| 01/08/2021. | FENNER & SMITH INC. 210.000 32,632 XXX 28,151 | ..... 32,323 | . (A173) | s (A173) | i | e 28,151 | oo | s 4481 | o 4481 | 164 XXX XXX
MERRILL LYNCH PIERCE
H2906T 10 9 |GARMIN ORD.......ccoooommrrimmriiireriireriiennes C|01/08/2021. |FENNER & SMITHINC. | ... 60.000 | ...cooooneve 7,318 XXX | s 4,034 | i 7,180 | oo (3,145) | ..o (3,145) 4,034 | | s 3,284 | oo 3284 | . XXX XXX
MERRILL LYNCH PIERCE
144385 10 9 |GLOBANT ORD... C| 01/08/2021. | FENNER & SMITH INC. XXX (2,917) 7,964 XXX XXX
MERRILL LYNCH PIERCE
L72967 10 9 |ORION ENGINEERED CARBONS ORD.... | C| 01/08/2021. | FENNER & SMITH INC. 10.000 187 XXX | 214 | 71 | s 43 | 43 214 | i [ [V22:) ) I (V2:) | I XXX XXX
MERRILL LYNCH PIERCE
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD................. C|01/08/2021. |FENNER & SMITHINC. | ... 50.000 | ..ccooovenne 17,655 XXX | 731 | 15,733 | ........ (8,422) | ..ooovvrris (8,422) 731 | i | 10,344 | ... 10,344 | .o XXX XXX
MERRILL LYNCH PIERCE
L9340P 10 1 |TRINSEO ORD......ccooovimmrrirrrirnnnrieniirs .. 101/08/2021. [FENNER & SMITHINC. | 150.000 | coovovvevene 8,193 XXX | 1MA424 | s 7,682 | oo 3743 | o 3743 | o | e 11,424 | oo | e (3,231) | e (I XX} p— 10 XXX XXX
LYONDELLBASELL INDUSTRIES CL A MERRILL LYNCH PIERCE
N53745 10 0 |ORD .. 101/08/2021. [FENNER & SMITHINC. | ... 200.000 | ..ooooneee 19,348 XXX | 19,710 | oo 18,332 | ..o 1,378 | s 1,378 | e | e 19,710 | oo | e (<[] E— [CICvA T I— XXX XXX
MERRILL LYNCH PIERCE
N72482 12 3 |QIAGEN ORD.......cccoovummmririririineiieneiiines C|01/08/2021. |FENNER & SMITHINC. | ... 80.000 | ...covvvvnen 4,179 XXX | 2,846 | oo 4228 | ... (174 — (1,382) 2,846 | oo | e 1,332 | o 1,332 | oo XXX XXX
MERRILL LYNCH PIERCE
P73684 11 3 |ONESPAWORLD HOLDINGS ORD........... C|01/08/2021. | FENNER & SMITH INC. 10.000 97 XXX | i 155 | v 101 | 54 54 LI T [ (1511 ((<5:))] I XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... . e 14,767,602 XXX .....10,386,075 | .........14,433,736 | ..(4,071,572) | ..o | i 0. (4,071,572) | ccovoovvrin [ 10,386,075 |...cccooen 0 ].4,381,528 |..... 4,381,528 | ....... 28,620 XXX XXX
9799997. Total - ComMON StOCKS - Part 4.........couiriiiiiiiiisiisii s arviisssi s | coees 14,767,602 XXX .....10,386,075 | ......... 14,433,736 | ..(4,071,572) | ..cccovcvennecn0 | i, 0. (4,071,572) | oo | s 10,386,075 .4,381,528 |..... 4,381,528 | ....... 28,620 XXX XXX
9799999. Total - COMMON SHOCKS. ... ettt | o 14,767,602 XXX .....10,386,075 | .........14,433,736 | ..(4,071,572) | ... w0 0 (4,071,572) | . .10,386,075 .4,381,528 |..... 4,381,528 | ....... 28,620 XXX XXX
9899999. Total - Preferred and Common Stocks s | sneas 14,767,602 XXX .....10,386,075 | ........14,433,736 | ..(4,071,572) | ... .0 L0 (4,071,572) 0]. .10,386,075 ..0].4,381,528 |..... 4,381,528 | ....... 28,620 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS..........couiiiiiiiiiiins oo | e 43,962,551 XXX ....39,840411 | ... 43,665,858 | ..(4,404,568) | ...... (200,634) | ....ccccoeennn 0 ... (4,605,202) 0 39,141,956 0 ].4,788,097 |..... 4,788,097 | ..... 340,494 XXX XXX




statement for March 31,2021 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B - Sn. 1
NONE

Sch.DB -Pt.D - Sn. 1
NONE

Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

QEO06, QE07, QE08, QE09, QE10



Statement for March 31, 2021 of the MOTO RlSTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity

CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Cash (Schedule E Part 1 Type)

000000 00 O ‘ Cash. ..o .. .3,321,602 XXX
9099999.  Total - Cash (SChedulg E Part 1 TYPE)........ it i enes .3,321,602 XXX
Cash Equival (Schedule E Part 2 Type)

825252 88 5 |INVESCO STIT GOVT & AGENCY-INST (HI01).......ccrvuirireririiiiriiiisiissiiesisseinessiiesissienes TAZiiinies | e 745,000 04/01/2021.......

4812C0 67 0 | JPMORGAN US GOVERNMENT MM-CP $3164........ooveoirerirresssnesssnssssnssssssssssssssnss s s ssnssssssseeens 1AZ .1,220,000 04/01/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type). OSSO OO PO POV PO PP PP PO .1,965,000 | ... ....1,965,000 XXX
9999999, TOMAIS..... eviiieieiiiiiieiie it deeni e e 5,286,602 | ....cocoverinn 5,286,551 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....3,756,273  Book/Adjusted Carrying Value $.....3,756,273
2. Average balance for the year:  Fair Value $.....3,343,715  Book/Adjusted Carrying Value §.....3,343,715

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: § ONAIC2: § ONAIC3: § 0 NAIC4: §........ ONAICS5: §.......... ONAICE: §.......... 0

QE11




Statement for March 31, 2021 ofthe. MIOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned as of Current Quarter

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
4 5 6

1 2 3 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE

QE12




Statement for March 31, 2021 of the MOTOR'STS MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each
Month During Current Quarter
AAMOUNI OT INterest ! s
Amount of Interest|  Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date Second Month Third Month
Open Depositories
United Bank Charleston, WV........ossens | e | oo | e | oo 86,711,926 | ......... 53,167,226
Federal Home Loan Bank...........cccccovevviverinnnne CINCINNati, OH......ooovoieiricreiereererseneeins [ v | revveenneninns | corereesensesennnsnenes | cevveeenssenesnsnerennns | eeeeenere 2,965,656 | oo 5,758,584 | .......... 6,469,358
The Bank Of NY Mellon...........ccccovevnreneinniinns INEW YOrK, NY c.oociiiiiieiiscseneisesieniens | e [ e [ o | coneneees (34,885,935) | ........... 6,273,894
Huntington National Bank. . ColUMDBUS, OH.....ooiiieircieeiscineeeeeineinnies | veevenreeeennnens | veereennnsnenees | eeseereeneensenseeseenenne | coeereeseeseesesenseesennees | veneenne(5,365,013) | ovvnenn (4,946,069) | .......... (4,111,161)
PNC Bank...... ... Columbus, OH 17,391,180 | .......d (18,786,854)
0199998. Deposits in. ..0 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories..........c.ccovueriiniiisiicniines XXX XXX [ | e (108,347) | ..o (108,347)
0199999. Total Open Depositorie: XXX XXX [ 0 [... 0 69,921,339 | ......... 42,904,116
0399999. Total Cash on Deposit........ XXX XXX ... 0. 0 69,921,339 | ......... 42,904,116
0499999. Cash in Company's Office... XXX XXX XXX XXX | 2,000 [ e 2,600 | .o 2,600
0599999. Total Cash XXX XXX .. 0. 0 69,923,939 | ......... 42,906,716

QE13
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Statement for March 31, 2021 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
All Other Money Market Mutual Funds
316175 10 8 | FIDELITY IMMIGOVT Liouuiuuieuierneesseeeseesseessesssessesssss s ssssssss st s s 8418848888 03/31/2021....... 0.010 | eoovvmmmvcvisenens | 35,064,957
38141W 27 3 | GOLDMAN:FS GOVT INST....uiiiiiiiutiriieisissise st bbb 03/31/2021....... 0.040
8699999. Total - All Other MONEY MATKEt MUIUAI FUNGS...............evuiiiireiiiiceieeieii i8R ees | £ieEeee s e b e bbbt esiresensennees

9999999. Total - Cash Equivalents




Supplement for March 31, 2021 ofthe MIOTORISTS MUTUAL INSURANCE COMPANY

* 1 4 6 212 02 150510010 1 =*

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For the Period Ended March 31, 2021
NAIC Group Code.....291 NAIC Company Code.....14621
Company Name: MOTORISTS MUTUAL INSURANCE COMPANY

If the reporting entity writes any director and officer (D&O) business, please provide the following:

1. Monoline Policies 1 2 3
Direct Direct Direct
Written Earned Losses
Premiums Premiums Incurred

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged policy? ............. Yes[X] No[ ]

2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy
DE QUANTIEA OF ESHMALEA? .......iviieiiceceee ettt bbb bbb s st et b e s e a st b b b s bbb s bbb b s b st b n s Yes[X] No[ ]

2.3 Ifthe answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount
for D&O liability coverage in CMP packaged policies:

28 1oL U 17T OO B 5,139

2.32 Amount estimated USING reaSONADIE ASSUMPLIONS. ..........c.eviiiieiieicieieie ittt e st s bbb s s st s s bt b bbb s s b s st s s bbb b b s bbb s b s dbsebset st st es et st ensensensneses

2.4 Ifthe answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case
reserves) for the D&O liability coverages provided in CMP PaCKaGEA PONICIES: .........eveireriuiiiiieisiisiteie ettt s bbbt b bbb st en bt skesses et st esses et sns st en st ntas

Q505
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