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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE 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
1o BONAS..ceiceeei et | e 42,058,040 | ....ovorererieceinerineiines | i 42,058,040 | .....cooevvvnenn 37,008,775
2. Stocks:
2.0 Preferred SIOCKS. ... | cebensi sttt | sebneinei et | e 0 [
2.2 COMMON SEOCKS. ...evuceveeereeiaeieetseeeseessesesee st seess st ssstnens | sessssessssssssenes 9,046,337 | ..o | e 9,046,337 | .ooovvvrrecennn. 10,380,321
3. Mortgage loans on real estate:
BT FIESEENS ..ottt | cebeeeb bbbttt | cebenebnee ettt | et 0 [
3.2 Other than firSt IENS.........c.eieuiiiierieieie ettt sesies | cebsssssbsstsss s sssnsbnnies | eebonsssnsinssnssnssnsinsinsins | connsansssnessssssness s 0 [
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ... veveeureeseeseeseeeseeeeseeseessees e ssess e st st s ss e sseee s e sbes s et e s ees st anssnssns | £retsessessassnessessessantnssnssass | nebsessesssssnssessastasssssnssases | sessessasssssnssnssassssnnssans L0 S
4.2 Properties held for the production of income (less §.......... 0
ENCUMDTANCES). ... e veevreereereeseeeeeeseeseeseesseseeessessssesess st ess e ssee st eseessessessassessessansnssnssns | essessessassnesssssessassnnssessess | nessessessssssssessessansnsssnssanss | soessessesssssnsssssessnsnsssens [0 RO
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES).....veocererrereeeereeseeseeeseeseesessseans | reeseesesessessssessesssssssssnssass | sessessssssssssssessasssssessessanes | sressessssssssesssssassssnsssens [0 U
5. Cash ($.....383,778), cash equivalents ($.....1,458,752)
and short-term investments ($.......... 0) vttt | ereesentesaes e snes 1,842,531 | oo | e 1,842,531 | oo 6,151,294
6. Contract loans (including §.......... 0 PrEMIUM NOLES)....vvveverereereirseeneeseeseesssesetseessssssessesessesses | eesessesssssssssessessssssssssssesses | sessesssssssssessessssssssessessans | sesessesssssessessessassnssessn [0 U
T DBIIVALIVES. ..ottt bbbt | sesbsesb sttt enienen | nesteni st enienes | ertesient sttt (0 RO
8. OtheriNVESIEA @SSELS.......c.evieieeicieteee ettt sse s ssbenans | evessnsssasseneans 1,129,483 | ..o | e 1,129,463 | ..ocoeveree 2,896,191
9. ReCEIVADIES fOr SECUIMHES........covvieevicicteieicceee ettt ssaes s snns | eveessssssesssssseses 75,000 [ oo eeeies | e 75,000 [ oo
10.  Securities lending reinVested COlIALETAl ASSELS...........ovrurrirrirriririirisrissiseissnseessssessssessses | eersssssessessssssssnssessssssnssess | sessessessssssesessesssssssssessanss | oessessesssnssessessensnssnssens 0 [
11, Aggregate Write-ing for INVESIE @SSELS.........crvurerriririrrirririsessessese s sssssssessesessens | srsessssssssssssssssssssssssssesns [0 [0 P (O P 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and @CCTUEM............ouurveenirrierinririereeereese e
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection...........cceeeees | evvverrveiennes 15,731,156 | .ovvecvereriae 208,826 | .....cccoevee. 15,522,330 | oovvervicre 11,945,400
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $.....181,469 earned but unbilled Premiums).........co.evvevveeees | coverrrrrerisienneans 688,452 | ... | e 688,452 | ...coovvreriiins 904,051
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-enerteeteer ettt snnsans | saeesieesaessaeesaes s e saesssensaens | seeessessaessaessaes st s ssensaentaens | esteesisestaes s es st s teeniae (0 OO
16. Reinsurance:
16.1  Amounts recoverable from FBINSUTETS.............covuriecveiieeiieieieese st ssssessens | sesisssssessesinsas 3,234,831 | oo | e 3,234,831 | oo 151,282
16.2 Funds held by or deposited with reinsured COMPANIES............ccccveveeuviveieiereeieieieeiees | e 5,059,512 | oo | e 5,059,512 | oo 6,925,659
16.3 Other amounts receivable Under reiNSUrANCE COMMTACES...........c..rvuruerierieriiriierieries | s sisesisenies | sereresesinesisesisesisesisesisenines | erseesssesssssssessessssesseesses 0 [
17. Amounts receivable relating to UNINSUIEA PIANS..........cruuriieiiriiineireiseeeesissieeseieseseeests | eeeessessesssssseesssessessssssess | sessesssssssssssssssesssssssssessesss | sressesssssssssessessassssssnssens [0 RO
18.1 Current federal and foreign income tax recoverable and interest thereon............ccccooeveveecveces | covevereieiveninne. 136,583 | ..o | e 136,583 | oo 136,583
18.2 Net deferred taX @SSBL.........c.ccuiviieicicreieceee ettt | ebesssenaes st 720,181 | oo | v 720,181 | oo 602,485
19, Guaranty funds reCeiVable OF ON AEPOSIL. .........cvuurerrurrerrerieirreireire st sstessessssssesessesss | eessssessessssssssssssessessnssess | sessessessessssssessesssssssssnssesss | soessessassssssessessessssnnssens [0 RO
20. Electronic data processing €qUIPMENt ANA SOWAIE. .........euurururrirreerrerieiinseseesssesesesssasesees | eessssessesssssssesessessesssssessns | reesssessssssssessessssssesessens | sesesssssessssssssessassssssessn [0 U
21, Furniture and equipment, including health care delivery assets ($.......... ) T OO USROS ESUUOTTTT [0 U
22. Net adjustment in assets and liabilities due to foreign EXChANGE FatES.........c.eirrirriirrirrinines [ crririerireisseiseseissieies | rreesseseseessssessesssssesnssens | seeesssssssssssssessnssssssnssn [0
23. Receivables from parent, subsidiaries and affiliates...........c..cccoevuerevereeereeeeeeeeeceeeees | e 3,093,531 [ oo | e 3,093,531 | .oveeerreeceeeeees s
24. Health care ($..........0) @nd Other aMOUNLS FECEIVADIE..................ovvereeeeeeeeeeseeeeeeeseesseeeseesiens | eoeerseesssesssessssssssssssssssnsnns | eosersssssssssssssssssssssssnsssnsans | onesnsssssssssssssnssssssanees 0
25.  Aggregate write-ins for other than iNvested aSSets...........ccoveveveerieieiicseceeeeee e | e 1141740 | oo 28,205 | ..cocevrenn 1113534 | oo 1,160,017
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LiNes 12 throUugh 25)............eeeermmerererinrmneresessesesseseesssessseessssessssessens | coemeessesesnne 84,265,849 | ......oovvvricii 237,031 | v 84,028,817 | ..coovvrerrerne 78,553,642
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS..........cuevveueees | ceverreiniieieiieieeeieiesisieis | erseniesesiesssssssesesssssesens | essssessesssssssesssssssessesnes [0 TR
28.  Total (LINES 26 @NA 27)......ouurvirrrimerirerieesieseseesieeesesisesssesss s sesssssssesssssssssssssssenssnsns | seesssssessessons 84,265,849 | ....coovvvrriciiens 237,031 | v 84,028,817 | ..covvvrerrrnne 78,553,642
DETAILS OF WRITE-INS
1100, Rt | Sebiete ettt | seres sttt s | seesiens sttt (O N
1102, ot R Rkt | Sebiete ettt | senis sttt nenes | seebsens sttt (O N
1103, ettt | Sebtees bttt ent e | senes sttt nnene | sessseess ettt (O
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LINE 11 @DOVE)......cvuevuiuieerieieiiieieisiessisississiesens | cvesiersissssssessssssessessnead 0 | e (01 P (01 P 0
2501. Equities and deposits in pools and aSSOCIAtIONS.............cccccevereviveiieieieeiie e | eveevesissesens 1,025,492 | ..o | e 1,025492 | ...cooovere 1,023,793
2502. Premium TaX RECOVEIADIE.............ccuivceeeeieeeieecete ettt et s s tesen s ssnsaesenens | stesssesssessesesenseens 86,599 [ ..o | e 86,599 ..o
2503, State tAX CrEAIS........cveeeiecriiieece ettt b s ens | sresastsaese s s ssae s essesaesins | sbeebessessessssssess st ensesents | sressessesesesseseesensesees e [0 I 136,224
2598. Summary of remaining write-ins for Line 25 from overflow page...........c..coceeeeneneeneneneiines | cormerneeneieesssennenns 29,648 | ..o 28,205 | oo 1443 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).......cucrreerreerirreessressrnessresseressnssanes | seesssessssssssees 1,141,740 | e, 28,205 | ..o 1,113,534 | oo 1,160,017




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current Decenfber 31
Statement Date Prior Year
1. Losses (current accident year §.....8,037,004).........cc.coouuriureeereiie s bbbt ssenstenns | sressienses st enes 26,462,428 | ...ooveererreinn 26,230,491
2. Reinsurance payable on paid losses and 10SS adjuSIMENt EXPENSES........c.vvererririrrrirrirrineeneeeeseiseiecs st esessessess s sssssssenes | ceseesessessssensssnssssennes 2,501,540 | coooeveeeeeeeeeeeee (31,496)
3. LOSS AUJUSIMENE BXPENSES. ......vuevieieiiiiieie ittt bbbt s b st s bbb st n s s b s en s s sntans | sbessessesssssnsassesansaneas 4,479,765 4,481,266
4. Commissions payable, contingent commissions and other SIMIlar ChArGES..........ovruriinrrrininrnrrssnseresssssessssssssessssssssses | seeseessssessssssssessssssssns 583,123 | oo 683,104
5. Other expenses (excluding taxes, ICENSES ANG fEES).........cccueviiuiicieiieeceies ettt bsssasssns | sbeesessessessisssessessaees 1,421,540 | oo 1,643,351
6.  Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES).........vurerrererereinresrirnesnsessiseessssssseesssessessssssssssssssssness | ressessessssssnsssssesssssnssens 99,242 | oo 181,451
7.1 Current federal and foreign income taxes (including §.......... 0 on realized capital gains (I0SSES))........cccveurverermerrererereeisierseies | ceverveissesseesese e 117,000 [ .o
7.2 Net deferred taX IADIIILY........c..coevieiieeicicceseectee ettt ettt bt s s s sssse s s stessnsnsensesas | nebessesssessessessnssssessessnssstessnssntens | stesesissessesssssssessesnssstessnsntessesas
8.  Borrowed money§$.......... 0 and interest thereon §........... Dttt sttt sttt sttt s st staestsestaentas | ctiensiessaensensenssessnssnssesssnnsannss | eerteesiees ettt
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of $.....3,840,697 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 ACE)..........ccveieiiirieiesece e | cveeiere e 8,203,285 | ...ovovereriieiiiine 7,971,882
10, AQVANCE PIEBMIUM....ouvvieevicteeeeiectsee e sss st s s tes ettt b s s s s s s st e st s b s es e bes b s s sae s e s st s b st es bt es s sse b st essessnsstessnsntenseses | sresssistessessssessesansansans 260,717 | e 218,776
11.  Dividends declared and unpaid:
111 SHOCKNOIAETS. ...ttt an s nenes | senss st s et ennts | seeest et
11,2 POCYNOIAETS. ...ttt bttt sestis | ebsnestsesss sttt (VX15) ] IR (235)
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS)..........ccveriruiieierieeiieiesesseies s sssssesesees | srvssesessessiesessesssssess 382,539 | covrerreeere e 23,071
13.  Funds held by company Under reiNSUTANCE trEALES..........ccvuveiiiiiieie ettt seens | sbessessessssssessessssesaa 4,371,201 [ oo 2,217,858
14, Amounts withheld or retained by company for aCCOUNt Of ONETS...........c.cvuivcieieicree et sessessesies | vessessssssssesssies s sssiens 93,204 | e 94,297
15.  Remittances and items NOt @llOCALEM. ...ttt ettt ens st nssnnns | eesessesssssnsssnssessansnesenes (VA4 | (103,582)
16.  Provision for reinsurance (including $.......... 0 CEIfIEA)....v vttt bbbt es s ssessnns | sbesssssestess st bs s st st st essntans | sestesses ettt nen
17.  Net adjustments in assets and liabilities due to fOreign EXChANGE FTAIES..........ovuerururiierirririeceee sttt stesssesenss | ereeessessiseesnstsssseestessss s ssessessns | sessessassssssesssssessssssessessssssssessnes
18, Drafts QUESIANAING. .......cvvivciiciieei ettt bbbt s bbb s s bt s s | Hrestntsbses st st s e s b st et enaentans | nebsessen b s ettt nen
19.  Payable to parent, subsidiaries and affliates.............cccuciiiiiiiiiecce ettt | sbesaese s 8,898,549 | ....cevvveriians 10,956,816
20, DEIVALIVES.......veuiieriiriiriir ittt | sebb bbbttt | bbbt
271, PaYDIE O SECUMIES. .....uvvveerereisriseiessieie ettt ss sttt s st s st ss st en s ssns st ensnssnssensensanssnssenss | sesssssessessssssnssessansanenns 799,812 | o
22, Payable for SBCUMLES IENGING..........cciiviieiieeiieiceis ettt sa b s bbb s s st ssensssns | sbssssssssssessessas s sessss s saessestensas | sebssstessssssessesses s sses s b s sestns
23.  Liability for amounts held UNder UNINSUMEA PIANS...........oreriuriirreeirieeieersesieseseisetsesssseseseesssessss e ssessssssssesssssessssssessessassssssessns | sesessssssssssssasssssssssesssssssessassansns | ressessessssssessessnsssnssessassnsnnssnssns
24. Capital notes §.......... 0 and interest thereon §.......... 0
25, AgQregate Wte-inS fOr ADIHES. ......v.rveveerirrieierirriesiseie ettt et st ss st sess st s snssensensanssens | ssessssssssssssssessansansssssas (12,180) [ v, 32,427
26. Total liabilities excluding protected cell liabilities (LINES 1 through 25)...........cuiucieiiircieeicieesseee st sssssssssseses | cevesssiessessessessissess 58,599,777 | oveeeerereriierenns 54,599,478
27, PrOtECIEA CEIl HIADIEIES. .. .veoveueerereieeesrireiseeseesee st ss et ss s sss st sns s ssess s s st en s s ss st s ssessensessessansensnssessensessns | sosessssssnsnssonssnssessensanssnssessassansss | sressossonssnssessensanssnssessanssnssessassans
28.  Total liabilities (LINES 26 @MU 27)......ccuirirrieriiriceiesiecsessi st sss st sess s neniens | iisssssssssnesssseasnes 58,599,777 | oo, 54,599,478
29.  Aggregate write-ins for SPECIAl SUMPIUS fUNAS.........cvvviveeiiirceeicetetes ettt sse st ssae s sssssssessssenes | sesissessessesssssse st sesees s senes [0 TR 0
30, COMMON CAPIAI STOCK.........cucieiiieeiieictiteie ettt ettt bt s s bbbt en bbb s nssssnsensens | sesbessessssessesesnsensns 5,000,000 [ .overereeerereeerereeeeeee e
31, Preferred CAPtal STOCK.........ooveviiiecieeiciree ettt ettt bbbt sa st st s tensenas | nebestesstestes st esaessesensentesnsentens | sreserentesess sttt en s
32.  Aggregate write-ins for other than special SUMPIUS fUNGS...........ccveiiiieieicis ettt | eressssssess bbb snans 0 [ 0
33, SUIMIUS NOES ..ottt et bbbttt bbbt s e a s s et es s st n s s besssssessnsssessnsantensess | nebessesssssessessnsessessesnsastessnsantens | sresissinseseesensen sttt e st enenas
34.  Gross paid in and CONMDULEA SUMIUS.........c.euuriuiecieiiereireie ittt ss sttt ss b s bbb bs s st bsnes | oestestsssessessassessessestastsnssestessanes | eesestessssesseesastsesses st et ssesteneas
35.  Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 0.000 shares common (value included in Line 30 §.......... 0) vttt ensstsens | srtess ettt tntas | ersestan e ettt ntns
36.2 .......... 0.000 shares preferred (value included in Line 31 §......... ) eereerrereereeese ettt ss st ssessenses | sesenssnseeensent s sessens st s s st enes | erersessensinesessenssne st ee st ent s
37.  Surplus as regards policyholders (LINES 29 10 35, IESS 36).........coeuuririruireieiiesieieiseie s ssessssssesse st ssessssssssssssessssesses | sssssssssssssssasssssssssas 25,429,041 | oo 23,954,164
38, Totals (Page 2, LINE 28, €0l 3)......oreerreirreerieeiieeeireceeeeissesse st seessse s seessssessssesssseessesssassssasssssesssasesssssssssssssssssssssassssassssasessnns | somesssossesisessesesnnes 84,028,817 [ ..ooovvveviccs 78,553,642
2501. Miscellaneous liabilities
2502. ESCHEALADIE fUNGS.......ouveuiiriirriaii ittt
2503.
2598. Summary of remaining write-ins for Line 25 from overflow page.
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... rvureiurisisearsiseisssesssssssesessesssssssssessesssnsssssesasssnssessessenssssssssesssssssesas
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, s
3298. Summary of remaining write-ins for Line 32 from overflow page
3299. Totals (Lines 3201 thru 3203 plus 3298) (LINE 32 8D0VE).......ouiuiriieiiiiiesieiitsitesit et sssesessestsssses s snesssesssssssessnsssesssssssensesses | seesssssnssssssssssssassesssansessssansanes 0 ] 0
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
STATEMENT OF INCOME

1

Current Year

to

Date

2
Prior Year
to Date

3
Prior Year Ended
December 31

0 ~N O OB W

10.
1.

12.

13.
14.
15.
16.

17.
18.

19.
20.

21.
22.
23.
24.
25.
26.
21.
28.
29.
30.
31.
32.

33.

34.
35.
36.
37.
38.
39.

. Premiums earned:

1.1 Direct............... (written §
1.2 Assumed . (written §
1.3 Ceded............. (written §
1.4 Net......ccoeeueee. (written §

DEDUCTIONS:

2.1 Direct
2.2 Assumed....

2.3 CBABH. ...ttt bbb AR a bbb a sttt en

. Loss adjustment expenses incurred

. Net investment income earned
Net realized capital gains (losses) less capital gains tax of §.....140,068
Net investment gain (loss) (Lines 9 + 10)

. Other underwriting expenses incurred
. Aggregate write-ins for underwriting deductions
. Total underwriting deductions (Lines 2 through 5)
. Net income of protected cells
. Net underwriting gain (loss) (Line 1 minus Line 6 + Line 7)

INVESTMENT INCOME

UNDERWRITING INCOME

. Losses incurred (current accident year $.....2,560,851):

OTHER INCOME

Net gain or (loss) from agents' or premium balances charged off

(amount recovered $

Finance and service charges not included in premiums.....
Aggregate write-ins for miscellaneous income...........

Total other income (Lines 12 through 14)
Net income before dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Lines 8 + 11 + 15)....
Dividends to policyholders

Net income, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 minus Line 17)
Federal and foreign income taxes incurred
Net income (Line 18 minus Line 19) (to Line 22)

Net income (from Line 20)

Net transfers (to) from Protected Cell accounts......
Change in net unrealized capital gains or (losses) less capital gains tax of §...

Change in net unrealized foreign exchange capital gain (loss)......

Change in net deferred income tax
Change in nonadmitted assets
Change in provision for reinsurance...
Change in surplus notes......
Surplus (contributed to) withdrawn from protected cells.
Cumulative effect of changes in accounting principles

Capital changes:
32.1 Paidin

Surplus adjustments:
33.1 Paidin

33.2 Transferred to capital (Stock Dividend)..
33.3 Transferred from capital
Net remittances from or (to) Home Office...

Dividends to stockholders
Change in treasury stock

Aggregate write-ins for gains and losses in surplus...
Change in surplus as regards policyholders (Lines 22 through 37)...
Surplus as regards policyholders, as of statement date (Lines 21 plus 38

CAPITAL AND SURPLUS ACCOUNT

Surplus as regards policyholders, December 31 prior year.

32.2 Transferred from surplus (Stock Dividend
32.3 Transferred to surplus

2,127,308 9,548,684

4,190,754 | .. 17,412,234

. 2,153,953 9,787,291
................... 4,164,109 v 17,173,628

B I 1,062,732 |...oovviisrenni 2,077,803 | oo 9,187,981
2,261,850 9,071,639

................... 1,070,015 9,230,078
................... 2,254,567 .......9,029,543
603,156 |...ccovvvvrrrnnnen 717,760 e 2,580,173

1,293,279 |.. 5,495,525

........................ 13,107 coererneseisniennss.08,387
...1,338,881

...................... 513,364 |........................36,493 (472,152)
...................... 874,364 |...cccoovvrennn 367,199 | o........866,729
...(69,904)

44,780

...................... 906,832 | ..ovvvrirrirnnnnnnn 237,712 954,028
....................... (23,068)].......................(89,387) (37,251)
...................... 929,900 | ..o 327,099 |oeoien..991,279
................. 23,954,164 |.................21,653,100 |.................21,553,100

929,900 | ..oovvvinrirrinnns 327,099 991,279

..5,000,000

.(5,000,000)] ..

(2,253,721)

1,474,877

(2,563,814)]....

25,429,041

18,989,286

0501.
0502.
0503.
0598.
0599.

Summary of remaining write-ins for Line 5 from overflow page.
Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above

1401.
1402.
1403.
1498.
1499.

Miscellaneous income or expense
Gain/ (loss) on equipment disposals

Summary of remaining write-ins for Line 14 from overflow page...
Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)..

3701.
3702.
3703.
3798.
3799.

Miscellaneous gains / losses
Reclass for organizational restructure
Summary of remaining write-ins for Line 37 from overflow page...
Totals (Lines 3701 thru 3703 plus 3798) (Line 37 above)......
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE............c.cvuveeveeiereeeeeeeetce ettt sae s senaesns | ersssasssesnssnen 6,432,975 | ..coooevvn 6,286,655 | .....cccoovvennne 9,004,439
2. NEtINVESIMENTINCOME. ....cvuierieiicie ittt bbb bbbttt sentenen | fresbesssbsssessnes 381,864 | ..oovveiiis 397,985 | .o 129,265
3. MiISCEIANEOUS INCOME........couierrriiriiriiseiit sttt enes | _enenisssssessssensaneas 32,775 ....22,236
4. Total (LINES 1 HIOUGN 3).....ouieeieeiei ittt bbbttt st snbiens | cbsnebsneisnninnesd 6,847,615 | .oovvvrieinn 6,684,960 | ...ccovorrirnnne 9,155,940
5. Benefit and 10SS related PAYMENLS........c.cocviviieeieiee ettt sttt s st s s sanasssssanes | stesseseesnsinees 3,706,996 | .......ccocveee 3,508,318 | ..o 9,414,784
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS............ccocevevcueeeiereirieeiies | cererieiieiisieseessssssiesissnns | cresiesesissesessssssssessssenss | essesesissesssssssssssessesinses
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............ccccveveicveirieeccee e seeeiens | cveeresesssenes 2,301,938 | ..o 2211111 | e 6,113,705
8. Dividends paid t0 POICYNOIAETS.........cuuriueerercireireireieeeeicte ettt ettt ssentenes | febsessnssessnssestans 13,414 | 14,4671 | oo 47,893
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........cvererrevererierins | creriersresisisssesessessenenns [\ (393,271) | ovvveeererens (393,271)
10. Total (Lines 5 through 9) 5,400,618 .15,183,111
11. Net cash from operations (Line 4 MINUS LINE 10)..........cueiiiereiicreeeiie ettt sssesee s ss s ssessssssssssssesens | svessesissssessssenes 825,266 1,284,342 | oo (6,027,171)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS.... ettt sttt | seiestnstnnsenes 1,631,495 | .o 1,511,309 | oo 6,532,951
1202 SHOCKS .. vvueeereeeeeete ettt bbbt | tbinebnesnet s 2,039,787 | .o 10,010 | o 937,861
12,3 MOTIGAGE I0BNS.......eueeieceeie ettt s st en s tsnes | sestnssessestessansessessantnsnns | essssssssessastantnssestansntnns | estssesessestensanssessensantanenns
12,4 REAIESIALE. ......oueeciee Rttt | enbt bRttt e | etbtb ettt ebes | enbne ettt
12.5  Other iNVESIEA @SSELS..........cvieieeiececteic ettt sttt s s s sansssnens | sensessesesnsenes 1,917,847 | oo | e
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENLS...........covviiieirieeeeieieis e | resssiesesssese st sessnsns | sessssessessssessessssessessessesns
12.7  MISCEIIANEOUS PrOCEEAS.........couiviiviecieteiie ettt st bbb s s s ssesassns | ssssssesssssessesas T99,812 | oo | eteeeeeeeeeeeeeeeeeeeeeveverenenenn
12.8 Total investment proceeds (LINES 12.110 12.7).....ccveicuiieieicirieieessieie sttt sessesseses | svssessessessssenns 6,388,735 | ..occvvrrrrernnn. 1,521,319 | oo 7,470,812
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... 6,714,833 ...7,351,644
132 SHOCKS.....vvuieeiieiiieissiee ettt | srienssesssenss st ennes 66,239 | oo 1425 | 366,491
13.3 MOMGAGE I0BNS.......... vttt ettt bbb a s s et s st en s s bt ssessens | sbsebestessesstessessssensessesns | sessessessesastessesssensessessnses | sebestessessten e s et s s s s tns
1304 REAIESIAE. ... sttt st ts | sesetentes et et et st enrenretne | fretestesetaetet st s tnens | netestessee et es st nenneen
13.5  Oher INVESIEA @SSELS.......cuuiecicicieiiciei ettt bbb bbbttt nns | sbiessestesbsebsenseseas 45458 | .o 17,316 | oo 118,146
13.6  MiSCEllan€OoUS @PPIICALIONS..........c.cviveirieecteiceieiee ettt s e es s ss s b snsesenss | saesessssesessnsesasanns 75,000 | oo 75,203 | oo 200,000
13.7 Total investments acquired (LINES 13.110 13.8)....c..cviueieieiiiieeeseseseiese et ssses e | srstsssesisssssenes 6,901,531 | oo, 2,117,716 | oo 8,036,280
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).........ccoruiminrurrineineneineieieeeseieeeeeseiseesesee s
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOES, CAPITAI NOTES.........eereucereireie ettt st s bbb ess e bas | Sesbebsetsestess et ebsessestntsns | esbstsessessastastsessestestantsns | esbsesessestassessessensantaneans
16.2 Capital and paid in SUPIUS, 18SS trEASUNY STOCK.........c.evcveieeierriies ettt es st sssssesesse s sssesssses | sossestesissssessssssesssssesnss | sessessesessssessssssesssssesnsns | eesessessessssessesssesssssesensns
16.3 BOITOWEH FUNAS. ... eececeeeeie ettt bbb bbb en b et e tn | Hesbebseesentee b et ebsessentstans | etbstsessessastastessestansantans | esbasesessestasssessessessantanean
16.4 Net deposits on deposit-type contracts and other iNSUraNCe IADINIEIES.............cocvieviiiriieiesceceeee e | et enieess | evesssissesessse s s sssestesens | evessesesisssesessesessesessnaes
16.5 DIVIAENAS 10 STOCKNOIAETS..........oo ettt s sttt et stenen | sestestsessestessassnssessentnenns | esssssessessastasssnssestassansnns | estsesessestasssssessessansnnenns
16.6 Other cash provided (applied)... (4,621,234)] ... ...366,228 .10,204,111
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... (4,621,234) 366,228 | ..ooorrreeninns 10,204,111
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 Lin€ 17).........cccevvveees | ovveverrirernnns (4,308,764) | ....coovverrnees 1,054,173 | oo 3,611,471
19. Cash, cash equivalents and short-term investments:
191 BEGINNING OF VBN ...ttt bbbttt st | sbinebnesanesaneed 6,151,290 | .coovvrviireirnee 2,539,819 | oo 2,539,819
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuuiuieiiieriecneireisiierise et sttt sssssssassesssessessessnnes | sessssssssassnenns 1,842,527 | oo, 3,593,992 | oo 6,151,290
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  INVESIMENT EXCHANGES. ...crveieeterseessitseeseessss st ess sttt bbbttt | fbebensees st ssnsesenes 5,561 [ .................................... | .................................... ]
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE 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 |$ 929,900 |$ 991,279
(2) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| 1 s B
(3) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(4) NAIC SAP (1-2-3=4) XXX XXX XXX |$ 929,900 |$ 991,279
SURPLUS
(5) The Company state basis
(Page 3, line 37, Columns 1 & 2) XXX XXX XXX |$ 25,429,041 |$ 23,954,164
(6) State Prescribed Practice that are an increase/(decrease) from NAIC SAP
| | | B B
(7) State Permitted Practice that are an increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=38) XXX XXX XXX 1% 25,429,041 |$ 23,954,164

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 liabiliies
and disclosures of contingent assets and liabiliies 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.

C. Accounting Policy

(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
restrospective 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 Prepay ment Assumptions
Prepay ment 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
Not Applicable

(3) Recognized OTTI securities
Not Applicable

(4)  All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in eamnings
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 $ 78,273
2. 12 Months or Longer $

b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 4,308,943
2. 12 Months or Longer $
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
The Company performed an analy sis of loan-backed securities and determined that ex posure to credit risk was not a factor and did not warrant any
other-than-temporary impairments.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

Not Applicable

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 Liabiliies

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 Appilicable
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
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 9 - Income Taxes

No significant changes

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

B. FHLB (Federal Home Loan Bank) Agreements
The Company did not have any Federal Home Loan Bank agreements in place during the periods reported.

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

A Defined Benefit Plan
(4) Components of Net Periodic Benefit Cost

Not Applicable
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
B. Transfer and Servicing of Financial Assets
Not Applicable
C. Wash Sales
Not Applicable
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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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 20 - Fair Value Measurements

A. Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

Inputs Used for Assets and Liabilites 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 v alue.
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 Liabiliies: 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 observ able 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. Unobserv able 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 Ty pe of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds $ $ 147,938 |$ $ $ 147,938
Common Stocks, unaffiliated $ 9,046,337 |$ $ $ $ 9,046,337
Total $ 9,046,337 |$ 147,938 |$ $ $ 9,194,274
Liabilites at Fair Value
$ $ $ $ $
Total $ $ $ $ $

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy
Not Applicable

Policies when Transfers Between Levels are Recognized

At the end of each reporting period, the Company evaluates w hether or not any event has occurred or circumstances have changed that would cause
an instrument to be fransferred 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 ex cluding those

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

Aggregate Fair Net Asset Value | Not Practicable

Ty pe of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 43,786,162 |$§ 42,058,040 |$ $ 43,786,162 |$ $ $
Common Stocks, unaffiliated $ 9,046,337 |$ 9,046,337 |§ 9,046,337 |$ $ $ $

Bonds and Common Stocks

When available, the estimated fair values for bonds, including loan-backed and structured securities,and unaffliated 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 v aluation of these securities does not involve managements judgment.

When quoted prices in active markets are not available, the determination of estimated fair value is based on market standard v aluation methodologies,
giving priority to observable inputs. The significant inputs to the market standard v aluation methodologies for certain ty pes 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 observ able inputs are not available, the market standard valuation methodologies for determining the estimated fair value of certain ty pes of securities
that trade infrequently, and therefore hav e litfle 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
managements judgment or estimation, and cannot be supported by reference or market activity. Even though these inputs are unobserv able, management
believes they are consistent with w hat 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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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E.

NAV Practical Ex pedient Investments

Not Applicable

Note 21 — Other Items

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

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, liabiliies and revenue for the current year: to date
Not Applicable

(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 y ear balance:

Not Applicable

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year
Not Applicable

(5) ACARisk Corridors Receivable as of Reporting Date

Not Applicable

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Ex penses

Reserves for the Company's incurred losses and loss adjustment expenses (after intercompany pooling) affributable to insured events of prior years
reflect fav orable development totaling $479,022. The development can be attributed primarily to the re-estimation of unpaid losses and loss
adjustment expenses in the workers' compensation, commercial auto liability, private passenger auto liability, commercial multi perils, and products
liability lines of buisness. The favorable development in these lines was slightly offset by losses in homeow ners and farmow ners, auto phy sical
damage, and other liability line of business. The changes reflected in these lines were generally the result of recent dev elopment frends. There
were not any premium adjustments made as a result of this loss and loss adjustment ex pense dev elopment.

Information about Significant Changes in Methodologies and Assumptions

There hav e 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

Note 29 - Participating Policies

No significant changes
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 - Asbestos/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

B. Schedule of Insured Financial Obligations at the End of the Period:

Not Applicable

Q06.5



Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
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3.1

3.2
3.3

34
35

4.1

4.2

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES

PART 1- COMMON INTERROGATORIES
GENERAL

Did the reporting entity experience any material fransactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
asrequired by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statementin the charter, by-laws, articles of incorporation, or deed of setlement of the
reporting entity?

Ifyes, date of change:

Yes [

Yes|[

1 No[X]
1 No[]

Yes[X] NoJ[ ]

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?
Ifyes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end?

Ifthe response to 3.2 is yes, provide a brief description of those changes.

Yes[X] No[ ]

Yes[X] NoJ[ ]

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 raded or a member ofa publicly traded group? Yes[ ] No[X]
Ifthe 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]
Ifyes, 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 thathas ceased to existas a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of

Name of Entity Code Domicile
Ifthe reporting entity is subjectto a managementagreement, 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[] NA[X]
State as of what date the latestfinancial examination of the reporting entity was made or is being made. 12/31/2018
State the as of date thatthe latest financial examination report became available fromeither the state of domicile or the reporting entity. This date
should be the date ofthe examined balance sheetand not the date the report was completed or released. 12/31/2018
State as of what date the latestfinancial examination report became available to other states or the public fromeither the state of domicile or the
reporting entity. This is the release date or completion date of the examination reportand not the date of the examination (balance sheetdate). 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?

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked

Yes[ ] No[] NA[X]

Yes[ ] No[] NA[X]

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]
Ifresponse to 8.1 is yes, please identify the name ofthe bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]
Ifthe 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 0ocC 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?

(a) Honestand 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 promptinternal reporting of violations to an appropriate person or persons identified in the code; and

Qo7
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

(e)

GENERAL INTERROGATORIES

PART 1- COMMON INTERROGATORIES

Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2 Hasthe code of ethics for senior managers been amended?

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?

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

10.1 Does the reporting entity reportany amounts due fromparent, subsidiaries or affiliates on Page 2 of this statement?

10.2 Ifyes,

FINANCIAL

indicate any amounts receivable fromparentincluded in the Page 2 amount:

INVESTMENT

11.1 Were any ofthe 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.  Amountofreal estate and mortgages held in other invested assets in Schedule BA:

13.  Amountofreal estate and mortgages held in short-terminvestments:

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates?

14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

17.2

17.3
17.4

Ifyes, please complete the following:

Yes[ ] No[X
Yes[ ] No[X
Yes[X] No|
$ 0
Yes[ ] No[X
$ 0
$ 0
Yes[ ] No[X

1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
Bonds 0 $ 0
Preferred Stock 0 0
Common Stock 0 0
Short-Term Investments 0 0
Mortgage Loans on Real Estate 0 0
Al Other 0 0
Total Investmentin Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) 0 $ 0
Total Investmentin Parentincluded 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? Yes[ ] No[X
15.2 Ifyes, has a comprehensive description of the hedging programbeen made available to the domiciliary state? Yes[ ] No[] NA[X
Ifno, 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: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
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 throughoutthe currentyear held pursuantto a
custodial agreement with a qualified bank or trust company in accordance with Section 1, lll - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No|
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
BNY Mellon 500 Grant Street One Mellon Center, Suite #1035, Pittsburgh, PA 15258
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)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X
Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
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17.5

17.6

18.1
18.2

20.

21.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

| | |

Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investmentdecisions on
behalf of the reporting entity. For assets thatare managed internally by employees of the reporting entity, note as such ["...thathave access to the investmentaccounts”, "handle
securities"].

1 2
Name of Firmor Individual Affiliation
Chickasaw Capital Management, LLC. u
New England Asset Management, Inc. U
Norhtern 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] NoJ[ ]
17.5098  For firmsfindividuals 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[X] Nol ]
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 Management
Depository Number Name of Firmor Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
127398 Chickasaw Capital Management, LLC. | 254900X6FRILTWA2B610 SEC NO
105900 New England Asset Management, Inc. | KURB5E5PS4GQFZTCFC130 SEC NO
105780 Norhtern Trust Investments, Inc. BEL4B8X7EHJU845Y2N39 SEC NO
Have all the filing requirements of the Purposes and Procedures Manual ofthe NAIC Investment Analysis Office been followed? Yes[X] No[ ]
Ifno, listexceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5Gl security:
a.  Documentation necessary to permita full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is notavailable.
b.  Issuer or obligoris currenton all contracted interestand principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interestand principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]
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 fromthe credit rating assigned by an NAIC CRPin 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? Yes[ ] No[X]
By assigning FE to a Schedule BAnon-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 CRPin its legal capacity as an
NRSRO prior to January 1,2019.
d.  The fund only or predominantly holds bonds in its portfolio.
e.  The currentreporting NAIC designation was derived fromthe public credit rating(s) with annual surveillance assigned
by an NAIC CRPin its legal capacity as an NRSRO.
f. The public creditrating(s) with annual surveillance assigned by an NAIC CRP has notlapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? Yes[ ] No[X]

Q07.2
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3.1
32

4.1

42

6.1
6.2
6.3
6.4

7.1

GENERAL INTERROGATORIES (continued)
PART 2 - PROPERTY & CASUALTY INTERROGATORIES

Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? Yes[ ] No[X] NA[]
Ifyes, attach an explanation.
Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity fromliability, in whole or in part,
fromany 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 ata 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 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 0 0 0

Total XXX XXX 0 0 0 0 0 0
Operating Percentages:

5.1 A8Hloss percent 0.000%

5.2 A8H cost containment percent 0.000%

5.3 A8H expense percentexcluding cost containment expenses 0.000%
Do you actas 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 actas 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 businessin atleast two states? Yes[X] NoJ ]
Ifno, does the reporting entity assume reinsurance business that covers risks residing in atleastone state other than the state of domicile
ofthe reporting entity? Yes[ ] No[ ]

Qo8



Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE 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......... R BMU.........| Unauthorized.... | ......ocooore s
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

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.......cccooeivivinriinnns
2. Alaska......
3. Arizona
4. Arkansas.........cieinins
5. California..
6. Colorado......cccccvuereereunerneens
7. ConnecticUt.........cocuvevverecrened
8. Delaware
9. District of Columbia
10, Florida......ccovneerenieincineins
11, GEOIGia.....cvcvreererererreerrienns
12, Hawaii.....ooooovereerenrceenee
13, 1daho......coe
14, MliNOIS.....cvueereeeereeereeeiereeeene
15, Indiana........covvrevvevriniireiriis
16, 1OWa .o
17, Kansas.......ccovnenevvneineinerines
18, Kentucky......cooooveeereurrerneennanee
19, LoUISIana........coeueereeieeerinenee
20.  Main€. ..o
21.  Maryland..
22.  Massachusetts.......c...cc.ouenee.
23, Michigan......cccoeevvvverrierennnn,
24.  Minnesota....
25, MiSSISSIPPI...cvverrevererriireiiinnens
26, MiSSOUFi.....coverereererreeiriirienns
27.  Montana........ccoeeeneeneerseeneeneens
28.  Nebraska.........cccooeovuvrrrriennnns
29. Nevada......cocmmnensineeneens
30. New Hampshire.........cccoonee.
31, New Jersey.......ouorveerirnnnns
32, New MeXiCO.......cocovuerririrnenns
33, New YOrK..ooooevenreeencieene
34.
35.
36.
371.
38.
39.
40. ....382,803 439,275 1,241,962 | ... ..531,602 4,372,928 | ... ...6,483,388
41.  South Carolina.......c.ccoeeeereeeSC [ oL | v 165,341 210,17 | oo 520,548 | ..coovvrrrnnenee 2,482,444 8,429,651 | .o 9,621,741
42.
43
44,
A5, UtBN. el UT [N | i | ettt | creeenetessssesessesssssssensnnes | sesessseessesssssssssnssessantne | festsssessessessssssssestessanens | soesessssnssssasssssessessansnnes
46. Vermont... ..39,387 19,752 3,735 ..15,400 ....26,627
A7, VIrGINIa. ..o VA LN | s | st eisnssissieenes | seseeetsssessssssssessenssesses | sesesessssessessssssessssnssesses | setessesessssessessssessesssantes | setessesesessesnessessseseenntas
48, WaShington.......oceeveeiere e d WA Lt N | | coeiisinsese e sssssenes | soesssessesesssssssesessssesses | sssessessssessesssssssessessssasses | setessessssessessessssessessssantes | sesessessesessassessssassessesssss
49, WeSEVINginiaL.....ovevereeeeenee e WV ittt i | rvinrinisississsssssssstnnens | sressnssessssssssssssssssssssnnss | sesessssssssessasssssessnssassns | essssssessessassssssessassasssnsss | seessmssesssssansssssessessansnnes
50, WISCONSIN.....coreeerereerrnrirerees e W it | s [ e [ e sesenieies | estseenessessesinesseesiesissins | consbessesssssssssesentessnesens | sebsessessessasssesessessasieens
51, WYOMING. oo WY [ttt | s [ crerinnisessnsssesssesseninnes | sesssessenssesssssssssessesssssns | sessssssssessesssssssssnssessansns | snssssssessassssssssnssessanssnss | sesssssessessasssnssessessassnsans
52, AMeErican SAMOA........coereerdAS | it Nuis | | e | et | et | crebes et eiens | sebee ettt
53, BUAM..cecererrrerrenenrinreneenes U [ reiedNacs | s [ cnrrrisssnsnnsseseninnes [ sernnesressiesssssssesesssnsns | sesssssssssessesssssnsssssessanss | snsssnsessassesssnsestessassnss | ssssssesessessassesessassanenns
54, PUEHO RICO......cvuriieierereened PR et | i et [ seinsieiesissisei e sesenisies | esesessessessesssssssssssesissins | consiessesssssssssesessessnssness | setsessessessassnssessessassnsens
55.  US Virgin Islands....................
56. Northern Mariana Islands
57.  Canada.......cccooomrrrrnrinninns
58.  Aggregate Other Alien..........0T | . XXX | cooveevevecenisrieiiisneene0 | e 0
59.  TotalS....ooverrererererrirereierirnieenns 1,928,524
DETAILS OF WRITE-INS
580071, oo XXX [ ettt sincineies | ettt | seeeeeress sttt sstens | seteebee sttt bs st ebns | feebet sttt ettt | shebes ettt bes
58002, ..o XXX [ ettt sinsineies | reeeeee st estenens | seeeesesess st st s st st estanns | setestsesest st et e bt st st entane | festeeestess st sttt est et | Shestessee sttt en s tees
58003. .o XXX [ ettt sieeineies | reeeeees s st estenes | seeeensi s sttt sess st estaens | setestsesest st et ss st st entane | festeeestesa st st ent st et | cheetees et sttt n e taeen
58998. Summary of remaining write-ins
for Line 58 from overflow page.... | . XXX... | covereerverresieririreiennns [0 U [0 (0 I R (0 [0 0
58999. Totals (Lines 58001 thru 58003+
Line 58998) (Line 58 above)....... XXX | s (01 I [0 I {0 P 0 ] e {01 0
(@) Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG................... 7 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...............veveeeereeernerinenns 0
(other than their state of domicile - See DSLI) 0 N - None of the above - Not allowed to write business in the state.............. 50
D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities authorized to write
surplus lines in the state of domicile. 0
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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
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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 ID 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) (Y/N) *
Members
.................................................................. 31-1783451.. | .oooeevveiens | eevevereinninees [ cereenenenenennn. | Broad Street Brokerage Insurance Agency, LLC|OH............ NIA............... |Encova Life Insurance Company..................... | Ownership......... |....100.000 |Encova Mutual Insurance Group, InC......c..ccccoee | veeeeNuceers [ 3o
Encova Mutual Insurance
0291 | Group 10204... |62-1590861.. [ ..oovverrerrrees | eerreerrirnirnnenes | cerrmeereeseeseeeseneens Consumers Insurance USA, InC.......cccocovvvrrenee. OH............ A e Motorists Mutual Insurance Company.............. Ownership......... ....100.000 |Encova Mutual Insurance Group, INC........ccocees | coveee [\ K
.................................................................. 42-1496478.. | ..coooeveevvns | cvrvrierninniens | cereseisssenseinsinnnee [ IMARC, LLCoiicicveccvieieveeiesecssieseisseens | WAueiieee [NIAL........... | lowa Mutual Insurance Company..................... | Ownership......... |......90.000 | Encova Mutual Insurance Group, Inc N [ B
Encova Mutual Insurance
0291 | Group 31577... |42-1019089.. | ..evvvvrerenns [ ervrrrieireniens [ evrereisseeissieens lowa American Insurance Company.................. OH............ A, lowa Mutual Insurance Company..................... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC........cc.coe. | veue N K
Encova Mutual Insurance
0291 | Group 14338... |42-0333120.. | .coevvveirerrins | cevrrereirnnnns | ereererseisseneennnens lowa Mutual Insurance Company............ccceene OH............ TA s | e | ereensten ettt | srsesseenntenrenas Encova Mutual Insurance Group, INC.......ccceves | covee. N | P
Motorists Commercial Mutual Insurance
.................................................................. 41-1563134.. | cooovvvvvererees | cevrererieiinens | rerieeneneneeneen. | ENCOVA InsUrance Agency, Inc........c.ovveveneveeeee [MNLc [ NIAL............ | COmpany Ownership......... |....100.000 | Encova Mutual Insurance Group, Inc...........cce. | cooee.Nuvoioet [ 3
Encova Mutual Insurance
0291 | Group 40932... [31-1022150.. | cocererrieriries [ errvererveieeienns | cvvereresieieiessnienenns MICO Insurance Company...........c.cocevervrererenns OH............ A Motorists Mutual Insurance Company.............. Ownership......... ....100.000 |Encova Mutual Insurance Group, Inc............... | ... N....... KR
Encova Mutual Insurance Motorists Commercial Mutual Insurance
0291 | Group 13331... [41-0299900.. | .coevvveerrerrins | cervrrerreersinnns | crrveerreeseeneennnens Company OH............ TA e e | ersesnssen e tenten et | srsesseenntensenas Encova Mutual Insurance Group, INC.......cccoves | cevee N | P
Encova Mutual Insurance
0291 | Group 66311... |31-0717055.. | coevverreerieens [ ervrrereiiesiens v Encova Life Insurance Company............c..ce.ee... OH............ A, Motorists Mutual Insurance Company.............. Ownership......... [ ...... 70.000 |Encova Mutual Insurance Group, InC........ccco... | vee. N.oooa. 3,6.......
Encova Mutual Insurance
0291 | Group 14621... | 31-4259550.. | .oocvveeieirins | cerereneireinens | veeereineinieieinenns Motorists Mutual Insurance Company. OH............ TA e e | erreenssens et nstensen et | srtesseenetennenns Encova Mutual Insurance Group, InC..........co... | ..o [\ | P
.................................................................. 31-0851906.. | ..cevvreererreens | eereereirnerneinens [ eeneiseenenineenenenee. | ENCOVA Service Corporation Encova Mutual Insurance Group, Inc weeeNe [ B
Encova Mutual Insurance
0291 | Group 23175... [02-0178290.. [ ..cvevviireiis | verreieiieiisieis | evererssiensenssienens Phenix Mutual Fire Insurance Company............ OH............ RE....ccoinn. Encova Mutual Insurance Group, InC.........ccce. | coue.. N P
Encova Mutual Insurance
0291 | Group 19950... [39-0739760.. | ....covvererries | cerrrereiriieiies | creireriereseieisnnns Wilson Mutual Insurance Company.... TA et et | eresnssess et ensen et | srrenses st Encova Mutual Insurance Group, InC.........ccc.e. | coeee. N | P
.................................................................. 81-4951462.. | ...cvvvrivcrrens | cverververnenns | crvernerinenenennenne | ENCOVA Realty, LLC Motorists Mutual Insurance Company.............. |Ownership......... |....100.000 | Encova Mutual Insurance Group, Inc weenelNe [ B
.................................................................. 31-1712343.. | ..ovvvcvvecens [ evveieveiviieien [ veieivisiienennnn. | EnCova Foundation of Ohio...........c.ccceceviveveeinene | OHoc |NIAL............. | Motorists Mutual Insurance Company.............. |Board..........c...... | secevevuneeen. | Encova Mutual Insurance Group, InC......coeveees [ eereeNevieis [4unn
Encova Mutual Insurance
0291 | Group 12372... | 20-2394166.. | ....covvererrires | cevrreneiviiinies | ererreriseseneisnins BrickStreet Mutual Insurance Company............. WV TA ot | et | ersesssaens ettt | srressesnsenaenas Encova Mutual Insurance Group, InC........cccce. | cvvee. N P
Encova Mutual Insurance
0291 | Group 15137... |46-1783383.. | cocvvierericns | ceverereiviinnies | ererieiieieneneisnnns PinnaclePoint Insurance Company............c..c.... WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC...........cc.. | e N 2
Encova Mutual Insurance
0291 | Group 13045... | 26-0818900.. | ....covererrins | cerrrereireinnns | crreereirereieneennnens NorthStone Insurance Company...........ccccceveene WV...ooonne BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC........cc.coe. | voue N 2
Encova Mutual Insurance
0291 | Group 15136... |46-1795752.. | .cvevveeireirins | cerereneisninnns | crvereiseisieneennnens SummitPoint Insurance Company............cc........ WV A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC........ccccee. | voue N Y
Encova Mutual Insurance
0291 | Group 13016... |87-0807723.. | .coeevveeverrins | cerrrereirsinnins | creereiseisieieennnns AlleghenyPoint Insurance Company................ WV..ovnne A, BrickStreet Mutual Insurance Company........... Ownership......... ....100.000 |Encova Mutual Insurance Group, InC........cc.coe. | v N 2
.................................................................. 80-0772825... | ..covvovverereens | wenererreernnnees | cereesenenennnnene.. | ENCOVA Foundation of West Virginia, Inc........... |WV............ INIA............... | BrickStreet Mutual Insurance Company...........|Board................. | ccecoveuueene. | Encova Mutual Insurance Group, InC......ccvveees | v Nuciecs [ B
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE |NSURANCE 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 Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company ID 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) (Y/N) *
.................................................................... 81-3585592... | ..evvvrerrrrins | werrereireernnnnes | eereenereseninnennne. | STCE HTC Federal Investor, LLC............ccoeeo.. | GA......ceo. INIALL............. | BrickStreet Mutual Insurance Company........... | Ownership......... |.....99.990 |Encova Mutual Insurance Group, Inc N [
.................................................................... 81-5313304.. | ..ccovvverveveiens | evvrieveiviieiens [evevesisiieneennen. | MPC Brickstreet 2017 Historic Fund, LLC..........|GA............|NIA............... | BrickStreet Mutual Insurance Company........... | Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc N [
.................................................................... 82-4318558.. | ..covvovrrrrens | eenereirneinninees [ eereeenenesennnennne. | MPC Brickstreet 2018 Historic Fund, LLC..........|GA............. NIA............... | BrickStreet Mutual Insurance Company........... | Ownership......... |.....99.990 |Encova Mutual Insurance Group, INC........ccccees | veeeeNuciiois [ e
.................................................................... 84-1783677.. | .ceovveriereians | eovrievesiieiens [ eveveissisiiennennen. | MPC Brickstreet 2019 Historic Fund, LLC..........|GA............|NIA............... | BrickStreet Mutual Insurance Company........... | Ownership......... |......99.990 |Encova Mutual Insurance Group, Inc N [
.................................................................... 86-1546423.. | ....coovvvvrers | wevereireersennes | cersesenennneenene. | ENCOVA Insurance Service Center, LLC............. |OH............ NIA............... | Motorists Mutual Insurance Company.............. | Ownership......... |....100.000 |Encova Mutual Insurance Group, Inc. N [
Encova Mutual Insurance
0291 |Group [ 86-1371222.. | .ovoveevrerens | evrreinenninnes | eereeineineieessenninns Encova Holdings, INC......cocvvvurivirncinenreincins OH............ UIP .o Encova Mutual Insurance Group, Inc............... Ownership......... ....100.000 |Encova Mutual Insurance Group, INC........ccocews | covene N [
Encova Mutual Insurance
0291 |Group [ 86-1286784... | ..ovvevereerens | v [ e Encova Mutual Insurance Group, Inc................. OH............ UIP e [ttt Ownership......... 10 100.000 | ettt | eeea N...... T
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 PHENIX MUTUAL FIRE INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

Current Year to Date

Lines of Business

1

Earned

Direct Premiums

2
Direct Losses
Incurred

3
Direct
Loss Percentage

4
Prior Year to Date
Direct Loss
Percentage

. Farmowners multiple peril
. Homeowners multiple peril...
. Commercial multiple peril.....
. Mortgage guaranty.......

. Ocean marine.......
. Inland marine........
. Financial guaranty....
. Medical professional liability - occurrence....
. Medical professional liability - claims-made.
L BArthQUAKE..........oeeeecc e
. Group accident and health..............cccevveveverieiiirieeees e
. Credit accident and health....
. Other accident and health
. Workers' COMPENSAtioN...........cccovcueveiieiiee e
Other liability-0CCUITENCE..........cvvuiveiiecreieeeeseee e
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......

—
SOWOOUTAWN

. Warranty
. Reinsurance-nonproportional assumed property.

2608 | oo (62,595)
............................. 552,208

................................ (2.390)

..11,869.741

....... 0.000 |.

....... 0.000 | ...
0,000 |-

................................ (5.527)

......................... (2,403.660) | ........ecvervvvrnncen.. 108.988
.......................... 9,754.995

e 0.000 |.

s 0.000 |.

................... 3,918,367.347

................................. 0.000

...(66,329.751)
..... (6,757.858)

. Sum. of remaining write-ins for Line 34 from overflow page....

3499. Totals (Lines 3401 thru 3403 plus 3498) (LIN€ 34)......ccoorririerinrsriieississianinns
PART 2 - DIRECT PREMIUMS WRITTEN
1 2 3
Current Current Prior Year
Lines of Business Quarter Year to Date Year to Date

1o Bttt ssesss st ssessessssessesssnsesens | seseesessenssesessensenseessesenees s 81 8DT | ririiieiieiesseieeseneeeee e 88,397 | o 66,146
2. Allied lines.... 34,106
3. FarmOWNETS MUIIDIE PEIL.......ouiviiiiieiciieieiec ettt sssessesses | sesesssssssessessssesses e bssessesssssssessessssants | sestessesssssssessessssastesssssntessesssessessesns | sesesssessesssessessssessesse s s sssesse s st ensenas
4. Homeowners multiple peril... ...1,463,802
5. Commercial MUILIPIE PETiL.........coviueirriririreirisereiresnenessieessssiseessessseesessesssssnnnnes | serseenenessessnsssesssssesssesnessessens (h282) | torevrneeneenerreernenenensrenneeneee ($4282) | ovoieeireeine e 251,206
6. Mortgage guaranty

8. Ocean marine

9. Inland marine........

. FIN@NCIal QUAIANLY........cocviviieieciese ettt
Medical professional liability - occurrence
Medical professional liability - claims made..
. Earthquake..........cccocuvevererciiiciccnns
. Group accident and health
. Credit accident and health....
. Other accident and health....
. Workers' compensation....
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......

. Aircraft (all perils)

. International..
L Warmanty.......ooeveneneneescse e

. Reinsurance-nonproportional assumed property.
. Reinsurance-nonproportional assumed liability........
. Reinsurance-nonproportional assumed financial lines
. Aggregate write-ins for other lines of DUSINESS.........cccverrrnrieninrnse e
e TORAIS .ot

. AUtO PhySICal dAMAGE.......ceevrerririerre e

!

o

. Sum. of remaining write-ins for Line 34 from overflow page....
. Totals (Lines 3401 thru 3403 plus 3498) (LiN€ 34).......cconinimininiinriirisisissesee s sneseeseens




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE |NSURANCE COMPANY

¥10

PART 3 (000 omitted)
LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE
2 3 4 5 6 7 8 9 10 1 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 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 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 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 (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.. | oovvnnrinnrieneeneen8,581 | i 8,508 | .o 17,090 | o 552 | oo [45) 1 Y y (< 1 [P OO 7786 | i 429 | s 7,942 | o, 16,157 | [ZZX) ] I (214) | oo (456)
2. 2019 [ eernrrinninniennennn2,000 | e, 3,391 | s 5,391 | e 328 | s I I < |0 I ISR 1,458 | oo 357 | o KL I I 4,956 | ..o [VAK) ] 108 | .o (105)
3. Subtotals
2019+ Prior....oo. | oo 10,681 | i 11,900 | oo 22,481 | oo 881 [ e (45) TR - 1< 1 [FSOOOOO 9,245 | oo 785 | oo 11,083 | oo 29,114 |, (456) | .cooovvecrecricninens [(L0) ] (561)
4. 2020 [ e 3482 | e, 4749 | i 8,231 | e 945 | oo 69 | i 1,015 | 2,409 | s 719 | AT | s 7,299 |, [(P4:) ] 210 [ o 82
5. Subtotals
2020 + Prior. ... | oo 14,003 | i 16,648 | ..o 30,712 | s 1,826 [ oo ()] Iy It - I SO 11,653 | oo 1,504 | oo 15,254 | v, 28412 | oo (584) | ..ooveeiieieiiniis 105 | v (479)
6. 2021 [ XX XK e [ )., SO PO ) .9, SO PO D0 O [ O 808 | o808 [ D, SO [P 961 | v 1,569 | oo 2,530 | ) .0, SR [ 0,0, SO PR XXX
7. Totals....ooovvvvres | o 14,083 | o 16,648 | ..o 30,712 | v 1,826 | oo 802 | oo 2,629 | 11,653 | oo 2,465 | .o, 16,823 | oo 30,942 | .o (584) [ ..o, 105 | .o (479)

8. Prior Year-
End's Surplus
As Regards
Policyholders

Col. 11, Line 7
As % of Col. 1,
Line 7

Col. 12, Line 7
As % of Col. 2,
Line 7

Col. 13, Line 7
As % of Col. 3,
Line 7

1o (4.1)%

2. e 0.6 %

3 (1.6)%

Col. 13, Line 7

Line 8

enn(2.0)%




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE 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. Wil 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.

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

Bar Code:

000 00D AR
* 23175 202149000001 =
0000 O L AR
* 23175 2021455200001 =
000 0O AL
* 23175 202136050000 1 =
A0 0RO LA
* 2317520215050 000 1 =

Q15

Response

NO

NO

NO

NO




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

Current Statement Date 4
1 2 3
Net Admitted December 31,
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets

2504. Automobiles..................
2505. Miscellaneous receivables

2506. Prepaid expenses
2507. Returned Checks......

2597. Summary of remaining write-ins for Line 25

Q16




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ok w

_
- o

Book/adjusted carrying value, DECEMBEr 31 Of IO YEAI..........cvcvevrerieeierieteeeee ettt senees
Cost of acquired:

2.1 Actual cost at ime Of ACGUISIION. .........c.rverirrerieieiierise sttt
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals

Deduct amounts received on disposals
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation...............ocreeeeeeereeneeneineeneeneisesesesseseeseneees
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amounts.............ccceeeveevrieieriiniennes
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

- A A
o w N -~ Oo

Book value/recorded investment excluding accrued interest, December 31 Of prior Year...........ocveueeeereeneeneerseeneenseeeneenees
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and Other...........cocvererirenrnnsineseseecseeneenn .
ACCIUal Of dISCOUNL. ..o Y
Unrealized valuation increase (deCrease)............wwrerurereeneereersesnesneeneereenneed
Total gain (loss) on disposals
Deduct amounts received on disposals.
Deduct amortization of premium and mortgage interest points and commitment fees
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year's other-than-temporary impairment recognized

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
. TOtal VAIUGLON GIIOWANCE........couieieeieiecircieeee ittt bbb
. SUDLOLAl (LINE 11 PIUS LINE 12)...euveieeieireiiesieiris sttt sttt sttt en s essensanssesnns
. Deduct total NONAAMItIEd GMOUNTS...........cuuriiiiieiii bbb
. Statement value at end of current period (Ling 13 MINUS LiNE 14).......oriiurieisnesseisi s ssissssns e snsssssessesssssssssssssssessnes

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, DECEMDEr 31 Of PHIOr YEAI..........cccveuieeireieise ettt snees
Cost of acquired:

2.1 Actual cost at time Of ACQUISIEION.............cueviuireiiiccce sttt bbb aeaes
2.2 Additional investment made after ACQUISITION. ............ocururirriiiecireisese sttt
Capitalized deferred interest and other.............

Accrual of discount...........cccoceverernee.
Unrealized valuation increase (decrease).
Total gain (loss) on disposals............
Deduct amounts received on disposals.............
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccoevrivrerrrieirerreseriesseneessiennes
. Deduct total Nonadmitied @MOUNLS............cccriiieiriieiecee st s s s e
. Statement value at end of current period (Line 11 MiNUS LINE 12)......cvueuiiieiieiisieieisississssssesssesseesssessesssssssesassssssesssssssasses

..................................... 2,834,719

56,674)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ok w2

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-7+8-9+10)........ccceevverierrererierieere e
. Deduct total nonadmitted @MOUNLS...........ccvuiviiiieicieiree ettt bbb
. Statement value at end of current period (Line 11 mMINUS LINE 12)........ccciiiueiiieiiiiieieiiieisiesie s sresssssesessssesssens

Book/adjusted carrying value of bonds and stocks, December 31 of Prior YEar..........ccccevevevreecieviecieesee e
Cost of bonds and SLOCKS ACQUIFET..........c.cvueveiuiiriieiciie ettt bbbt aes
ACCTUAL OF GISCOUNL........cocvicviteictctece ettt ettt bbbttt s bbb n s seneaes
Unrealized valuation iNCrEaSE (ABCTBASE)..........euiuiveieereiiiseiseisiiesie ettt bbbt bbb bbb se st sse e
Total gain (I0SS) ON GISPOSAIS..........rvererrererrereireeiesisseeee e es sttt s st s et n st en st
Deduct consideration for bonds and Stocks diSPOSEA OF ...........ciueiieiiirieicice e
Deduct amortization Of PrEMIUM...........c.eiririrrirree ettt s bbbt en
Total foreign exchange change in book/adjusted Carrying ValUe..............ccccucuiveieiiveicieieeec e
Deduct current year's other-than-temporary impairment recognized

................................... 47,389,096
..................................... 6,786,634

......................................... (10,169)
........................................ 653,432
..................................... 3,676,842

................................... 46,415,093
..................................... 7,780,859
.......................................... 21,234
..................................... 1,562,376
........................................ 115,204
..................................... 7,548,018
........................................ 250,135
712,865
............................................ 5,349

................................... 47,389,096




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE |NSURANCE 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

20ISO

BooklAdjus:ed Carrying Acquiiitions Dispoiitions Non-Tradiing Activity BooklAdjusfed Carrying BooklAdjus?ed Carrying Book/Adjust7ed Carrying BooklAdjus?ed 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 (8)-vrvevereerrerireeiierieessese st sessssess st sssssensnns | sesssnessssssssssssesnessnns 34,318,587 | .oooorririierieiin 6,440,375 | ...oovvercrerrereiens 1,631,348 | ..o (QETA£:%) | - 38,989,831 | ..ceuurrirrererieeieniessienisnens [ e | s 34,318,587
2. NAIC 2 (@).ucevurereririresieese e ess sttt | eeesnent s 2,545,813 | oo 274,458 100,000 | ..ooovereircrireeieenens 2,920,272 | .vvorevireeeineriessieseseenieseseens | e essenes | e 2,545,813
3 NAIC 3 (@)eeurermerireereerieesee ittt | sttt TA44,375 | ooecscriseesesssesiesisees | et | et 3,563 | oo 147,938 | oveecrieirieriesnesesssrisssinens | s enes | e 144,375
NAIC 4 (8)-.vveverevernrereeeiereeeesies s es st es st | eees st es s s bbbt eee | 4e0b s Rt s Rkt eR e | SeE8 R Rt | HEE R | HEn e 0 [t | e | et
NAIC 5 (8)-vvverereeeenrereesssereseeseesesseesies s es s eess s s esss s | eessseeest s b s sttt eeeee | 4eeb s e Rt s bbbkt | £eE8 R R Rt | HEE R | HEe e 0 [t | e e | st
NAIC B (8)-+vvveveveveerreraeessnereseeseesesseesees s esse s ese s ee | o0t AR e e Rt bRttt | 460t R LR E Rt eee et | 4hE8 R LRt eR et Rt | £EfeeEE R ekttt | HE et 0 | et | et | eene et
NAIC Ttk est et | eeeb iRt bRtk | etk e | Shes iR R R | HHE iRttt | R bRt 0 [t [ et | eeet e
NAIC 2.t sttt | etes s stttk eee | Heet iRkt | HeEs R bR | Heb iRt | Heen st 0 [t [ et | et
10, NAIC 3.ttt | eeteb s e bbbttt ee | Seet s RSk es e | ShEs R R | et | Rt 0 [t [ et | et
1.
12, NAIC Bt s et | eteb st s ettt ees | et s R e eRe | SeEs RSt | ettt | s 0 [t [ et | sees e
13, NAIC Bt s | eteEeeEE ettt | et eneE Rt enan s | et d Rttt E et en | et enE ettt | ettt 0 | i | e e | enes st
14, Total Preferred SIOCK..........covwiurieieriniireiciesnieiesesissisenesesssssienenes | crsssessisenssssssss s enessessesenesssns 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
15.  Total Bonds and Preferred StOCK.......oiumimrimminrisniisniisnissisnisnssnssnses | cosessssssssssssssssssssnes 37,008,775 | oo 6,714,833 | oo 1,631,348 | ..o [CL2A) | I 42,058,040 | ..o O R [\ 37,008,775

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:
NAIC1S.......... 0; NAIC2S........ 0; NAIC3S........ 0; NAIC4S....... 0; NAIC5S.......... 0; NAICG6S.......... 0.




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE 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

QsSI03, QSI104, QSI05, QSI06, QSI07



Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Book/adjusted carrying value, December 31 Of PHOT YEAI..........covererirrrenrerrieiesissiseississese e ssesseens

. Cost of cash eqUIVAIENTS ACQUIME............cceverieeeieeieicreee ettt et b st senaaes

o ACCTUAL OF QISCOUNL.....vuvvvere ettt sttt

. Unrealized valuation iNCrease (ABCTBASE)............cvueuevericerireseieeiess sttt sae st s

. Total gain (I0SS) ON AISPOSAIS........c.cvvervrerieeieiceess ettt st tes st es st s st en s s sassnsenes

. Deduct consideration received on diSPOSALS..............cceiueveiicieiiiriierie e

. Deduct amortization Of PrEMIUM..........cciiieiieiscee ettt bbb a b s e

. Total foreign exchange change in book/ adjusted carrying ValUe.............cccccvevviereiiecreniceeseee e

. Deduct current year's other-than-temporary impairment reCOgNIZEd...........cccovrvevriveeriicereeeeeeeeeeree e

. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccccccveverrerrirensrieriesinnnns

. Deduct total nonadmitted @MOUNES............ccccieiiiiiieiecc et nnn

. Statement value at end of current period (Ling 10 MiNUS LINE 11).....ccoviviiveiierieiiisici st nseaans

.............................................. 5,767,308

.............................................. 9,357,423

.............................................. 2,366,334

............................................ 17,457,494

.............................................. 1,458,752

.............................................. 5,767,308

QsSI08




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY

Sch. APt. 2
NONE

Sch. APt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QEO02



Statement for March 31, 2021 of the PHENIX MUTUAL FIRE |NSURANCE COMPANY

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

€030

1 2 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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC..........ccccoovvervinerrerncnninnn. Philadelphia..........ccccooeeevniariinnne PA.... | Aberdeen Asset Management Inc 08/2412017.... | evoeereeeres | cerreeevereeeeirerenseirenes | e 31,832
Crescent Senior Secured Floating Rate Fund..........coccoeiiiiinininiinninnns Dover.. DE.... | Crescent Capital Group LP........... 02/28/2011.... | oo | e | e 13,626 | oo | e | s 0.940
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .........ccocoveiirisisiisssisisissieniins cvvesississsssessessnenens 0 | 45,458 0 0].... XXX.ooone
4899999. Subtotal - Unaffiliated 0. 45,458 0 0 [ XXX
5099999. Totals. 0. 45,458 0 0|.... XXX.......
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. Change in | 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) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... Philadelphia...........cccco...... PA.. | Aberdeen Asset Management Inc............. 08/24/2017 | 02/06/2021 | ....... 1,387,481 | ........... (4,514) [ oo | e | e [ v ($,514) [ | e | e 1,414,799 0
Crescent Senior Secured Floating Rate Fund.............. DOVEr ... DE.. | Crescent Capital Group LP........ccccoeveunns 02/28/2011 | 03/01/2021 | ....... 1,504,699 30,583 [ ..o | e | e | 30,983 | v | 1,046,065 502,843 0
2599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........ccccouiiiiiniiniiissisiins 2,892,180 26,069 0 0 ....1,046,065 | ..... 1,917,641 0 0 0
4899999, SUDOLAl = UNAFAIIBIEA. ...ttt £E 1R 2,892,180 26,069 0 0 .. 1,046,085 | ... 1,917,641 0 0 0
5099999, TOAIS. .......vvoerriereieeieeieieeiieet etttk eeseeER ARk 2,892,180 26,069 0 0 |0 | 000 26,069 | o0 | s 1,046,065 | ..... 1,917,641 0 0 0
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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
115117 MP 5 | BROWARD CNTY FLAWTR & SWR UTIL REV........ccvvvvvirirriins 01/08/2021........ SUNTRUST ROBINSON HUMPHREY INC......c.ovviiiiieriiiieriisesisisinnees [ reninsiesisissesesssssssssesssssssenssssees | seresssssessesssessesssssseseeens 112,897 | torivierinsiesnsissssssessssnnns 100,000 936 |1.BFE
59163P KT 9 [METRO ORE......ooiiiiiiierniiniieiriteesiei sttt sesssninenss | seesessnsinsenes 03/03/2021........ STIFEL NICOLAUS & COMPANY. .100,000 862 |1.AFE
763261  4U 5 |RICHARDSON TEX INDPT SCH DIST.....cootiiriiiemriiiieineieissisererieen 01/12/2021........ SUNTRUST ROBINSON HUMPHREY INC................ 100,000 [ oo e 1,289 | 1. AFE ..o,
819190 WT 2 | SHAKOPEE MINN INDPT SCH DIST NO 720 01/27/2021 WELLS FARGO BANK, N.A./SIG 125,000 1.CFE
819190 WW 5 | SHAKOPEE MINN INDPT SCH DIST NO 720 01/27/2021........ | WELLS FARGO BANK, N.A./SIG 150,000 1.CFE
932423 VN 3 | WALLED LAKE MICH CONS SCH DIST......coevriererinrieirerierresesireressssiserssisseessenans | vernesnsenenes 01/15/2021 STIFEL NICOLAUS & COMPANY. 100,000 1BFE
932423 VS 2 | WALLED LAKE MICH CONS SCH DIST. .1 01/15/2021........ STIFEL NICOLAUS & COMPANY 125,000 1.BFE
2499999. Total - Bonds - U.S. Political Subdivisions of States 800,000 3,087 XXX
Bonds - U.S. Special R and Special A
13034A° M6 4 |CALIFORNIA INFRASTRUCTURE & ECONOMIC DEV 01/12/2021........ | Jefferie .100,000 156 [1.AFE
3132D5  6Z 0 |FH SBB088 - RMBS.........ovuiriiiiierisiieresisisissie s essssssssssssessnsins | siosssessnsnnns 01/21/2021 SUNTRUST CAPITAL MARKETS, INC.... 645,103 403 |1.A
3133GB  GD 0 [FHQNABIE - RMBS........cooviiiriiiiiieineiiesisee st ssssssnssenes | oerensssenenes 01/21/2021........ Citigroup (SSB) 343,937 287 |1.A
3133KY U6 4 |FHRB5105- RMBS 02/18/2021........ SUNTRUST CAPITAL MARKETS, INC.......ccviuiiiriireiiniieieinsiesnsississinsierns | resinseesinssssssesisesssssssesssssssesnssnsees | sereessessensessssnenessssseneneneen D T84 | i 498,085 277 (1A
3140X9 V5 1 [FNFM6035-RMBS.........ccocovveerririeririns 02/19/2021 BMO CAPITAL MARKETS....... 248,601
485429 76 4 |KANSAS ST DEV FIN AUTH REV.... 03/03/2021........ | CITIGROUP GLOBAL MARKETS INC.... .100,000
546517 BD 6 |LOUISIANA ST TRANSN AUTH. 01/07/2021 WELLS FARGO BANK, N.A./SIG 100,000
557363 DX 3 |MADISON CNTY N'Y CAP RESOURCE CORP REV.......ccocomiirirmriiireriniserneiseienins 01/11/2021....... NATL FINANCIAL SERVICES CORP (NFS) .125,000
631060 CW 8 |NARRAGANSETT R | BAY COMMN WASTEWATER 8Y......... 02/18/2021........ RAYMOND JAMES & ASSOCIATES........ccorererieirinnierisesieninsenns .100,000
646140 DR 1 |NEW JERSEY ST TPK AUTH TPK REV.....cocovuiiiririiiririiciseieressees s 01/26/2021 CITIGROUP GLOBAL MARKETS INC................ 100,000
91412H  LF 8 |UNIVERSITY CALIF REVS 02/26/2021........ | Jefferie 100,000
92778W LB 0 | VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R....c.ccoviniininiirerinnins 01/14/2021 NATL FINANCIAL SERVICES CORP (NFS) 100,000
3199999. Total - Bonds - U.S. Special Revenue and SPecial ASSESSIMENES. ... iirrirriireiereriasiiessisrinss eeressasssssassssssessssssessessssssessassssssesssssssssansssssessassas 2,560,726 4,466 XXX
Bonds - Industrial and Mi:
037833 EB 2 |APPLEINC 02/01/2021........ GOLDMAN... 600,000 1BFE
04016N  AM 5 | ARES XLIV CLO LTD. - CDO 03/31/2021........ GOLDMAN... 100,000 1.2
05565E BQ 7 |BMW US CAPITAL LLC 03/29/2021........ J P MORGAN SECURITIES........... 400,000 1.FFE
36319T AN 6 | GALXY 23R AR - CDO 02/25/2021........ MORGAN STANLEY & COMPANY .....couurvrrierriiiieriesinsererississesesisesseseseeneenins 300,000 1.2
64952W  DW 0 | NEW YORK LIFE GLOBAL FUNDING.......ccoivrviiereriiisirsieisssseesessssisensssssssnsnenes 02/02/2021........ BANC OF AMERICA/FIXED INCOME...........ccocrmriiriiriierininiieissinseesssssssssiens. | vsinsesesssssssssesssssssssssesssssssessssssses | seresssssessessssssesssssssssssseens 190,888 | woerrersssesessnssssessrnssemssnsnnne 150,000 67 |1.AFE
74982W  AA 4 |RACE POINT IXCLO LTD - CDO 03/15/2021........ J P MORGAN SECURITIES........... 300,000 1.2
82652Q  AA 9 [SRFC 211 A= RMBS.......oiiiiiireriiiienisisisie st sssssssssenss | ossssssssnenns 03/08/2021........ DEUTSCHE BANK SECURITIES, INC......ccovvvieierinrieireiinis 350,000 1.AFE
902674 YB 0 |UBS AG (LONDON BRANCH) [ 02/02/2021........ UBS SECURITIES LLC......cccovvvvrrrinene 250,000 1.DFE
92343V GG 3 | VERIZON COMMUNICATIONS INC 03/11/2021........ Citigroup (SSB) 275,000 2AFE
98164E  AD 7 | WOART 2021-A A4 - ABS 02/03/2021........ MIZUHO SECURITIES USA/FIXED INCOME 500,000 1.AFE
3899999. Total - Bonds - Industrial and Miscellaneous. . 3,225,000 67 XXX
8399997, TOHAl = BONAS = P 3. oottt ettt ettt ettt et et sesss st st eeteeeeseteeseeeeeeseeteseesesessees | f8eesetaesessessessesassessesaessesesseeseseeseeseeaesoeseeseeseseeseEeEaeEoeseEeEeeEee1ee e e eeEeEAeE oo e ee8 4L eEaeEeeE e e eEAeEeeAeEeEeeEeeEeEAeEseEeeses et antentesretes | feiesiessesstessesiesassestesesantessesintantenens | seressesesinsenesesansersenrenea 6,714,833 6,585,726 7,620 XXX
8399999, TOAl = BOMAS. ...ttt etttk 1 8818884880848 E e b eEEs EeLE1eEE oL e R R R LR L LR R R R4 R L E LR LR L L E L E R LR E R LR L E 4L E R E LR R LR E L bR LR E e E e EE ke eEieE e ens e E e ettt | enienbne st ens st 6,714,833 6,585,726 7,620 XXX
Common Stocks - Industrial and Miscell (Unaffliated) Publicly Traded
00206R 10 2 |AT&T ORD . 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.cccovvvviinianee 75.000 XXX XXX
008252 10 8 | AFFILIATED MANAGERS GROUP ORD.........cccccvvrivmrrcirnrirenee 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 7.000 XXX XXX
00912X 30 2 |AIRLEASE CL AORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 16.000 XXX XXX
01973R 10 1 | ALLISON TRANSMISSION HOLDINGS ORD.........cormreirrmiirniineireriniireseeiersnieiennns 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 17.000 XXX XXX
023436 10 8 |AMEDISYS ORD 03/24/2021........|MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 XXX XXX
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 21.000 XXX XXX
09215C 10 5 | BLACK KNIGHT ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.cccovevvririnnee 22.000 XXX XXX
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093671 10 5 |H&R BLOCK ORD .| 03/24/2021........|MERRILL LYNCH PIERCE FENNER & SMITH INC 27.000 XXX XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD.........c.ccorvrrirerirrirenne 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 34.000 XXX XXX
117043 10 9 |BRUNSWICK ORD......ccccormrirmririnee 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 XXX XXX
146229 10 9 | CARTERS ORD......couiiiiiiiiiieieisissiesiis sttt ssssssssessssnns | seeessesssens 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 7.000 XXX XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD . | 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 XXX XXX
166764 10 0 |CHEVRON ORD .| 03/24/2021........ | MERRILL LYNCH PIERCE FENNER & SMITH INC 27.000 XXX XXX
192479 10 3 |COHERENT ORD . | 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 4.000 XXX XXX
20825C 10 4 | CONOCOPHILLIPS ORD......ccvvvrerriririiicireririneerenienees 03/24/2021........ VBIIOUS. ... 91.040 XXX XXX
225447 10 1 |CREE ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.........ccccoevvirrnnee 15.000 XXX XXX
25179M 10 3 |DEVON ENERGY ORD 01/07/2021........ JP MORGAN SECURITIES INC 42.353 XXX XXX
29362U 10 4 |ENTEGRIS ORD 03/24/2021........ | MERRILL LYNCH PIERCE FENNER & SMITH INC 19.000 XXX XXX
29415F 10 4 |ENVISTA HOLDINGS ORD 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 23.000 XXX XXX
30224P 20 0 |EXTENDED STAY AMERICA UNT......coiiiiiiiiiiniieieiseeesisseessesssesssssesssssneens. | seeerissienenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 XXX XXX
30231G 10 2 |EXXON MOBIL ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 48.000 XXX XXX
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 XXX XXX
31816Q 10 1 |FIREEYE ORD... 03/24/2021........ | MERRILL LYNCH PIERCE FENNER & SMITH INC 32.000 XXX XXX
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD.........ccco.... 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 13.000 XXX XXX
364760 10 8 |GAP ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 27.000 XXX XXX
428291 10 8 |HEXCEL ORD.....couuiieiiiiierieriseisiesiiesi s sesssssssseesssessesssssnisns | sveesssnenisenes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 XXX XXX
459506 10 1 | INTERNATIONAL FLAVORS & FRAGRANS ORD.......c.cocueriiirirrierecinenineiersnserenenes 02/04/2021 ITGINC...ooovvirirercirinne 10.052 XXX XXX
466313 10 3 | JABIL ORD. 03/24/2021........ | MERRILL LYNCH PIERCE FENNER & SMITH INC 21.000 XXX XXX
55306N 10 4 |MKS INSTRUMENTS ORD................. 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 7.000 XXX XXX
650111 10 7 |NEW YORK TIMES CL A ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 23.000 XXX XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 28.000 XXX XXX
690742 10 1 | OWENS CORNIING ORD.......covumiririreririerreisiierienienes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 XXX XXX
69355F 10 2 [PPD ORD.....covirreinriereeineireresisceresissieesesienaes 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC R 23.000 XXX XXX
70614W 10 0 |PELOTON INTERACTIVE ORD................. 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.........ccccovvvrvrinnee 15.000 XXX XXX
70975L 10 7 |PENUMBRA ORD............. 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.........cccovevvinranee 4.000 XXX XXX
723787 10 7 | PIONEER NATURAL RESOURCE ORD.......c.cooovumrieineiirerinsiseersssissnenenns 01/12/2021........ JP MORGAN SECURITIES INC 2.754 XXX XXX
75606N 10 9 | REALPAGE ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 XXX XXX
756109 10 4 |REALTY INCOME REIT ORD............. 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 32.000 XXX XXX
78440X 80 4 |SL GREEN RLTY REIT ORD 01/21/2021........ ITGINC...ovvvvrirercrrine 14.575 XXX XXX
83001A 10 2 |SIX FLAGS ENTERTAINMENT ORD............ 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 11.000 XXX XXX
833034 10 1 |SNAPONORD............ 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 7.000 XXX XXX
855244 10 9 | STARBUCKS ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 17.000 XXX XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC R 27.000 XXX XXX
88076W 10 3 | TERADATA ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC.......c.cccovvvvrinianee 15.000 XXX XXX
88160R 10 1 |TESLAORD.....ccccoormrrrrvrirenne 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 1.000 XXX XXX
910047 10 9 |UNITED AIRLINES HOLDINGS ORD.......ccocrmiiiireriniiiererieisisssiersssssiessssssesessessnes | seeessesinsens 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 XXX XXX
92047W 10 1 | VALVOLINE ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 26.000 XXX XXX
92537N 10 8 | VERTIV HOLDINGS CL A ORD 03/24/2021........ MERRILL LYNCH PIERCE FENNER & SMITH INC 34.000 XXX XXX
949746 10 1 |WELLS FARGO ORD.......cccovvrevvrrrirerriiiinas 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 92.000 XXX XXX
98311A 10 5 | WYNDHAM HOTELS RESORTS ORD 03/24/2021........|MERRILL LYNCH PIERCE FENNER & SMITH INC 13.000 XXX XXX
98986T 10 8 |[ZYNGACLAORD........cccovuenee. 03/24/2021 MERRILL LYNCH PIERCE FENNER & SMITH INC 128.000 XXX XXX
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G7709Q 10 4 [ROYALTY PHARMA CL A ORD. 03/24/2021.. MERRILL LYNCH PIERCE FENNER & SMITHINC......cccccovvvivinninas 46.000 ...2,008 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Trade 71,800 XXX XXX
9799997. Total - Common Stocks - Part 3 71,800 XXX XXX
9799999. Total - Common Stocks........... 71,800 XXX XXX
9899999. Total - Preferred and Common Stocks 71,800 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks. ....6,786,634 XXX XXX
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6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
Bonds - U.S. Government
36179T 4P 7 |G2MAS5330 -RMBS........ccooooivviviriiirias .. | 03/01/2021. | Paydown . 20,328 ..20,725 (396) [(CIELC) T 20,328 |.... 0 0 [ 131 [07/20/2048. [ 1A ..............
36179T 7L 3 | G2 MA5399 - RMBS.... . 103/01/2021. | PaydOWN.........ocveuiriciinriiciiens. [ e | v 40,916 W A2,433 | | (1,517) [ s [ (1,517) 40,916 | .... 0 297 |08/20/2048. [1.A .
36179T 75 7 |G2MA5264 - RMBS.... 03/01/2021. | Paydown . 31,250 ..31,910 (660) (660) 31,250 |.... 0 205 | 06/20/2048.[1.A.
0599999. Total - BONAS = U.S. GOVEIMMENL. .......oveiieiriissiiseiiisssiisssiiis | eisssness s st | nnissnns 92,494 ...95,067 0 (2,573) 0 (2,573) 92,494 | ..o 0 s JO N EPOOON 0 [ 633 XXX XXX
Bonds - U.S. Special R and Special A it
3131WQ  VJ 3 |FHZJ0B17 - RMBS........covvvverrierrirens .. | 03/01/2021. | Paydown (22) (22) | covverireri 2,899 |.... 0 19 [10/01/2040. | 1.A .....cconce.
3131WR N9 2 |FHZJ1316 - RMBS .. | 03/01/2021. | Paydown (20) (20) 0 0 32 1 02/01/2041.|1.A.
3131X6  GY 0 |FHZK2915-RMBS. .. | 03/01/2021. | Paydown 7 01/01/2026. | 1.A .
3131X6  JC 5 |FHZK2959 - RMBS. .. | 01/25/2021. | Paydown 10 02/01/2026. | 1.A.
3131XJ DM 1 |FHZL2808 - .. | 03/01/2021. | Paydown (401) 03/01/2042. | 1.A.
3131XJ PD 8 |FHZL3120- .. | 03/01/2021. | Paydown (193) 05/01/2042. | 1.A.
3131XM  E8 4 |FH ZL5559 - .. | 03/01/2021. | Paydown (54) 04/01/2043. | 1.A..
3131XN 6S 7 |FHZL7181- .. | 03/01/2021. | Paydown (104) 10/01/2043. | 1.A.
3131XQ TK 2 |FHZL8654 - .. | 03/01/2021. | Paydown (49) 11/01/2044. | 1.A.
3131XR BB 9 |FHZL9034 - .. | 03/01/2021. | Paydown (322) 02/01/2045. | 1.A.
3131IXT VP 2 |FHZM0622 - .. | 03/01/2021. | Paydown (731) 12/01/2045. | 1.A..
31329 FV 4 |FHZA1080 - .. | 03/01/2021. | Paydown (20) 12/01/2040. | 1.A.
31329) PX 9 |FHZA1338- .. | 03/01/2021. | Paydown (254) 08/01/2042. | 1.A.
31329K X3 3 |FH ZA2498 - .. | 03/01/2021. | Paydown (112) 03/01/2038. | 1.A
3132A4 6K 9 |FHZS4474- .. | 03/01/2021. | Paydown (185) 03/01/2042. | 1.A.
3132A4 NN 4 |FHZS3997 - .. | 03/01/2021. | Paydown (127) 08/01/2044. | 1.A .
3132A5 A4 7 |FHZS4527 - .. | 03/01/2021. | Paydown (356) 08/01/2043. | 1.A.
3132A5 EU 5 |FH ZS4647 - ... | .. 03/01/2021. | Paydown (452) 01/01/2046. | 1.A.
3132D5 6Z 0 |FHSB8088-RMBS..........ccooocovvvvirriies .. | 03/01/2021. | Paydown (149) 02/01/2036. | 1.A
3132DV 7B 5 |FH SD8090 - RMBS.... .. | 03/01/2021. | Paydown (674) 09/01/2050. | 1.A .
3133GB  GD 0 |FH QN4696 - RMBS.... .. | 03/01/2021. | Paydown (95) 12/01/2035. | 1.A..
3136A5 YC 4 |FNR2012-30 ED - CMO/RMBS.. .. | 03/01/2021. | Paydown (42) 04/25/2031.|1.A .
3138A5 TA 0 |FN AH4144 - RMBS ... | .| 03/01/2021. | Paydown (4) 01/01/2026. | 1.A.
3138A9 PS 7 |FNAH7632-RMBS........cccccovmvrririirininne .. | 03/01/2021. | Paydown 9) 0 08/01/2041. | 1.A
3138EK  JA 4 |FNAL2956 - RMBS. .. | 03/01/2021. | Paydown (109) 0 01/01/2028. | 1.A.
3138EN  7M 5 |FN AL6299 - RMBS. .. | 03/01/2021. | Paydown (387) 0 01/01/2045. | 1.A .
3138ET DZ 6 |FNAL8219-RMBS .. | 03/01/2021. | Paydown (429) 0 02/01/2046. | 1.A..
3138WG EZ 3 |FNAS6451-RMBS.... .. | 03/01/2021. | Paydown (212) 0 01/01/2046. | 1.A .
3138XX H7 4 |FNAW7453-RMBS... .. | 03/01/2021. | Paydown 9) 0 09/01/2044. | 1.A.
3138Y6 MY 7 |FN AX4874 - RMBS .. | 03/01/2021. | Paydown 13,119 (390) 0 64 [12/01/2044. {1.A.
3140JA TS 7 |FNBM5960 - RMBS.... .. | 03/01/2021. | Paydown ...19,974 (801) | cevevreermcrrrnenn | eerererrrneenne(801) | e | v 19,173 | | s (V)] [— ((0) ] p— 111 08/01/2048. [ 1.A.
3140JQ TE 3 |FNBN7748-RMBS.... .. | 03/01/2021. | Paydown ...26,828 (922) 25,906 |.... 0 [ 147 | 09/01/2049. [1.A.
31400A NN 6 |FN CA3096 - RMBS.... ... | .| 03/01/2021. | Paydown 298,590 [ | e (5,725) [ oo 92,865 |.... 0 0 679 |02/01/2049.[1.A. .
3140X4 H2 5 |FNFM1148-RMBS.........ccoovvvviiniiicis .. 1 03/01/2021. | Paydown 62,684 | ..o | (1,810) [ oo e (1,810) i | i 60,874 |.... 0 0 339 | 12/01/2048. | 1.A ..............
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3140X4 M4 5 |FNFM1278 - RMBS.... .. | 03/01/2021. | Paydown . 33,580 ...34,319 (739) (739) 33,580 |.... 0 0 [ 152 | 07/01/2034. | 1.A.
3140X7 4F 3 |FNFM4421-RMBS.... .. [ 03/01/2021. | PaydOWN............cvvorieriiriienins [ e | e 18,886 ...19,746 (860) [CE1G10) RO ISR 18,886 0 69 |10/01/2035. [1.A.
3140X8 KJ 5 |FNFM4796 - RMBS.... .. | 03/01/2021. | Paydown 9,963 ...10,382 (419) (419) 9,963 0 37 | 11/01/2050. | 1.A..
31410L UV 2 |FN 890796 - RMBS. .. | 03/01/2021. | Paydown 9,784 (175) (175)| .. 9,784 0 53 | 12/01/2045. | 1.A..
31418A YP 7 |FNMA1617 - RMBS.... .. | 03/01/2021. | Paydown 4,675 (86) (86) 4,675 0 21 110/01/2028.
314188 U3 1 |FNAD5101-RMBS.... .. | 03/01/2021. | Paydown 3,316 (5) (5) 3,316 0 22 | 12/01/2025.
31418V KJ 0 |FN AD7496 - RMBS.... .. | 03/01/2021. | Paydown 3,550 (7) 7 3,550 |. 0 0 211 01/01/2026.
60416S 5D 8 |MINNESOTA ST HSG FIN AGY. .. 1 03/03/2021. | Call @ 100.00.........coevvrrererrercrinns 5,000 5,000 |.... 0 81 |01/01/2040.
60416S 5E 6 |MINNESOTA ST HSG FIN AGY.. .102/01/2021. | Call @ 100.00.........cccevvvrrirririiane 5,000 5,000 |.... 0 83 [01/01/2044.
NEW YORK ST ENVIRONMENTAL FACS
64985H JE 8 |CORPREV .. | 03/17/2021. | Call @ 100.00. ...69,744 110 .| 11/15/2021. | 1.AFE.........
3199999. Total - Bonds - U.S. Special Revenue and Special A ts. 613,490 0. (17,332) | oo 0 XXX XXX
Bonds - Industrial and Miscellaneous
14312Q  AD 8 |CARMX2016-4 A4-ABS..........cccoooovmurri .. [ 01/19/2021. | Paydown . 50,481 | coovvvennn 50,481 | ccoovvvennn 50,480 ...50,481 (VOO PP (U O 50,481 |.... 0 67 | 06/15/2022. | 1.AFE.........
COOPERATIEVE RABOBANK UA (NEW
21688A AF 9 |YORKBRANC .. [ 01/19/2021. | Maturity @ 100.00. o [ | e 200,000 | ......... 200,000 | ......... 201,752 200,028 (28) 0 2,500 | 01/19/2021. | 1.E FE.........
23305Y AD 1 |DBUBS 2011-LC3 A4-CMBS..........ccco...cc. .. [ 03/12/2021. | PaydOWN..........cocveerrieriiieniiienies [ e | e 127,834 | .......... 127,834 | .......... 129,104 127,761 73 0 | e 1,223 | 08/12/2044. | 1.AFE.........
82652K AA 2 |SRFC 171 A- RMBS .. | 03/20/2021. | Paydown 2,273 | .. 2,273 0 0 11 103/20/2034. | 1.F FE..........
82653E AA 5 |SRFC2019-1A-RMBS.. .. | .. | 03/20/2021. | Paydown 6,295 | ..cooovvennn 6,295 0 0 0 32 | 01/22/2036. | 1.AFE.........
92936C  AJ 8 |[WFRBS2011-C4 A4-CMBS..........cccc.co.... .. 1 03/01/2021. | Paydown..........ccocvviimviisniiisniiinnies | covisnniisssiisnsiiinns | o 547,366 | .......... 547,366 0 06/17/2044. | 1.AFE.........
3899999. Total - Bonds - Industrial and MISCElIANEOUS.............riuiiiiiiiiiis o | ernieon 934,250 | .......... 934,250 | .......... 942,728 933,102 0. .. . L0 [ 1148 |0 ] 934,250 | (VN [ P 0| XXX XXX
8399997. Total - BONAS - Part 4.........couiriiiciiis s v | e 1,631,495 | ... 1,631,495 | ...... 1,658,457 | ........... 1,641,659 | ..o 0. ((NEY0) — 0 |ooooeee(18,757) | o0 | 11,631,348 | 0 | 147 | e, 147 | ... 12,694 XXX XXX
8399999. TORAl = BONMAS. ... e | i 1,631,495 | ...... 1,631,495 | ...... 1,658,457 | ........... 1,641,659 | ..o 0| . [GEREY) —— 0 |.oooe(18,757) | cooviciccie0 | 1,631,348 | 0 | 147 | s 147 | ... 12,694 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
MERRILL LYNCH PIERCE
001055 10 2 |AFLAC ORD......cccoovrvrerirrrisiseisnisisnienns .| 01/08/2021. [FENNER & SMITH INC. | v 39.000 | woverrerens 1,735 XXX | 1,849 | v 1,734 115 [T RN [ 1,849 | oo | e (QNE) ] — [N E) ) XXX XXX
MERRILL LYNCH PIERCE
00123Q 10 4 |AGNC INVESTMENT REIT ORD............... .| 01/08/2021. [FENNER & SMITH INC. | v 32.000 | covvereriiis 497 XXX | 577 499 77 0 STT [ o v ((10) ) I [C10) ) I— 4 XXX XXX
MERRILL LYNCH PIERCE
00130H 10 5 | THE AES CORPORATION........ccoccvvrmrerns .. |01/08/2021. [FENNER & SMITHINC. | oo 22.000 | cooovrriirnnns 559 XXX | 284 517 (233) (VK] N 284 | s | e 275 | oo 275 | oo XXX XXX
MERRILL LYNCH PIERCE
00206R 10 2 |AT&T ORD, .. | 01/08/2021. | FENNER & SMITH INC. XXX | 14,007 1,986 | | e 14,007 [ | e (1,880) [ ...covc (1,880) XXX XXX
MERRILL LYNCH PIERCE
002824 10 0 |ABBOTT LABORATORIES ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (7,257) | oo | evenrreiverinnen 79 | i [ e 7,398 | oo 7,398 XXX XXX
MERRILL LYNCH PIERCE
00287Y 10 9 |ABBVIE ORD........ccooovummrrirmrrirnnrireniienns .. |01/08/2021. [FENNER & SMITHINC. | . 79.000 | ..oovvvernne 8,474 XXX | s 4,089 | ..o 8,465 | ........ (4,396) (4,396) | ..ooorvverrrianes | e 4,089 | ..o [ s 4,404 | ........... 4,404 | ..o XXX XXX
MERRILL LYNCH PIERCE
003654 10 0 |ABIOMED ORD.......cccoooommrrimmrrimmrriinriins .. |01/08/2021. [FENNER & SMITHINC. | i 1.000 | oo 324 XXX | 395 324 71 T | s 395 | s | e (V4D — (C4)] I— XXX XXX
MERRILL LYNCH PIERCE
004225 10 8 |ACADIA PHARMACEUTICALS ORD......... .. |01/08/2021. [FENNER & SMITHINC. | o 9.000 | .ooovrvverns 478 XXX | 375 481 (106) (L) 375 | s | e 103 | oo 103 [ XXX XXX
MERRILL LYNCH PIERCE
00507V 10 9 |ACTIVISION BLIZZARD ORD..........ccccce.e.. .1 01/08/2021. [FENNER & SMITHINC. | .o 57.000 | ..coovvvernees 5,204 XXX ] 2,690 | oo 5,292 (2,602) (2,602) | ..oooveecrienes | s 2,690 | .o [ s 2513 | oo 2,513 | XXX XXX
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MERRILL LYNCH PIERCE
00724F 10 1 |ADOBE ORD........cocvorremermrinerierirenernens .| 01/08/2021. |FENNER & SMITHINC. | .o 25.000 | .ovoornee. 12,127 XXX | 6,354 | oo 12,503 | ......... (6,149) (6,149) | coooverercriens | e 6,354 | oo | e 5,773 | v 5,773 | o XXX XXX
MERRILL LYNCH PIERCE
00751Y 10 6 |ADVANCE AUTO PARTS ORD................. .| 01/08/2021. |FENNER & SMITHINC. [ e, 2.000 | covrrierirns 340 XXX | 338 315 23 23 | e . 338 |...... 2 2 1 XXX XXX
MERRILL LYNCH PIERCE
00766T 10 0 |AECOM ORD.....ccovvummremrirnreerenireinerinns .. | 03/24/2021. | FENNER & SMITHINC. [ v 8.000 | covorvrrriras 492 XXX | 345 398 (53) (X)) - . 345 | e [ e 147 | e 47 | e, XXX XXX
MERRILL LYNCH PIERCE
007903 10 7 |ADVANCED MICRO DEVICES ORD....... .| 01/08/2021. | FENNER & SMITH INC. . 62.000 5,863 XXX T4 5,686 | ........ (3,115) L Ol [Tt ) FRRSRRSY e 3,293 XXX XXX
MERRILL LYNCH PIERCE
00846U 10 1 |AGILENT TECHNOLOGIES ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (1,178) | oo | everireeerenneen 1,866 | s [ e 1,383 XXX XXX
MERRILL LYNCH PIERCE
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD. |..|01/08/2021. [FENNER & SMITHINC. | . 16.000 | .cooourerens 4,572 XXX | 2,629 | oo 4372 | .. (1,742) (1,782) | oo | 2,829 | i [ e 1,942 XXX XXX
MERRILL LYNCH PIERCE
00971T 10 1 |AKAMAI TECHNOLOGIES ORD................ .. | 01/08/2021. |FENNER & SMITHINC. | it 12.000 | oo 1,241 XXX | e T79 | e 1,260 (481) (481) | ovvvreverrirene . AL O O 462 | oo 462 | ..o XXX XXX
MERRILL LYNCH PIERCE
011659 10 9 |ALASKA AIR GROUP ORD.........ccocorvrvnnen .| 01/08/2021. | FENNER & SMITHINC. [ . 9.000 | covorverrirs 459 XXX | 575 468 107 107 | oo . 575 | v [ v (116) | cevvvvvvrne (116) | cvvovrriiinne XXX XXX
MERRILL LYNCH PIERCE
012653 10 1 |ALBEMARLE ORD.......ccccovurimmrrmiririinnnne .| 01/08/2021. | FENNER & SMITHINC. [ .. 2.000 | v 368 XXX | 195 295 (100) [GL0L0) . 195 | oo | s 174 | 174 | o 1 XXX XXX
ALEXANDRIA REAL ESTATE EQ REIT MERRILL LYNCH PIERCE
015271 10 9 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ .. 3.000 | v 498 XXX | 378 535 (157) (157) | covverererrireenne . 378 | e [ e 120 | oo 120 | oo 3 XXX XXX
MERRILL LYNCH PIERCE
015351 10 9 |ALEXION PHARMACEUTICALS ORD....... .| 01/08/2021. |FENNER & SMITHINC. | et 16.000 | .cooovvrereee 2,517 XXX | 2,089 | .o 2,500 (410) [C10) RN ISR 2,089 | .o | s 428 | .o 428 | ..o XXX XXX
MERRILL LYNCH PIERCE
016255 10 1 | ALIGN TECHNOLOGY ORD.......coevvrvrerns .| 01/08/2021. | FENNER & SMITH INC. 5.000 2,853 XXX | 1,705 | o 2,672 (967) (967) [ ovrveveerririrenns | e 1,705 | o | e 1,148 | o 1,148 | XXX XXX
MERRILL LYNCH PIERCE
018581 10 8 |ALLIANCE DATA SYSTEMS ORD............. .| 03/24/2021. [FENNER & SMITH INC. | e 7.000 | oo 752 XXX | 1,615 | oo 519 | e 1,096 1,096 | oo [ e 1,615 | e e (15} — [C15K) ) E— 1 XXX XXX
MERRILL LYNCH PIERCE
018802 10 8 |ALLIANT ENERGY ORD.......ccccovurmrrvrrnrines .| 01/08/2021. [FENNER & SMITH INC. | oo 16.000 | .ooovvrerenne 789 XXX e 814 824 (10) (§10)) - . 814 | e | e (24) | e (V2 I XXX XXX
MERRILL LYNCH PIERCE
020002 10 1 |ALLSTATE ORD.....cccovrvvvermrrirrrirriernnis .. | 01/08/2021. | FENNER & SMITH INC. . 30.000 3,298 XXX | 3,014 | s 3,298 (284) (284) [ oo | e 3,014 [ e 284 | 284 | .. 16 XXX XXX
MERRILL LYNCH PIERCE
02005N 10 O [ALLY FINANCIAL ORD.......ccocrmrvrervrrerranns .| 01/08/2021. [FENNER & SMITH INC. | oo 35.000 | coovrrrirenn 1,308 XXX | 936 | oo 1,248 (312) (312) [ covvrrreirriene . 936 | crveeerrrieies [ e 372 | e K72 XXX XXX
MERRILL LYNCH PIERCE
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD...... ..101/08/2021. |FENNER & SMITH INC. | oo 4.000 | oo 587 XXX e 354 520 (165) (L) | . 354 | e | e 232 | oo 232 | XXX XXX
MERRILL LYNCH PIERCE
02079K 10 7 |ALPHABET CL C ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX | 17,188 (9,090) 17,188 | e | v 9,919 | oot 9,919 XXX XXX
MERRILL LYNCH PIERCE
02079K 30 5 |ALPHABET CLAORD.... .| 01/08/2021. | FENNER & SMITH INC. . 15.000 | ... 26,967 XXX | 17,539 (8,750) 17,539 [ | e 9,428 | ........... 9,428 XXX XXX
MERRILL LYNCH PIERCE
02156K 10 3 |ALTICE USACLAORD......ccccoormrrrrrrirnens .. | 01/08/2021. |FENNER & SMITHINC. | i 29.000 | .ovvrirnens 1,037 XXX | 706 | oo 1,098 (392) (392) | vvvvrirririnne . (01T OO TR 331 | s 331 | XXX XXX
MERRILL LYNCH PIERCE
02209S 10 3 |ALTRIA GROUP ORD........coooumirvrrirrirnens .| 01/08/2021. |FENNER & SMITHINC. | it 86.000 | ..ocvvvnvns 3,576 XXX | s 5427 | e 3,526 | coovenee 1,901 1,901 | e | e 5427 | oo | s (1,851) | .ovvrnes (1,851) | v 74 XXX XXX
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MERRILL LYNCH PIERCE
023135 10 6 |AMAZON COM ORD.......coocrvervrirrrerireenne .| 01/08/2021. |FENNER & SMITHINC. | .o 21.000 | .ovrernees 66,835 XXX | e 40,683 | ..coovvvereen 68,396 | ...... (27,712) (27,712) | oo | e 40,683 | ..o [ v 26,152 | ......... 26,152 | .oovrercerininn XXX XXX
MERRILL LYNCH PIERCE
023608 10 2 |AMEREN ORD.......ccoscumerrmrrieerenieinnerinns .| 01/08/2021. |FENNER & SMITHINC. | it 17.000 | oo 1,275 XXX | s 1,128 | e 1,327 (199) (199) | vvvvereereene | eerrerireeireens 1128 [ s | e 147 | e 47 | s XXX XXX
MERRILL LYNCH PIERCE
025537 10 1 | AMERICAN ELECTRIC POWER ORD....... .| 01/08/2021. |FENNER & SMITHINC. | .ot 35.000 | .ooererneens 2,771 XXX | 2,557 | v 2,915 (358) [(C151:) RN IS 2,557 | oo | s 214 | 214 | XXX XXX
MERRILL LYNCH PIERCE
025816 10 9 | AMERICAN EXPRESS ORD........c.coecurnen. .| 01/08/2021. |FENNER & SMITHINC. | .. 35.000 | .oerernens 4,262 XXX | s 3,733 | i 4,232 (498) (498) | ..vvvverrereeis | e 3,733 | o | s 528 | oo 528 | .o 15 XXX XXX
AMERICAN INTERNATIONAL GROUP MERRILL LYNCH PIERCE
026874 78 4 |ORD .. | 01/08/2021. | FENNER & SMITH INC. XXX 1,070 ....(886) XXX XXX
MERRILL LYNCH PIERCE
03027X 10 0 |AMERICAN TOWER REIT.....cccovvvvrrernnene .. | 01/08/2021. |FENNER & SMITHINC. | it 30.000 | .oovrerneene 6,666 XXX | s 4,430 | oo 6,734 | ........ (2,304) (2,304) | oo | e 4,430 | oo | e 2,236 | oo 2,236 | oo 36 XXX XXX
MERRILL LYNCH PIERCE
030420 10 3 |AMERICAN WATER WORKS ORD........... .. | 01/08/2021. |FENNER & SMITHINC. | it 11.000 | oo 1,727 XXX | 996 | ..ovvvrerirenne 1,688 (692) (G174 . 996 | ..o [ e 730 | oo 730 | XXX XXX
MERRILL LYNCH PIERCE
03073E 10 5 |AMERISOURCEBERGEN ORD................. .. | 01/08/2021. |FENNER & SMITHINC. | it 13.000 | ccoooverirees 1,430 XXX | s 1,182 | e 1,271 (89) (L1 RTINS I 1,182 [ s | e 248 | o 248 | .o XXX XXX
MERRILL LYNCH PIERCE
03076C 10 6 |AMERIPRISE FINANCE ORD.................... .| 01/08/2021. | FENNER & SMITHINC. | e 12.000 | ccoooverireee 2,418 XXX | s 1,788 | e 2,332 (544) (544) | v | s 1,788 [ s | e 630 | oo 630 [ .o XXX XXX
MERRILL LYNCH PIERCE
031100 10 0 |AMETEKORD......ccocomivirriririrerirerirerirnenns .| 01/08/2021. | FENNER & SMITHINC. | e 17.000 | oo 2,100 XXX | s 1,306 | .ovvverrerenne 2,056 (750) [C£10) 1 N ISR 1,306 [ .o | e 79 | s 794 | XXX XXX
MERRILL LYNCH PIERCE
031162 10 0 |AMGEN ORD.....c.oovviiviricrierinreicninens .| 01/08/2021. | FENNER & SMITHINC. | it 34.000 | .cocvernne. 8,108 XXX | s 7,004 | oo 7,817 (813) [CCH1C) RN ISR 7,004 | oo | v 1104 | e 1,104 | XXX XXX
MERRILL LYNCH PIERCE
032095 10 1 |AMPHENOL CL A ORD.......cccormrrrmrerrirnnnns .| 01/08/2021. [FENNER & SMITH INC. | v 21.000 | coovrvriren 2,842 XXX ] 1,894 | oo 2,746 (852) (852) | evvvverrirrir | e 1,894 | i | e 948 | oo 948 | . 6 XXX XXX
MERRILL LYNCH PIERCE
032654 10 5 | ANALOG DEVICES ORD........cccrvvmivrrirnnine .| 01/08/2021. [FENNER & SMITHINC. | v 26.000 | .overrirens 4,075 XXX ] 2,256 | o 3,841 | o (1,585) (1,585) | oo | e 2,256 | oo | e 1,819 | s 1,819 | oo XXX XXX
MERRILL LYNCH PIERCE
03272L 10 8 | ANAPLAN ORD.....cccovvrireririreerniisinninnins .| 01/08/2021. [FENNER & SMITH INC. | e 7.000 | coovevrriis 500 XXX | 429 503 (74) (1)) P— . 429 | oo | s T4 T [ T | i XXX XXX
ANNALY CAPITAL MANAGEMENT REIT MERRILL LYNCH PIERCE
035710 40 9 |ORD .| 01/08/2021. [FENNER & SMITH INC. | oo 75.000 | covvererrrin 621 XXX | 765 634 131 131 [ . 765 [ v [ e QL7 ) — (144) | oo 17 XXX XXX
MERRILL LYNCH PIERCE
03662Q 10 5 |ANSYS ORD.....covvvirirrriiirsernsreenereininns .| 01/08/2021. | FENNER & SMITH INC. 6.000 2,248 XXX | 995 | s 2,183 | o (1,188) (1,188) | oo . 995 | coveeireieies | e 1,253 | v 1,253 | v XXX XXX
MERRILL LYNCH PIERCE
036752 10 3 |ANTHEM ORD......ccoostrrrriiricrierirncirnnens .| 01/08/2021. |FENNER & SMITHINC. | o 11.000 | coooovrrinees 3,708 XXX | s 3,071 | s 3,532 (461) (G N IS 3,071 | oo | e 637 | v 637 [ XXX XXX
MERRILL LYNCH PIERCE
037411 10 5 | APACHE ORD. .1 01/08/2021. | FENNER & SMITH INC. XXX 1,019 XXX XXX
MERRILL LYNCH PIERCE
03743Q 10 8 |APACHE ORD. .| 03/24/2021. | FENNER & SMITH INC. XXX 1,546 XXX XXX
APARTMENT INVST MGT CL A REIT MERRILL LYNCH PIERCE
03748R 74 7 |ORD .. | 03/24/2021. |FENNER & SMITHINC. | i 29.000 | ccovrvrerrinns 166 XXX | s 1,763 | o 153 | v 1,610 1,610 | e | e 1,763 | s | e (1,597) | .ovvrnes (T4 P— XXX XXX
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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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
037833 10 0 [APPLE ORD.....ccooomirriiirriincireciiieniis .. |01/08/2021. [FENNER & SMITHINC. | ...l 834.000 | .......... 110,121 XXX ] 47,304 | ......cccc.... 110,663 | ....... (63,359) | ..o | e | e (63,359) | ..o | s 47304 | [ e 62,817 | ........ 62,817 | .o XXX XXX
MERRILL LYNCH PIERCE
038222 10 5 |APPLIED MATERIAL ORD.......ccccccommvrvnnae .. [01/08/2021. [FENNER & SMITHINC. | .. 49.000 | ....cooouees 4,682 XXX ] s 1751 | s 4229 | ... (2,478) (2478) | oo | e 1751 | e | e 2,931 | o 2,931 [ XXX XXX
MERRILL LYNCH PIERCE
03852U 10 6 |ARAMARKORD.......ccocommmririmirreriiirenni .. [01/08/2021. [FENNER & SMITHINC. | .. 18.000 | coovvorriernna 684 XXX | 649 693 (44) (G . 849 | .o | s 35 | s 35 | XXX XXX
MERRILL LYNCH PIERCE
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......... . [01/08/2021. [FENNER & SMITHINC. | ... 40.000 | .............. 2,102 XXX ] 2,058 | .o 2,016 42 A2 | | e 2,058 | .o | e A4 | A4 | XXX XXX
MERRILL LYNCH PIERCE
040413 10 6 |ARISTANETWORKS ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (208) (208) 955 |..... XXX XXX
MERRILL LYNCH PIERCE
042735 10 0 |ARROW ELECTRONICS ORD.................. .. | 03/24/2021. [FENNER & SMITHINC. | s 4.000 | oo 419 XXX | 285 389 (104) [QLZ T . 285 | s | e 134 | s 134 | XXX XXX
MERRILL LYNCH PIERCE
045327 10 3 |ASPEN TECHNOLOGY ORD..........ccc.....c. .. [01/08/2021. [FENNER & SMITHINC. | s 3.000 | .o 428 XXX | 330 391 (61) ({1 I . 330 | s | s 98 | oo 98 | .o XXX XXX
MERRILL LYNCH PIERCE
049560 10 5 |ATMOS ENERGY ORD........cccoocumviiinnnenns .. [01/08/2021. [FENNER & SMITHINC. | s 5.000 | .o 446 XXX | 484 AT7 0 OSSO OSSO ISR Y I . A84 | o | e (1C1:) | (1<) IS XXX XXX
MERRILL LYNCH PIERCE
052769 10 6 |AUTODESK ORD.........cccoormmmiimnmiiinniir .. [01/08/2021. [FENNER & SMITHINC. | . 15.000 | oo 4,798 XXX ] 2,143 | s 4,580 | ... (2,437) (2437) | oo | e 2143 | oo | 2,654 | ......... 2,654 | .o XXX XXX
MERRILL LYNCH PIERCE
053015 10 3 |AUTOMATIC DATAPROCESSING ORD.. | .. [ 01/08/2021. [FENNER & SMITHINC. | ... 18.000 | oo 3,079 XXX ] 2,703 | .o 3,172 (469) [GLGIE) R IS 2,703 | oo | e 376 | oo 376 | v 17 XXX XXX
MERRILL LYNCH PIERCE
053332 10 2 |AUTOZONE ORD.......cccocoommviimmiiririinnnees .. | 01/08/2021. | FENNER & SMITH INC. 2.000 2,506 XXX ] s 1,565 | .o 2,371 (806) [CEIULC) T T IS 1,565 | .o | e 941 | L 941 | s XXX XXX
MERRILL LYNCH PIERCE
05338G 10 6 |AVALARAORD......ccovvverieririiniinnieiis .| 01/08/2021. | FENNER & SMITHINC. [ . 5.000 | oo 819 XXX | e 621 824 (203) (V20X N . (372 1 [T I 198 | v 198 | oo XXX XXX
MERRILL LYNCH PIERCE
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD.. |..|01/08/2021. [FENNER & SMITHINC. | ..ceoeeae 26.000 | ..ocoerneens 4,119 XXX | s 4710 | s 4,171 538 LSXT: N RO IO 4710 | e [ (590) | vvvvrvne (590) | cvvovevannn 41 XXX XXX
MERRILL LYNCH PIERCE
05352A 10 0 |AVANTOR ORD......cocoverimremiiiriiniiirerins .| 01/08/2021. | FENNER & SMITHINC. | .. 17.000 | oo 493 XXX | 320 479 (158) (1T . 320 [ oo [ e LT —— 173 [ XXX XXX
MERRILL LYNCH PIERCE
053611 10 9 |AVERY DENNISON ORD.......cccoovrrvuriranns .| 01/08/2021. | FENNER & SMITHINC. [ .. 3.000 | coovrririrs 470 XXX | 347 465 (118) (L) . K7 A TN IO 123 | e 123 [ XXX XXX
MERRILL LYNCH PIERCE
05464C 10 1 |AXON ENTERPRISE ORD.......cccocovvvnriinas .| 01/08/2021. | FENNER & SMITHINC. [ . 4.000 | .o 501 XXX | 425 490 (65) ((G12) ) I . 425 | e | e 76 | oo (TR — XXX XXX
MERRILL LYNCH PIERCE
05722G 10 0 |BAKERHUGHES CLA ORD.......cccoornunnen. .. [01/08/2021. [FENNER & SMITH INC. | oo 80.000 | ..ovvrvernnee 1,797 XXX | 2,611 | s 1,668 943 943 | s | e 2,611 [ s [ e [CHEY ] — (814) [ oo XXX XXX
MERRILL LYNCH PIERCE
058498 10 6 |BALLORD .. | 01/08/2021. | FENNER & SMITH INC. XXX (1,281) | oo | v 1,238 | i [ 1,210 | e 1,210 XXX XXX
MERRILL LYNCH PIERCE
060505 10 4 |BANK OF AMERICA ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX | 13,555 (145) (145) | vvoeveerinries | e 13,855 | i | e 1,144 | ... 1,144 XXX XXX
MERRILL LYNCH PIERCE
071813 10 9 |BAXTER INTERNATIONAL ORD............... .. |01/08/2021. [FENNER & SMITHINC. | .o 19.000 | coovovvrrenne 1,552 XXX | 49 | 1,625 | ......... (1,475) (1A75) [ oo | o 49 | s | e 1,503 | oo 1,503 | .o 5 XXX XXX
MERRILL LYNCH PIERCE
075887 10 9 |BECTON DICKINSON ORD.........cccormrurenn. .1 01/08/2021. [FENNER & SMITHINC. | .o 10.000 | oo 2,550 XXX | 2,505 | oo 2,502 K2 OOOOPURPOOOPORN FUOOOPTORPTOOOTRY VPRSPPI 3 ] s | s 2,505 | .o | i 45 | 45 | s XXX XXX
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MERRILL LYNCH PIERCE
084423 10 2 |WRBERKLEY ORD......cccoouremrrrmerriniiinnne .| 01/08/2021. |FENNER & SMITHINC. [ . 8.000 | covvrrrrerirs 531 XXX | 563 531 31 K[ O . 563 [ coonevererereenes [ e (74} [ (7] — XXX XXX
MERRILL LYNCH PIERCE
084670 70 2 |BERKSHIRE HATHAWAY CL B ORD........ .| 01/08/2021. |FENNER & SMITHINC. | i 81.000 | ..ocoornee. 18,955 XXX | e 17,266 | oo 18,781 | ......... (1,516) (QRSLC) ] O I 17,266 | ..o | e 1,689 | oo 1,689 [ .o XXX XXX
MERRILL LYNCH PIERCE
086516 10 1 |BEST BUY ORD.....ccosevrireirrerierirerereens .| 01/08/2021. |FENNER & SMITHINC. | .ot 18.000 | .covvvrrrees 1,936 XXX | s 1,284 | e 1,796 (512) (512) | ovvvrererrereene | e 1,284 | o | e 652 | oo 652 | .o 10 XXX XXX
MERRILL LYNCH PIERCE
08862E 10 9 |BEYOND MEAT ORD.......cconuverrrerrrirrrnnes .. | 01/08/2021. | FENNER & SMITH INC. XXX | 304 500 (196) (196) | .vevverrernenne . 304 | [ e 169 | oo 169 | oo XXX XXX
MERRILL LYNCH PIERCE
090572 20 7 |BIO RAD LABORATORIES CLA ORD...... .. | 03/24/2021. | FENNER & SMITH INC. XXX 17 17 XXX XXX
MERRILL LYNCH PIERCE
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD....... .| 01/08/2021. |FENNER & SMITHINC. | it 12.000 | oo 1,078 XXX | s 1,251 | e 1,052 199 199 | i | s 1,251 [ s e (1K) - (VK)o XXX XXX
MERRILL LYNCH PIERCE
09062X 10 3 |BIOGEN ORD.....ccceovrevrrrireirerienirneeienns .. | 01/08/2021. | FENNER & SMITH INC. . 14.000 3,535 XXX | s 372 | 3,428 (256) (256) | ovevverrereeis | e 3172 | e | s 363 | s 363 | XXX XXX
MERRILL LYNCH PIERCE
09073M 10 4 |BIO TECHNE ORD......ccooomirirerrreriririnrinns .| 01/08/2021. | FENNER & SMITHINC. [ . 1.000 | .o 330 XXX | 308 318 (10) [RL0) ) - . 308 [ | e 22 | s 22 | i XXX XXX
MERRILL LYNCH PIERCE
09247X 10 1 |BLACKROCK ORD.......c.cocvorrerrrierirniiens .| 01/08/2021. | FENNER & SMITHINC. [ .. 6.000 | ..ovvernnens 4,539 XXX | 2,603 | oo 4,329 | ... (1,726) (1,726) | oo | e 2,603 | .o | i 1,936 | coorrenee 1,936 | .o XXX XXX
MERRILL LYNCH PIERCE
09609G 10 0 |BLUEBIRD BIO ORD.......cccocomrvrivirirniiinns .. | 03/24/2021. |FENNER & SMITHINC. | et 11.000 | oo 317 XXX | s 1,723 | e 476 | .o 1,247 1247 | e | v 1,723 | s | e (1,406) | .......... (1,406) | ..o XXX XXX
MERRILL LYNCH PIERCE
097023 10 5 |BOEING ORD.......ccoeuumrreririnirrireiieninns .. | 03/24/2021. |FENNER & SMITHINC. | et 34.000 | .cocvernne. 7,356 XXX | 13,105 | oo 7,278 5,827 5,827 | oo | v 13,105 [ .o | e (5,750) | ..ovvvve (5,750) [ ..ovververrine XXX XXX
MERRILL LYNCH PIERCE
09857L 10 8 |BOOKING HOLDINGS ORD.......ccccrererrnee .| 01/08/2021. [FENNER & SMITH INC. | e 3.000 | oo 6,844 XXX ] 5,612 | oo 6,682 | ......... (1,070) (1,070) | oo | e 5,612 | oo [ veireenn 1,233 | s 1,233 | v XXX XXX
BOOZ ALLEN HAMILTON HOLDING CL A MERRILL LYNCH PIERCE
099502 10 6 |ORD .| 01/08/2021. [FENNER & SMITH INC. | e 5.000 | cooverirrriis 458 XXX | e 287 436 (148) (148) | ovvvvvirrinne . 287 | oo | e (VAT —— 171 | s XXX XXX
MERRILL LYNCH PIERCE
099724 10 6 |BORGWARNER ORD.......cccocomiirmrmmiririrnnins .| 01/08/2021. [FENNER & SMITH INC. | oo 32.000 | coovrvrirens 1,289 XXX | s 972 | e 1,236 (264) (264) | oo . 972 | e [ e 37 | e K3 I XXX XXX
MERRILL LYNCH PIERCE
101121 10 1 |BOSTON PROPERTIES REIT ORD.......... .| 01/08/2021. [FENNER & SMITH INC. | v 10.000 | oo 900 XXX | s 1,203 945 258 258 [ e | e 1,203 | oo | e (0] (105 - 10 XXX XXX
MERRILL LYNCH PIERCE
101137 10 7 |BOSTON SCIENTIFIC ORD.......ccccruvrrernnen .| 01/08/2021. [FENNER & SMITH INC. | v 93.000 | voverrerens 3,417 XXX ] s 3,480 | o 3,343 137 137 [ e | e 3,480 [ v [ v ((C) ) I— [ — XXX XXX
BRIGHT HORIZONS FAMILY MERRILL LYNCH PIERCE
109194 10 0 |SOLUTIONS ORD .| 01/08/2021. | FENNER & SMITHINC. [ .. 2.000 | e 324 XXX | 243 346 (103) (10X ) . 243 | s | s 81 | s 81 | i XXX XXX
MERRILL LYNCH PIERCE
110122 10 8 |BRISTOL MYERS SQUIBB ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX (759) (759) XXX XXX
BROADRIDGE FINANCIAL SOLUTIONS MERRILL LYNCH PIERCE
11133T 10 3 |ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (221) (221) XXX XXX
MERRILL LYNCH PIERCE
11135F 10 1 |BROADCOM ORD.......coocovmrimrirriririneinns .. | 01/08/2021. |FENNER & SMITHINC. | i 22.000 | .ovvrirens 9,804 XXX | s 5384 | s 9,633 | ... (4,249) (4,289) | oo | e 5,384 | oo | i 4420 | ... 4,420 | XXX XXX
MERRILL LYNCH PIERCE
115236 10 1 |BROWN & BROWN ORD.......ccooorsirmrrrnans .| 01/08/2021. |FENNER & SMITHINC. | i 14.000 | cooovvrrnenncd 672 XXX | 498 664 (166) QL) - . 498 | . | e LYY — (VG - XXX XXX
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MERRILL LYNCH PIERCE
115637 20 9 |BROWN FORMAN CL B ORD.........ccccoonee .| 01/08/2021. |FENNER & SMITHINC. | oot 12.000 | oo 941 XXX | 602 953 (351) (<12 (610720 OO TR 339 | s 339 [ 2 XXX XXX
MERRILL LYNCH PIERCE
122017 10 6 |BURLINGTON STORES ORD........c.cocevneee .| 01/08/2021. |FENNER & SMITHINC. [ ., 3.000 | covrrierirns 795 XXX | 484 785 (301) 6 0 A84 | s | e K I I 3 | XXX XXX
MERRILL LYNCH PIERCE
12503M 10 8 |CBOE GLOBAL MARKETS ORD............... .| 01/08/2021. |FENNER & SMITHINC. [ .. 7.000 | e 692 XXX | 710 652 58 311 [ OO TR (4E) ) — [QL:) ] —— XXX XXX
MERRILL LYNCH PIERCE
12504L 10 9 |CBRE GROUP CLAORD......ccccomirmrerinn .| 01/08/2021. |FENNER & SMITHINC. | .. 21.000 | .oovrernene 1,315 XXX | 865 | .o 1,317 (452) (452) | cvorverrirnne 865 | ..o [ e 450 | oo 450 [ .o XXX XXX
MERRILL LYNCH PIERCE
125614G 10 8 |CDW ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (520) (520) 929 | ...... XXX XXX
MERRILL LYNCH PIERCE
125269 10 0 |CF INDUSTRIES HOLDINGS ORD........... .| 01/08/2021. |FENNER & SMITHINC. | it 11.000 | oo 475 XXX | 603 426 177 VA I 603 [ oo [ e (128) | evvovvrne (128) | cvvveerriiinne XXX XXX
MERRILL LYNCH PIERCE
12541W 20 9 |CH ROBINSON WORLDWIDE ORD.......... .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | covovvvirrirns 876 XXX | 866 845 22 22 | e 866 | ..oovvervircrirns | e 10 | o 10 | oo 5 XXX XXX
MERRILL LYNCH PIERCE
125523 10 0 |CIGNA ORD......cccovrvmmririrrirriierieneienns .. | 01/08/2021. |FENNER & SMITHINC. | it 18.000 | coovvrerees 3,974 XXX | s 3,240 | oo 3,747 (507) (507) | ververrerrien | eerierirerireens 3,240 | oo | s 734 | s T34 | i XXX XXX
MERRILL LYNCH PIERCE
12572Q 10 5 |CME GROUP CL A ORD........ccovuvuiriririnns .| 01/08/2021. | FENNER & SMITHINC. | e 11.000 | oo 2,196 XXX | s 1,993 | e 2,003 (10) (10) [ oo | e 1,993 | i | e 203 | o 203 | 28 XXX XXX
MERRILL LYNCH PIERCE
125896 10 0 |CMS ENERGY ORD......cccovvmurrmirierirens .| 01/08/2021. | FENNER & SMITHINC. | e 19.000 | .cooovvrirees 1,096 XXX | 963 | .o 1,159 (197) (197) | cooveerrerirenne 963 [ oo [ e 133 | e 133 | s XXX XXX
MERRILL LYNCH PIERCE
126408 10 3 |CSXORD....covovirierirerieiriserieerieninens .. | 01/08/2021. | FENNER & SMITHINC. | et 63.000 | ..cocverneene 6,037 XXX | s 5476 | oo 5,717 (242) (242) | oo | e, 5476 | oo | s 562 | oo 562 | oo XXX XXX
MERRILL LYNCH PIERCE
126650 10 0 [CVSHEALTH ORD.....cccovvrvrmrriieririiriinns .| 01/08/2021. [FENNER & SMITH INC. | oo 59.000 | voverrerens 4,416 XXX ] s 4534 | o 4,030 504 504 [ v | e 4534 | e | s TGRE) ) — (RE) ) I XXX XXX
MERRILL LYNCH PIERCE
12685 10 5 |CABLE ONE ORD......cocvovrurrririirirircriens .| 03/24/2021. [FENNER & SMITH INC. | e 1.000 | .oovrvrrnens 1,759 XXX ] 2,154 | oo 2,228 (74) (L) ) TN I 2,154 | e | e (395) [ vvrrernn (395) [ vvorrrrirenns 3 XXX XXX
MERRILL LYNCH PIERCE
127097 10 3 |CABOT OIL & GAS ORD.......cccoovevierirnene .| 01/08/2021. [FENNER & SMITH INC. | oo 28.000 | covvererrris 483 XXX | e 684 456 228 228 | oo 684 | .oveeeieeians [ s (P00 - (P00 R XXX XXX
MERRILL LYNCH PIERCE
127387 10 8 |CADENCE DESIGN SYSTEMS ORD........ .101/08/2021. [FENNER & SMITHINC. | e 20.000 | woovervrrrenn 2,724 XXX | 826 | .o 2,729 | ... (1,902) (1,902) | oo L7 T IO 1,897 | oo 1,897 | v XXX XXX
MERRILL LYNCH PIERCE
133131 10 2 |CAMDEN PROPERTY REIT ORD............. .| 01/08/2021. [FENNER & SMITH INC. | e 7.000 | covvrininnn 677 XXX | 731 699 31 K3 [ T 731 | e [ (X)) I (G I 6 XXX XXX
MERRILL LYNCH PIERCE
134429 10 9 |CAMPBELL SOUP ORD.........ccoooorrvnrrirnes .| 01/08/2021. |FENNER & SMITHINC. | o 10.000 | oovoreninnns 469 XXX | 393 484 (90) [CL0) ) - 393 [ s | e 75 | s VLT - 4 XXX XXX
MERRILL LYNCH PIERCE
14040H 10 5 |CAPITAL ONE FINANCIAL ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (102) (102) XXX XXX
MERRILL LYNCH PIERCE
14149Y 10 8 | CARDINAL HEALTH ORD .1 01/08/2021. | FENNER & SMITH INC. XXX 20 20 XXX XXX
MERRILL LYNCH PIERCE
142339 10 0 |CARLISLE COMPANIES ORD................... .. | 03/24/2021. | FENNER & SMITHINC. | . 3.000 | e 471 XXX | 419 469 (50) [(10) ) - A9 | e | e 52 | oo 52 | oo 2 XXX XXX
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MERRILL LYNCH PIERCE
143130 10 2 | CARMAX ORD......ocoorrerrererierierereerenens .| 01/08/2021. |FENNER & SMITHINC. | oot 15.000 | coovvrrirees 1,531 XXX | s 1,062 | oo 1,417 (355) [(C1515) RN IS {01720 TR IR 470 | oo 470 [ XXX XXX
MERRILL LYNCH PIERCE
143658 30 0 |CARNIVAL ORD.....ccosvvvirririerierercernens .. | 03/24/2021. |FENNER & SMITHINC. | oo 43.000 | .ocvrrvvernnne 966 XXX | 2,603 | oo 931 | v 1,671 1871 [ e | e 2,603 | .o | e (1,637) | oovvrne (RRCXTAT P— XXX XXX
MERRILL LYNCH PIERCE
14448C 10 4 |CARRIER GLOBAL ORD.......cccormrvrivirnns .| 01/08/2021. |FENNER & SMITHINC. | i 28.000 | .oovrerneens 1,139 XXX | 488 | ..o 1,056 (568) (568) | ..verrerereraenne . A88 | . | e 651 | oo (513 I 3 XXX XXX
MERRILL LYNCH PIERCE
146869 10 2 |CARVANA CLA ORD....ccoovvvmiriiriririririns .| 01/08/2021. | FENNER & SMITHINC. [ . 1.000 | oo 278 XXX 79 240 (160) [LC0) N ISR £ TR IO 199 | v 199 | oo XXX XXX
MERRILL LYNCH PIERCE
148806 10 2 |CATALENT ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 833 (399) (399) 434 |...... XXX XXX
MERRILL LYNCH PIERCE
149123 10 1 |CATERPILLAR ORD......coccovrrmerierirnreienns .. | 01/08/2021. |FENNER & SMITHINC. | i 28.000 | ..oovverneene 5,439 XXX | s 4,185 | oo 5,097 (911) (A RN ISR 4,185 | oo [ e 1,254 | oo 1,254 | o XXX XXX
MERRILL LYNCH PIERCE
150870 10 3 |CELANESE ORD.......ccoourmmirierirreririnnis .| 01/08/2021. | FENNER & SMITHINC. [ .. 7.000 | e 958 XXX | e 714 910 (196) (196) | .vvvverrernenne . T4 | e e 244 | e 244 | XXX XXX
MERRILL LYNCH PIERCE
15135B 10 1 | CENTENE ORD......cccccovvuvrirrricrinrrircrienes .. | 01/08/2021. | FENNER & SMITH INC. . 43.000 2,933 XXX | s 3,075 | oo 2,581 493 493 | i | s 3,075 | oo | e (142) | covvorvins (L7 I XXX XXX
MERRILL LYNCH PIERCE
15189T 10 7 |CENTERPOINT ENERGY ORD........cccoenc. .| 01/08/2021. | FENNER & SMITHINC. | .ot 34.000 | oo 704 XXX | 957 736 221 221 | s . 957 | oo [ s (VX)) I (VASK) | I XXX XXX
MERRILL LYNCH PIERCE
156700 10 6 |LUMEN TECHNOLOGIES ORD................. .| 01/08/2021. | FENNER & SMITHINC. | .ot 78.000 | coovrvecrirs 821 XXX | s 1,641 761 881 881 | e | v 1,641 | e s [(20) ) I ((:2200) ] IO XXX XXX
MERRILL LYNCH PIERCE
156782 10 4 |CERNER ORD....cccoevrmrinivirinirrcrirenienns .| 01/08/2021. | FENNER & SMITHINC. | .. 23.000 | .ooerernne 1,837 XXX | s 1,462 | v 1,805 (343) (B43) | v | e 1462 | o | e 374 | 374 | 5 XXX XXX
MERRILL LYNCH PIERCE
159864 10 7 |CHRLSRIVER LABS ORD......ccccoovivrvurnnine .| 01/08/2021. [FENNER & SMITH INC. | oo 4.000 | .ovrerirne 1,084 XXX | 595 999 (405) [C0L) | . 595 | v | e 489 | v 489 | .o XXX XXX
CHARTER COMMUNICATIONS CL A MERRILL LYNCH PIERCE
16119P 10 8 |ORD .| 01/08/2021. [FENNER & SMITH INC. | v 12.000 | coovrrinne 7,612 XXX ] 2,224 | oo 7,939 | oo (5,715) (CIVAL) [T S 2,224 | oo | e 5389 | oo 5,389 [ .o XXX XXX
MERRILL LYNCH PIERCE
163092 10 9 [CHEGG ORD......cocovvuirrriririnierenrnieenenes .| 01/08/2021. [FENNER & SMITH INC. | oo 10.000 | oo 966 XXX | 713 903 (191) [GLL) ) - . T3 | e e 254 | oo 254 [ i XXX XXX
MERRILL LYNCH PIERCE
16411R 20 8 |CHENIERE ENERGY ORD.......ccccoorirninnee .| 01/08/2021. [FENNER & SMITH INC. | v 15.000 | oo 963 XXX | s 990 900 89 89 | . 990 [ v [ s (V24 ) [— (V4] P— XXX XXX
MERRILL LYNCH PIERCE
166764 10 0 |[CHEVRON ORD.......cccoormrrrirvirniirernninninns .| 01/08/2021. [FENNER & SMITHINC. | v 100.000 | .ovvrvrerene 9,107 XXX | 14,292 | oo 8,445 5,847 5,847 | covoeeieeeveenns | s 14,292 | .o | v (G EL) ) I— (CRET) XXX XXX
MERRILL LYNCH PIERCE
171340 10 2 |CHURCH AND DWIGHT ORD................... .| 01/08/2021. |FENNER & SMITHINC. | o 16.000 | .coovrrenees 1,366 XXX | 951 | e 1,396 (445) (G . 951 | s [ e A5 | A5 [ XXX XXX
MERRILL LYNCH PIERCE
171779 30 9 |CIENA ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 476 (106) (106) 370 |...... XXX XXX
MERRILL LYNCH PIERCE
172062 10 1 |CINCINNATI FINANCIAL ORD... .1 01/08/2021. | FENNER & SMITH INC. XXX 961 (103) (103) 858 | ... XXX XXX
MERRILL LYNCH PIERCE
17275R 10 2 |CISCO SYSTEMS ORD........coeevrerirrirnens .. | 01/08/2021. |FENNER & SMITHINC. | e 174.000 | c.ooovvrneen. 7,839 XXX | 8,265 | .oocovrveriinns 7,787 479 A79 | e | e 8,265 | ..ovevrrieins | e [CY) ) I [U05) ) - 63 XXX XXX
MERRILL LYNCH PIERCE
172908 10 5 |CINTAS ORD.....cooovririerrieirciinrieeineens .| 01/08/2021. | FENNER & SMITHINC. | i 5.000 | covvrereens 1,751 XXX | 977 | e 1,767 (791) (U410 ) I . 977 | v | e T4 | v, TT4 | XXX XXX
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MERRILL LYNCH PIERCE
172967 42 4 |CITIGROUP ORD.......cccovvrvirmerirererneerenns .| 01/08/2021. |FENNER & SMITHINC. | . 114.000 | covvvrnvene 7,451 XXX | s 4,323 | s 7,029 | ......... (2,706) (V(01C) ) O R 4,323 | e | e 3,128 | oo 3128 | XXX XXX
MERRILL LYNCH PIERCE
174610 10 5 |CITIZENS FINANCIAL GROUP ORD........ .| 01/08/2021. |FENNER & SMITHINC. | it 36.000 | .oocrerneens 1,424 XXX | s 1,319 | e 1,287 31 21 [T [PV 1,319 [ s | e 105 | v 105 | oo XXX XXX
MERRILL LYNCH PIERCE
177376 10 0 |CITRIX SYSTEMS ORD.......cocrvrvrvrrerirens .| 01/08/2021. |FENNER & SMITHINC. | .ot 11.000 | oo 1,439 XXX | s AT | e 1,431 (260) [Z2G10) N RN IS TATT [ s | e 268 | .o 268 [ .o XXX XXX
MERRILL LYNCH PIERCE
189054 10 9 |CLOROX ORD.....ccovuvierirrereerrinerierirens .| 01/08/2021. | FENNER & SMITHINC. [ . 8.000 | .ovvernvne 1,583 XXX | s 1,202 | v 1,615 (413) (G ) RN IS 1,202 [ v | e 380 | oo 380 | oo XXX XXX
MERRILL LYNCH PIERCE
191216 10 0 |COCA-COLA ORD .101/08/2021. | FENNER & SMITHINC. | .............149.000 | ...cceonvee. 7,610 XXX (788) (788) XXX XXX
MERRILL LYNCH PIERCE
192422 10 3 |COGNEX ORD......cccourerrerriririerirerernens .| 01/08/2021. | FENNER & SMITHINC. [ .. 5.000 | coovrrrrerirns 429 XXX | 268 401 (133) (X)) . 268 | .o [ e 161 | e 161 | oo XXX XXX
COGNIZANT TECHNOLOGY SOLUTN CL MERRILL LYNCH PIERCE
192446 10 2 |[AORD .. | 01/08/2021. | FENNER & SMITH INC. . 47.000 3,851 XXX | s BATT | i 3,852 (375) (1) RN IS BATT | o | e 374 | s 374 | XXX XXX
MERRILL LYNCH PIERCE
194162 10 3 | COLGATE PALMOLIVE ORD........ccoevvrnee .. | 01/08/2021. | FENNER & SMITH INC. . 35.000 2,882 XXX | 2,278 | oo 2,993 (715) (A1) N IS 2,278 | oo | s 604 | .o 604 | ..o XXX XXX
MERRILL LYNCH PIERCE
20030N 10 1 |COMCAST CLA ORD......ccovuvumirirrrierinns .. | 01/08/2021. | FENNER & SMITHINC. | . 192.000 | covvernnee 9,894 XXX | 6,537 | v 10,061 | ......... (3,524) (3,524) | oo | e 6,537 | oo | v 3,357 | oo 3,357 | s 44 XXX XXX
MERRILL LYNCH PIERCE
205887 10 2 | CONAGRA BRANDS ORD.......cccoeuverineen .| 01/08/2021. | FENNER & SMITHINC. | e 16.000 | oovovverianes 545 XXX | 569 580 (11) (G ) - . 569 [ oo [ i (24) | v (V2] — XXX XXX
MERRILL LYNCH PIERCE
20605P 10 1 |CONCHO RESOURCES ORD................... .| 01/15/2021. | FENNER & SMITHINC. | i 40.000 | ..cocoovereee 2,692 XXX | 2,749 | v 2,334 415 A15 | e | e 2,749 | oo | e (74 ) — (Y4 — XXX XXX
MERRILL LYNCH PIERCE
20825C 10 4 |CONOCOPHILLIPS ORD.......ccocovvvvrvirnnnne .| 01/15/2021. [FENNER & SMITH INC. | v 41.040 | oo 1,834 XXX ] s 3,258 | oo 1,641 | oo 1,617 1617 [ e | e 3,258 | .o | s V2] e~ (1,424) | oo XXX XXX
MERRILL LYNCH PIERCE
209115 10 4 | CONSOLIDATED EDISON ORD................ .| 01/08/2021. [FENNER & SMITHINC. | v 29.000 | wovervriren 2,028 XXX ] 2,250 | v 2,096 154 154 | o | e 2,250 | oo [ e ()} I (V22) ) I XXX XXX
MERRILL LYNCH PIERCE
21036P 10 8 |CONSTELLATION BRANDS CLAORD.... | .. |01/08/2021. [FENNER & SMITH INC. | .l 6.000 | .oovvrirens 1,381 XXX ] 1,162 | s 1,314 (153) (1K) ) SN ISR 1462 [ oo | e 219 | v 219 [ XXX XXX
MERRILL LYNCH PIERCE
216648 40 2 |COOPER ORD......ccocrmrvirmmriireriirereninns .| 01/08/2021. [FENNER & SMITH INC. | oo 4.000 | .o 1,453 XXX ] 1,039 | v 1,453 (414) (A14) | oo | e, 1,039 [ i | e A4 | A4 | XXX XXX
MERRILL LYNCH PIERCE
217204 10 6 | COPART ORD....cecvvrrrrerrirreirerrseieerenines .| 01/08/2021. [FENNER & SMITH INC. | oo 14,000 | .covvrrene 1,710 XXX | s 721 | o 1,782 | e (1,061) (1,061) | oo . T21 | e e 990 | v 990 | o XXX XXX
MERRILL LYNCH PIERCE
219350 10 5 |CORNING ORD......cooorrirrirrireirciiniins .| 01/08/2021. |FENNER & SMITHINC. | it 63.000 | .ooerernen. 2,327 XXX | 2,158 | covorieeiis 2,268 (110) (110) | vvvreererereirs | e 2,158 | ot [ e ACE I — 169 | oo XXX XXX
MERRILL LYNCH PIERCE
22052L 10 4 |CORTEVA ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (88) (88) XXX XXX
MERRILL LYNCH PIERCE
22160K 10 5 |COSTCO WHOLESALE ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (3,815) XXX XXX
MERRILL LYNCH PIERCE
22160N 10 9 |COSTAR GROUP ORD......ccocmmirrrrirnrirnns .| 01/08/2021. | FENNER & SMITHINC. [ .. 2.000 | oo 1,839 XXX | 768 | oo 1,849 | ........ (1,081) (GO — . W1 T T O 1,071 | v 1,071 | XXX XXX
MERRILL LYNCH PIERCE
222070 20 3 |COTY CLAORD.....cooomiremririreirseiseiins .. | 03/24/2021. |FENNER & SMITHINC. | it 61.000 | cooorvrrrins 499 XXX | 699 428 27 271 | s . 699 | .o | s (200) | vvoeevne (20[0) ] IO XXX XXX
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MERRILL LYNCH PIERCE
22266L 10 6 | COUPA SOFTWARE ORD........cccvvvverinne .| 01/08/2021. |FENNER & SMITHINC. [ . 3.000 | covrernens 1,035 XXX | 380 | v 1,017 (637) (70 ) . 380 [ e [ e 655 | oo 655 [ .o XXX XXX
MERRILL LYNCH PIERCE
22788C 10 5 |CROWDSTRIKE HOLDINGS CLAORD... |..|01/08/2021.|FENNER & SMITHINC. | .. 5.000 | cvvvernene 1,119 XXX | 504 | oo 1,059 (555) (65151 . 1510 OO TR 614 | i 614 | .o XXX XXX
CROWN CASTLE INTERNATIONAL REIT MERRILL LYNCH PIERCE
22822V 10 1 |ORD .| 01/08/2021. |FENNER & SMITHINC. | i 29.000 | .vererneens 4,467 XXX | s 3,221 | oo 4617 | ... (1,395) (1,395) | coooeereercriens | e 3,221 | oo | e 1,246 | ..cooooee. 1,246 | .o XXX XXX
MERRILL LYNCH PIERCE
228368 10 6 | CROWN HOLDINGS ORD.......c.coovvrvernnene .. | 01/08/2021. | FENNER & SMITH INC. XXX | 885 902 (17) (L4 ) — . 885 | ..o | e 12 [ e 12 | s XXX XXX
MERRILL LYNCH PIERCE
231021 10 6 | CUMMINS ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (839) (839) XXX XXX
MERRILL LYNCH PIERCE
23331A° 10 9 |DRHORTON ORD......coeourerimrereriiriirinne .. | 01/08/2021. |FENNER & SMITHINC. | i 26.000 | ..oovverneen. 1,741 XXX | s 1,024 | i 1,792 (768) (UG N IS 1,024 | i | e 716 | oo LT XXX XXX
MERRILL LYNCH PIERCE
233331 10 7 |DTE ENERGY ORD.....ccovvvrrriririerirerienns .. | 01/08/2021. |FENNER & SMITHINC. | it 12.000 | oo 1,418 XXX | s 1,364 | oo 1,457 (93) (LK) TN I 1,364 | v | e 54 | s 54 | e 13 XXX XXX
MERRILL LYNCH PIERCE
23355L 10 6 |DXC TECHNOLOGY ORD......cc.ccvuvererernecn .. | 01/08/2021. |FENNER & SMITHINC. | it 17.000 | oo 503 XXX | 938 438 500 10 . 938 [ oo [ s (434) | oo (434) | oo XXX XXX
MERRILL LYNCH PIERCE
235851 10 2 | DANAHER ORD.......ccccosurmmrimiricrirneernenns .| 01/08/2021. | FENNER & SMITHINC. | e 26.000 | ..cocvornee. 6,330 XXX | 2,775 | oo 5776 | ......... (3,000) (3,000) [ cvooverrerriiens | e 2,775 | oo | v 3,555 | v 3,655 | .o 5 XXX XXX
MERRILL LYNCH PIERCE
237194 10 5 |DARDEN RESTAURANTS ORD................ .| 01/08/2021. | FENNER & SMITHINC. [ .. 7.000 | coovvrierirnns 870 XXX | 761 834 (73) (L)) E— . TO1 | e [ e 110 | oo 110 | v 3 XXX XXX
MERRILL LYNCH PIERCE
23804L 10 3 |DATADOG CL A ORD......ccccomivrrrinrrirerirs .| 01/08/2021. |FENNER & SMITHINC. | et 13.000 | ccoovrrerees 1,299 XXX | s 1,105 | e 1,280 (175) (QE) ) RN IS 1,105 [ e | e 194 | i 194 | s XXX XXX
MERRILL LYNCH PIERCE
23918K 10 8 |DAVITA ORD.....ceovrvrvirrerernirnsireiesissinnnns .| 01/08/2021. [FENNER & SMITHINC. | oo 15.000 | .oovvrrinnn 1,858 XXX | e 844 | oo, 1,761 917) [CAA ) E— . 844 | i | e 1,014 | 1,014 | XXX XXX
MERRILL LYNCH PIERCE
244199 10 5 |DEERE ORD.....cccoermrrireiririeieririeerenines .| 01/08/2021. [FENNER & SMITH INC. | v 14.000 | .ooovvrrienns 4,115 XXX ] 2,106 | o 3,767 | e (1,660) (1,660) | cvoovvrrirrrinns | e 2,106 | oo | e 2,008 | ..cooone. 2,008 | ..o 1 XXX XXX
MERRILL LYNCH PIERCE
24703L 20 2 |DELL TECHNOLOGIES CL C ORD........... .| 01/08/2021. [FENNER & SMITH INC. | e 9.000 | covvererreinn 695 XXX | e 630 660 (30) (K10) ) I . 630 | o | e 65 | i (S 3 XXX XXX
MERRILL LYNCH PIERCE
247361 70 2 |DELTAAIRLINES ORD......ccovvvrvrnrrriirns .| 01/08/2021. [FENNER & SMITH INC. | v 28.000 | voverrrrens 1,120 XXX ] 1,424 | v, 1,126 298 298 | v | e 1424 | s [0 E— (304) | oo XXX XXX
MERRILL LYNCH PIERCE
24906P 10 9 |DENTSPLY SIRONA ORD.......ccccomvrvunrienas .| 01/08/2021. [FENNER & SMITH INC. | e 8.000 | cooverrrias 465 XXX | s 396 419 (23) (X)) - . 396 | e | e 69 | i 69 [ 1 XXX XXX
MERRILL LYNCH PIERCE
25179M 10 3 |DEVON ENERGY ORD.......coocormrirriiniinnes .. | 03/24/2021. |FENNER & SMITHINC. | i 102.353 | e 2,318 XXX | s 3,558 | oo 1,613 | s 1,937 1,937 [ e | e 3,558 | .o | s (1,240) | ......... (1,240) | ..o 31 XXX XXX
MERRILL LYNCH PIERCE
252131 10 7 |DEXCOM OROD.... .1 01/08/2021. | FENNER & SMITH INC. XXX (989) (989) 490 | .o | e 1,062 | ...ccooeee. 1,062 XXX XXX
MERRILL LYNCH PIERCE
25278X 10 9 |DIAMONDBACK ENERGY ORD .1 01/08/2021. | FENNER & SMITH INC. XXX 629 (119) (119) 511 ... XXX XXX
MERRILL LYNCH PIERCE
253868 10 3 |DIGITAL REALTY REIT ORD......ccccovvrvrec .| 01/08/2021. | FENNER & SMITHINC. [ .. 5.000 | v 668 XXX | 559 698 (139) Q1S . 559 [ e [ e 109 | oo 109 | oo 6 XXX XXX
MERRILL LYNCH PIERCE
254687 10 6 |WALT DISNEY ORD...ccovvvererrrrinerrerines .| 01/08/2021. |FENNER & SMITHINC. | it 83.000 | .ocovneee. 14,830 XXX | s 9,300 | covrerrirns 15,038 | ......... (5,738) (GI:) ) I (N 9,300 | oo | e 5,531 | oo 5,531 | oo XXX XXX
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MERRILL LYNCH PIERCE
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD. | .. [ 01/08/2021. [FENNER & SMITHINC. | ... 15.000 | oo 1,457 XXX | 903 | oo 1,358 (455) [G1) T — . 903 | .o | e 553 | oo 553 | s XXX XXX
MERRILL LYNCH PIERCE
25470F 10 4 |DISCOVERY SRSAORD........cccooomurrvie .. |01/08/2021. [FENNER & SMITHINC. | .. 14.000 | oo 485 XXX ] 349 421 (73) (1K) — . 349 | s | e 136 | oo 136 [ XXX XXX
MERRILL LYNCH PIERCE
25470F 30 2 |DISCOVERY SRS C ORD......cccocovrvriannnes .. [01/08/2021. [FENNER & SMITHINC. | .. 29.000 | ..coovvvinnes 874 XXX | 864 760 104 104 | . 864 | ... | s 10 | s 10 [ XXX XXX
MERRILL LYNCH PIERCE
25470M 10 9 |DISHNETWORK CLAORD.........ccccoeveruee .. [01/08/2021. [FENNER & SMITHINC. | .. 15.000 | coovvovriirnne 497 XXX | s 485 485 (0) ()] —— . 485 | .o | e 13 | s 13 [ XXX XXX
MERRILL LYNCH PIERCE
256163 10 6 |DOCUSIGN ORD.... .| 01/08/2021. | FENNER & SMITH INC. 9.000 2,201 XXX (1,553) 447 | ... XXX XXX
MERRILL LYNCH PIERCE
256677 10 5 |DOLLAR GENERAL ORD.........cccccovmumuirne .. [01/08/2021. [FENNER & SMITHINC. | . 13.000 | oo 2,805 XXX ] s 1,366 | ..oovvvenn 2,734 | ..o (1,367) (1,367) | oo | e 1,366 | ..o | e 1439 | ..cceoee. 1,439 | 5 XXX XXX
MERRILL LYNCH PIERCE
256746 10 8 |DOLLAR TREE ORD.........ccccooorummirmrriinns .. [01/08/2021. [FENNER & SMITHINC. | . 17.000 | oo 1,920 XXX ] s 1,409 | oo 1,837 (428) (G2 R I 1,409 | s | e 512 | oo 512 | XXX XXX
MERRILL LYNCH PIERCE
25746U 10 9 |DOMINION ENERGY ORD.........ccccoonrrnene .. [01/08/2021. [FENNER & SMITHINC. | ... 26.000 | ..cccovvvrnnee 1,903 XXX ] s 1,908 | oo 1,955 (48) (G5 N I 1,908 | .o | i ()] [ (£ XXX XXX
MERRILL LYNCH PIERCE
25754A 20 1 |DOMINOS PIZZA ORD.......cccoovvvimriirnnns .. [01/08/2021. [FENNER & SMITHINC. | . 3.000 | .o 1,166 XXX | 853 | oo 1,150 (298) [Z4SL:) . 853 | e | e 314 | 314 | XXX XXX
MERRILL LYNCH PIERCE
260003 10 8 [DOVER ORD.......cccooommmriimriiiniiiiniinies .. [01/08/2021. [FENNER & SMITHINC. | .. 10.000 | oo 1,294 XXX | 857 | oo 1,263 (406) [GI0) . 857 | v | e 438 | 438 | s XXX XXX
MERRILL LYNCH PIERCE
260557 10 3 [DOW ORD........ccooovimmriimiiiiniisniisniis . [01/08/2021. [FENNER & SMITHINC. | .. 35.000 | ..cooovvvrnne 2,037 XXX ] 2,092 | .o 1,943 150 150 | oo [ e 2,002 | oo | e [(C1) | I (1) I XXX XXX
MERRILL LYNCH PIERCE
26210C 10 4 |DROPBOX CLA ORD......cccccvevurmrvririniinns .| 01/08/2021. | FENNER & SMITHINC. | .o 22.000 | oo 495 XXX | 429 488 (59) ((51S) I . 429 | o | e 66 | .o [S1C N N XXX XXX
MERRILL LYNCH PIERCE
264411 50 5 |DUKE REALTY REIT ORD......cc.ccoevvvvirnr .| 01/08/2021. | FENNER & SMITHINC. | .o 26.000 | ..cocoorneee 1,007 XXX | e 781 | oo 1,039 (258) (VL3]I . 781 | e [ e 226 | oo 226 | oo XXX XXX
MERRILL LYNCH PIERCE
26441C 20 4 |DUKE ENERGY ORD........cccoovurvmrrririanes .| 01/08/2021. | FENNER & SMITHINC. | . 27.000 | .ooerernnee 2,431 XXX | 2,221 | s 2,472 (251) (VL3 TR ISR 2,221 [ [ e 210 | v 210 | o XXX XXX
MERRILL LYNCH PIERCE
26614N 10 2 |DUPONT DE NEMOURS ORD.................. .. | 02/04/2021. | FENNER & SMITHINC. | .. 33.000 | .ooerernnee 2,765 XXX | 2,856 | .ooovvrriinnnn 2,347 509 509 | .o | e 2,856 | ..o [ ((C10) ) [~ [CC0) | - XXX XXX
MERRILL LYNCH PIERCE
268150 10 9 |DYNATRACE ORD......cccoouvrrmriirinirierins .. | 01/08/2021. | FENNER & SMITHINC. | .ot 12.000 | oo 507 XXX | e 523 519 3 | s [ | s 3 | s . 523 [ oot [ s (15) | oovvvrerires ()] -~ XXX XXX
MERRILL LYNCH PIERCE
26875P 10 1 |EOG RESOURCES ORD.......ccooommrrerreens .. [01/08/2021. [FENNER & SMITH INC. | oo 49.000 | ...oovevneen 2,884 XXX | 2,630 | s 2,444 187 187 | e [ e 2,630 [ oo [ i 254 | o 254 | oo XXX XXX
MERRILL LYNCH PIERCE
277432 10 0 |EASTMAN CHEMICAL ORD... .| .. [01/08/2021. | FENNER & SMITH INC. XXX (995) (995) XXX XXX
278265 10 3 |EATON VANCE COM NON VTG ORD...... .. | 03/01/2021. | Not Available.............ccccocourvrrnnnenn. XXX (59) (59) XXX XXX
MERRILL LYNCH PIERCE
278642 10 3 |EBAY ORD.....cccoooiiiviiiriiicciesciieseins .. [01/08/2021. [FENNER & SMITHINC. | ..o 67.000 | ..cccoovvnnnes 3,650 XXX ] 2,230 | v 3,367 | ..o (1,136) (1,136) XXX XXX
MERRILL LYNCH PIERCE
278865 10 0 [ECOLAB ORD........cccoovurmmmrimrrriirnieanenenas .. | 01/08/2021. | FENNER & SMITH INC. . 10.000 2,217 XXX ] s 1,550 | oo 2,164 (614) (614) XXX XXX
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MERRILL LYNCH PIERCE
281020 10 7 |EDISON INTERNATIONAL ORD............... .| 01/08/2021. |FENNER & SMITHINC. | oot 17.000 | oo 1,059 XXX | s 1,198 | e 1,068 130 130 | e [ s 1,198 [ o [ s QL)) I (139) | oo 11 XXX XXX
MERRILL LYNCH PIERCE
28176E 10 8 |EDWARDS LIFESCIENCES ORD............. .. | 01/08/2021. | FENNER & SMITH INC. 44.000 3,989 XXX | 2,170 | oo 4,014 | ........ (1,844) (1,844) | oo | e 2,170 | oo | e 1,819 | e 1,819 | XXX XXX
MERRILL LYNCH PIERCE
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.............. .| 01/08/2021. |FENNER & SMITHINC. | .ot 16.000 | oooocreeirnnes 502 XXX | 541 491 50 LTV BA1 | e [ (K1) I [(<1S) ) XXX XXX
MERRILL LYNCH PIERCE
285512 10 9 |ELECTRONIC ARTS ORD........cooconivrirnnne .. | 01/08/2021. | FENNER & SMITH INC. 23.000 3,263 XXX | 2,519 | s 3,303 (784) (784) | v | e 2,519 | oo | s T4 | e TA44 | i XXX XXX
MERRILL LYNCH PIERCE
291011 10 4 |EMERSON ELECTRIC ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (3,523) 255 | ... XXX XXX
MERRILL LYNCH PIERCE
29261A 10 0 |ENCOMPASS HEALTH ORD......cccoovurernce .| 01/08/2021. | FENNER & SMITHINC. [ .. 5.000 | coovrrrrerirns 426 XXX | 297 413 (116) Q1) 297 | e [ e 129 | e 129 | oo 1 XXX XXX
MERRILL LYNCH PIERCE
29355A 10 7 |ENPHASE ENERGY ORD........coccrvivrnmrnnne .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | covvvernvne 1,867 XXX | 518 | v 1,579 | oo (1,061) (1,081) | coooverercrinnns 518 [ e | e 1,348 | oo 1,348 | .o XXX XXX
MERRILL LYNCH PIERCE
29364G 10 3 |ENTERGY ORD....cccootvemrrrerirerinriririini .| 01/08/2021. |FENNER & SMITHINC. | it 32.000 | .ooerernene 3,055 XXX | 2,634 | s 3,195 (561) (5871) | overrerrerrinn | errierirerireens 2,634 | e | s 421 | 421 [ XXX XXX
MERRILL LYNCH PIERCE
29414B 10 4 |EPAM SYSTEMS ORD.....ccoevuvvreerinirinens .| 01/08/2021. | FENNER & SMITHINC. [ .. 3.000 | oo 1,027 XXX | 518 | e 1,075 (557) (557) | vverererrirnenne 518 [ e [ e 509 | oo 509 | oo XXX XXX
MERRILL LYNCH PIERCE
294429 10 5 |EQUIFAX ORD......cccostvemrvmmrircrierirerirenns .| 01/08/2021. | FENNER & SMITHINC. [ .. 8.000 | .ovverneene 1,488 XXX | s 1,018 | e 1,543 (524) (524) | .vovverrireris | s 1,018 [ e | e 470 | oo 470 [ XXX XXX
MERRILL LYNCH PIERCE
294440 70 0 |EQUINIXREIT ORD....ccosvvvmrreerierirnirirenes .. | 01/08/2021. | FENNER & SMITH INC. 4.000 2,770 XXX | s 1,666 | ..oovvorrirnene 2,857 | oo (1,190) (1,190) [ covvverrerriiens | e 1,666 | ..o | e 1103 | e 1,103 [ XXX XXX
MERRILL LYNCH PIERCE
29452E 10 1 |EQUITABLE HOLDINGS ORD........cccvvvune .| 01/08/2021. [FENNER & SMITHINC. | v 34.000 | coovrrerrrins 908 XXX | e 691 870 (180) (R 10) ] 891 | o [ e 218 | oo 218 [ i XXX XXX
MERRILL LYNCH PIERCE
294600 10 1 |EQUITRANS MIDSTREAM ORD............... .| 03/24/2021. [FENNER & SMITH INC. | oo 41.000 | .o 329 XXX ] 1,084 330 754 7 TR I 1,084 [ v s (U6 p— (V47 ) — 6 XXX XXX
MERRILL LYNCH PIERCE
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD..... .| 01/08/2021. [FENNER & SMITH INC. | oo 14.000 | cooovverrenen 855 XXX | e 883 887 (4) () I— 883 [ ot [ (V2 ) — (V2] ) I 5 XXX XXX
MERRILL LYNCH PIERCE
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD............ .| 01/08/2021. [FENNER & SMITH INC. | v 24.000 | v 1,398 XXX ] 1,573 | s 1,423 151 151 [ o | e 1,573 [ e e (175) | vovvvrvrns (175) | oo 14 XXX XXX
MERRILL LYNCH PIERCE
29670G 10 2 |ESSENTIAL UTILITIES ORD......ccccovvrrvnn .| 01/08/2021. [FENNER & SMITH INC. | oo 13.000 | oo 633 XXX | s 563 615 (52) (7] P— 563 | o | e 70 | e F( [ I XXX XXX
MERRILL LYNCH PIERCE
297178 10 5 |ESSEX PROPERTY REIT ORD.......ccccoon.... .| 01/08/2021. |FENNER & SMITHINC. | o 11.000 | coooovrrrnee 2,573 XXX | 2,629 | oo 2,612 17 L1/ TN I 2,629 | oo [ (E15) ) [—— (1) — 23 XXX XXX
MERRILL LYNCH PIERCE
29786A 10 6 |ETSYORD .1 01/08/2021. | FENNER & SMITH INC. XXX (1,124) AT8 | v | e 1,103 | o 1,103 XXX XXX
MERRILL LYNCH PIERCE
30034W 10 6 |EVERGY ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX 21 21 XXX XXX
MERRILL LYNCH PIERCE
30040W 10 8 |EVERSOURCE ENERGY ORD................. .| 01/08/2021. |FENNER & SMITHINC. | .. 19.000 | coooovvrenees 1,716 XXX | s 1,204 | oo 1,644 (440) [C0) N ISR 1,204 | oo | e 512 | v 512 [ XXX XXX
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MERRILL LYNCH PIERCE
30063P 10 5 |EXACT SCIENCES ORD.........ccocoovrrmerinn .| 01/08/2021. |FENNER & SMITHINC. [ . 5.000 | covrrierirn 655 XXX | 459 662 (204) (204) | .vovverrene . 459 | s | e 197 | e 197 | s XXX XXX
MERRILL LYNCH PIERCE
30161N 10 1 [EXELON ORD.......ccoovvrmrrrrrrerrerercercenns .| 01/08/2021. |FENNER & SMITHINC. | i 87.000 | ..oovrernens 3,672 XXX | s K 1 I 3,677 153 (ST T IS 3,831 | oo | e (159) | ovvvvvrnes (R10) ) I XXX XXX
MERRILL LYNCH PIERCE
30212P 30 3 |EXPEDIA GROUP ORD.......cocoomivrmirirrrnnes .| 01/08/2021. |FENNER & SMITHINC. [ .. 6.000 | coovvrrrrirns 864 XXX | 728 794 (66) [(G16) - . Y7L T RN IO LKL I— 136 | oo XXX XXX
EXPEDITORS INTERNATIONAL OF MERRILL LYNCH PIERCE
302130 10 9 |WASN ORD .| 01/08/2021. |FENNER & SMITHINC. | .. 20.000 | .ooererneene 1,888 XXX | s 1,424 | oo, 1,902 (478) (A78) | v | e 1424 | | e 464 | ... 464 | ..o XXX XXX
MERRILL LYNCH PIERCE
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD...... .. | 01/08/2021. | FENNER & SMITH INC. XXX 811 (201) (201) 610 |...... XXX XXX
MERRILL LYNCH PIERCE
30231G 10 2 |EXXON MOBIL ORD.......cocovvermrvrierrririninne .. | 01/08/2021. |FENNER & SMITHINC. | . 232.000 | ..oooveneee 10,545 XXX | 2,829 | s 9,563 | ......... (6,734) (6,734) | oo | e 2,829 | oo | i 7,716 | oo T716 | o XXX XXX
MERRILL LYNCH PIERCE
302491 30 3 |FMC ORD.....coeverimrriericrirnerceierienniens .| 01/08/2021. | FENNER & SMITHINC. [ . 4.000 | .o 484 XXX | 302 460 (158) (G151 . 302 [ [ e 183 | v 183 | v 2 XXX XXX
MERRILL LYNCH PIERCE
30303M 10 2 |FACEBOOK CL AORD....ccoouvurvirrrirerirns .| 01/08/2021. | FENNER & SMITHINC. | e 118.000 | c.oovvevee 31,572 XXX | 20,912 | oo 32,233 | ... (11,321) [ v [ e [ (11,321) | v | v 20,912 | v [ v 10,660 | ......... 10,660 | ..ooovvrererirnns XXX XXX
MERRILL LYNCH PIERCE
303250 10 4 |FAIRISAAC ORD......ccooveerimmriieiriinniins .| 01/08/2021. | FENNER & SMITHINC. [ .. 1.000 | .o 500 XXX | 326 511 (185) [QE15) ) . 326 | oo [ e 174 | 174 | s XXX XXX
MERRILL LYNCH PIERCE
311900 10 4 |FASTENAL ORD......ccccovrrmrmmiriirirnriireriens .| 01/08/2021. | FENNER & SMITHINC. | oo 40.000 | ..cocoovernee 2,030 XXX | s T3 | e 1,953 (840) (840) | evevverrerrii | v T3 | s | e L1 A I 917 [ XXX XXX
MERRILL LYNCH PIERCE
31428X 10 6 |FEDEX ORD.....cccomverivrrinirrerirerirecirieene .| 01/08/2021. | FENNER & SMITHINC. [ . 5.000 | oo 1,225 XXX | TT5 | e 1,298 (523) (523) | evvvrerrirnne . £ T O O 450 | oo 450 [ .o XXX XXX
FIDELITY NATIONAL INFORMATN SVCS MERRILL LYNCH PIERCE
31620M 10 6 |ORD .| 01/08/2021. | FENNER & SMITHINC. | .o 37.000 | coovrvriren 5,130 XXX ] s 3,231 [ i 5234 | .o (2,003) (2,003) | coooverrireiienns | e 3,231 | v | e 1,899 | oo 1,899 | v XXX XXX
MERRILL LYNCH PIERCE
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.... |.. [ 01/08/2021.|FENNER & SMITHINC. | .o 12.000 | covvovverrenen 468 XXX | s 465 469 (4) [ I— . 465 |...... 3 3 XXX XXX
MERRILL LYNCH PIERCE
316773 10 0 |FIFTH THIRD BANCORP ORD.................. .| 01/08/2021. [FENNER & SMITH INC. | v 43.000 | .oovrrrienne 1,340 XXX ] 1,224 | oo 1,186 39 39 | o | s 1224 | oo | v T — 116 | s 12 XXX XXX
MERRILL LYNCH PIERCE
33616C 10 0 |FIRST REPUBLIC BANK ORD..........cccc.... .| 01/08/2021. [FENNER & SMITH INC. | v 28.000 | woverrerens 4,533 XXX ] s 2472 | oo 4114 | ... (1,642) (1,642) | oo | v 2472 | oo | e 2,061 | v 2,061 | .o XXX XXX
MERRILL LYNCH PIERCE
337738 10 8 |FISERV ORD......coovvuirrmrireinnreieirnieirenns .| 01/08/2021. [FENNER & SMITH INC. | v 40.000 | ..ovvrveernn 4,671 XXX ] s 3,231 | s 4554 | ... (1,324) (1,324) | oo | v 3,231 | oo | i 1,440 | ........... 1,440 | .o XXX XXX
MERRILL LYNCH PIERCE
337932 10 7 |FIRSTENERGY ORD......cccooormrirmrirnriiirinns .| 01/08/2021. |FENNER & SMITHINC. | .. 28.000 | coovvvrrrinns 837 XXX | 1,074 857 217 217 [ e | e 1,074 | s (VK70 I— (VX7 I XXX XXX
MERRILL LYNCH PIERCE
33829M 10 1 |FIVE BELOW ORD.. .1 01/08/2021. | FENNER & SMITH INC. XXX 350 (108) (108) 242 | ... XXX XXX
MERRILL LYNCH PIERCE
338307 10 1 |FIVE9 ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 523 (86) (86) 437 |...... XXX XXX
MERRILL LYNCH PIERCE
339041 10 5 |FLEETCOR TECHNOLOGIES ORD.......... .| 01/08/2021. | FENNER & SMITHINC. [ .. 6.000 | .ooorerneen. 1,655 XXX | 1,291 | s 1,637 (346) (G725 RN IO 1,291 [ e | s 364 | oo 364 | .o XXX XXX
MERRILL LYNCH PIERCE
345370 86 0 |FORD MOTOR ORD......cccoooumrermrimririinnns .| 01/08/2021. |FENNER & SMITHINC. | e 280.000 | ...oocvvnee 2,518 XXX | 2,509 | oo 2,461 48 48 | i 2,509 |...... 9 9 XXX XXX
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MERRILL LYNCH PIERCE
34959E 10 9 |FORTINET ORD.....ccoosvvririermerinrrieeienns .| 01/08/2021. |FENNER & SMITHINC. | oot 10.000 | coovvverees 1,481 XXX | 826 | ..o 1,485 (660) [(GG10) 1 . £72LC J ORRN EOR 656 | .oovovrrrnees 656 [ ..o XXX XXX
MERRILL LYNCH PIERCE
34959) 10 8 |FORTIVE ORD......c.covvereemmireerireerenirnens .. | 01/08/2021. |FENNER & SMITHINC. | .. 20.000 | .ooererneens 1,451 XXX | s 1,375 | e 1,416 (42) () RTINS IS 1,375 [ e | cevrrreeieens LA (- TT | i XXX XXX
FORTUNE BRANDS HOME AND MERRILL LYNCH PIERCE
34964C 10 6 |SECURITY ORD .| 01/08/2021. |FENNER & SMITHINC. [ .. 8.000 | coovrrrrerirnn 693 XXX | 457 686 (229) [V228) N R . A57 | s | e 236 | oo 236 [ .o XXX XXX
MERRILL LYNCH PIERCE
35137L 10 5 |FOXCL A ORD.....cccirirrrrricrirerircinciinns .| 01/08/2021. |FENNER & SMITHINC. | .. 26.000 | oo 782 XXX | s 1,049 757 292 292 | s | e 1,049 [ s (VL)) I (V570 I XXX XXX
MERRILL LYNCH PIERCE
35137L 20 4 |FOX CORPORATION ORD. .| 01/08/2021. | FENNER & SMITH INC. XXX 462 171 171 633 |...... XXX XXX
MERRILL LYNCH PIERCE
354613 10 1 | FRANKLIN RESOURCES ORD................. .| 01/08/2021. |FENNER & SMITHINC. | it 19.000 | oovouveernnns 480 XXX | 640 475 166 166 | oo . 640 | .ovvrcreriaes [ (160) | ovvvvvrnee (160) | cevvvvernrnnns 5 XXX XXX
MERRILL LYNCH PIERCE
35671D 85 7 |FREEPORT MCMORAN ORD..........c........ .. | 01/08/2021. | FENNER & SMITH INC. 103.000 3,208 XXX | s 1,359 | e 2,680 | ......... (1,321) (1,321) | oo | e 1,359 [ e | e 1,849 | oo 1,849 | .o XXX XXX
MERRILL LYNCH PIERCE
363576 10 9 |ARTHUR J GALLAGHER ORD..........c....... .. | 01/08/2021. |FENNER & SMITHINC. | it 10.000 | covovvrerees 1,208 XXX | 754 | o 1,237 (483) (G . 754 | o [ e 454 | ... 454 | ..o XXX XXX
MERRILL LYNCH PIERCE
366651 10 7 |GARTNER ORD.......cccoooimiviriirinirirerins .| 01/08/2021. | FENNER & SMITHINC. [ .. 6.000 | ..ooovernnen. 1,015 XXX | 915 961 (46) (G . 915 [ e | e 99 | oo 99 | i XXX XXX
MERRILL LYNCH PIERCE
368736 10 4 | GENERAC HOLDINGS ORD.........cccccvvvunee .| 01/08/2021. | FENNER & SMITHINC. [ . 2.000 | v 505 XXX | e 425 455 (30) [(<10) . 425 | e | e 80 | oo 80 | XXX XXX
MERRILL LYNCH PIERCE
369550 10 8 | GENERAL DYNAMICS ORD........ccccoovervnnee .| 01/08/2021. |FENNER & SMITHINC. | et 19.000 | .cooovvrereee 2,864 XXX | s 3,879 | oo 2,828 | oo 1,052 1,052 | oo | v 3,879 | oo | s (1,015) | .evvvee (1,015) [ v XXX XXX
MERRILL LYNCH PIERCE
369604 10 3 |GENERAL ELECTRIC ORD........ccccrvrvrirnns .| 01/08/2021. [FENNER & SMITHINC. | v 452.000 | .corvrinens 5,122 XXX | 406 | .o 4882 | ... (4,476) (CR () ) I . 406 | .overeveirrirens | s 4716 | o AT16 | e 5 XXX XXX
MERRILL LYNCH PIERCE
370334 10 4 | GENERAL MILLS ORD.......cccovvvmrvririrnns .| 01/08/2021. [FENNER & SMITH INC. | v 41.000 | .ooovrrrenen 2,312 XXX ] 1775 | s 2,411 (636) (636) | ovvvverrerriras | e IV AT TN IO 537 | v 537 | v 21 XXX XXX
MERRILL LYNCH PIERCE
37045V 10 0 | GENERAL MOTORS ORD.......c.cocorvirmivres .| 01/08/2021. [FENNER & SMITH INC. | oo 64.000 | .covrvrrrenn 2,755 XXX ] 2,000 | oo 2,665 (575) (1)) N IS 2,000 | oo [ e 665 | oo 665 | ..o XXX XXX
MERRILL LYNCH PIERCE
371901 10 9 | GENTEXORD......ocoovvivimirrernirseieriniinnenes .| 01/08/2021. [FENNER & SMITH INC. | v 13.000 | oo 470 XXX | s 344 441 (97) (L7} I— . 344 | e [ e 127 | i 127 | o 2 XXX XXX
MERRILL LYNCH PIERCE
372460 10 5 | GENUINE PARTS ORD.......cecrervvrrrernrinns .| 01/08/2021. [FENNER & SMITH INC. | e 9.000 | coovrrerrris 930 XXX | s 883 904 (21) (V) ) - . 883 | i | e AT | s AT [, 7 XXX XXX
MERRILL LYNCH PIERCE
375558 10 3 | GILEAD SCIENCES ORD........ccccoovvrvmrirnes .| 01/08/2021. |FENNER & SMITHINC. | .. 56.000 | ..ooovvrnen. 3,530 XXX | s 4,287 | oo 3,263 | coovene 1,024 1,024 | i | e 4,287 | v [ s (757) | coveererns (U614 - XXX XXX
MERRILL LYNCH PIERCE
37940X 10 2 |GLOBAL PAYMENTS ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (2,053) XXX XXX
MERRILL LYNCH PIERCE
37959E 10 2 |GLOBE LIFE ORD... .1 01/08/2021. | FENNER & SMITH INC. XXX 855 (86) (86) XXX XXX
MERRILL LYNCH PIERCE
380237 10 7 |GODADDY CLAORD......cccormrvrrerrrrirrnnns .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | coovrvrrrirs 738 XXX | 681 747 (65) (1) — . B81 | oo | e YA I 57 | oo XXX XXX
MERRILL LYNCH PIERCE
38141G 10 4 | GOLDMAN SACHS GROUP ORD............. .| 01/08/2021. |FENNER & SMITHINC. | i 14.000 | cooovrrenes 4,061 XXX | s 1,255 | oo 3,692 | ... (2,437) (2,437) | oo | v 1,255 | v | e 2,806 | .ocoonee 2,806 | ..oorereiiriinne XXX XXX
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MERRILL LYNCH PIERCE
384802 10 4 |WW GRAINGER ORD.......ccocomvrirmrrrerirnns .| 01/08/2021. | FENNER & SMITHINC. [ . 2.000 | v 793 XXX | 671 817 (146) (G2 B71 | e [ e 123 | e 123 | s XXX XXX
MERRILL LYNCH PIERCE
400110 10 2 |GRUBHUB ORD........cocoomierrrmrrrmerierirenes .. | 03/24/2021. |FENNER & SMITHINC. | s 17.000 | oo 1,150 XXX | 2,184 | s 1,263 921 (72 TR IR 2,184 | oo | s (1,034) | .ovvvne (1,034) [ oo XXX XXX
MERRILL LYNCH PIERCE
40131M 10 9 | GUARDANT HEALTH ORD.........ccocomurennen .| 01/08/2021. |FENNER & SMITHINC. [ .. 3.000 | covrrirrirs 429 XXX | 306 387 (81) (LX) - 306 [ oo [ e 123 | e 123 | s XXX XXX
MERRILL LYNCH PIERCE
40171V 10 0 | GUIDEWIRE SOFTWARE ORD................. .| 01/08/2021. | FENNER & SMITHINC. [ . 3.000 | covrrierirns 393 XXX | 286 386 (100) [QL0[0) 286 | oo [ e 107 | oo 107 | oo XXX XXX
MERRILL LYNCH PIERCE
40412C 10 1 |HCA HEALTHCARE ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX 658 (82) (82) 576 |..... XXX XXX
MERRILL LYNCH PIERCE
40434L 10 5 |HP ORD .101/08/2021. |FENNER & SMITH INC. | e 33.000 | coovrvrcrirns 842 XXX | 824 811 13 13 [ s 824 | .o | e 18 | oo 18 | s 6 XXX XXX
MERRILL LYNCH PIERCE
406216 10 1 |HALLIBURTON ORD......cocoomrurrrerrrierirens .| 01/08/2021. |FENNER & SMITHINC. | .ot 72.000 | .ooerernnene 1,448 XXX | s 1,084 | v 1,361 (277) [V ) RN ISR 1,084 | oo | e 364 | s 364 | XXX XXX
MERRILL LYNCH PIERCE
410345 10 2 |HANESBRANDS ORD.......cccoovurvmrinirrnes .| 01/08/2021. |FENNER & SMITHINC. | it 32.000 | cooorreirirns 491 XXX | 655 467 188 188 | oo 655 | ..oorvecrieriins [ s (163) | evvvvvrne (163) | cvvoevrriiiane XXX XXX
HARTFORD FINANCIAL SERVICES MERRILL LYNCH PIERCE
416515 10 4 |GRUP ORD .101/08/2021. | FENNER & SMITH INC. | e 64.000 | ..cocoorneen. 3,192 XXX | 2,760 | oo 3,135 (374) (B74) | ovvoeverinrins | e 2,760 | oo | e 432 | 432 | 21 XXX XXX
MERRILL LYNCH PIERCE
418056 10 7 |HASBRO ORD.......ccoeoummrriirieririeriniiniene .| 01/08/2021. | FENNER & SMITHINC. [ .. 6.000 | cooorrierirs 584 XXX | 604 561 43 43 | 604 [ oo [ s (VA0 ) - [VAD ] — XXX XXX
MERRILL LYNCH PIERCE
42250P 10 3 |HEALTHPEAK PROPERTIES ORD........... .| 01/08/2021. | FENNER & SMITHINC. | .. 26.000 | oo 743 XXX | 674 786 (112) () 874 | .o | e 69 | oo 69 | . XXX XXX
MERRILL LYNCH PIERCE
422806 20 8 |HEICOCLAORD......ccovumvmrirernricirerines .| 01/08/2021. [FENNER & SMITH INC. | oo 4.000 | .oovovrririrnns 494 XXX | s 428 468 (40) (o) L T O IS (7 67 [ 0 XXX XXX
MERRILL LYNCH PIERCE
426281 10 1 |JACKHENRY AND ASSOCIATES ORD.... | .. | 01/08/2021. |FENNER & SMITHINC. | ..t 3.000 | covrvrrnis 501 XXX | s 470 486 (16) (L1 ) —— L0 I OO IO 31 | s 31 | XXX XXX
MERRILL LYNCH PIERCE
427866 10 8 |HERSHEY FOODS ORD.......cccoeurivvrinnenes .| 01/08/2021. [FENNER & SMITH INC. | e 9.000 | .ovrvrirenn 1,368 XXX | s 944 | v 1,371 (427) (G720} I 944 | oo [ e 424 | oo 424 | . XXX XXX
MERRILL LYNCH PIERCE
42809H 10 7 |HESS ORD .101/08/2021. [FENNER & SMITHINC. | v 17.000 | oo 1,024 XXX | s 1,234 897 336 KT TR IO 1,234 [ e [PA[0) ) I (PA10) ) IS XXX XXX
MERRILL LYNCH PIERCE
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD |.. | 01/08/2021. | FENNER & SMITHINC. | .o 137.000 | .ovvvrirens 1,626 XXX | s 2,151 | s 1,623 527 527 | oo | e 2,151 | e [ (GYZ)) — (22 — 16 XXX XXX
MERRILL LYNCH PIERCE
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. 20.000 2,283 XXX | 1,505 | oo 2,225 (720) [(220) ) N ISR 1,505 [ .verrieniienns | v VAL - AC T XXX XXX
MERRILL LYNCH PIERCE
436106 10 8 |HOLLYFRONTIER ORD.. .| 03/24/2021. | FENNER & SMITH INC. XXX 1,327 XXX XXX
MERRILL LYNCH PIERCE
436440 10 1 |HOLOGIC ORD... .1 01/08/2021. | FENNER & SMITH INC. XXX (661) (661) XXX XXX
MERRILL LYNCH PIERCE
437076 10 2 |HOME DEPOT ORD....c.ovvvvrnrieircrierirnes .| 01/08/2021. |FENNER & SMITHINC. [ .ot 52.000 | .ocoonnee. 13,992 XXX | 10,762 | covovviienne 13,812 | e (3,050) [CH01510) ) RO IO 10,762 | .o | e 3,230 | oo 3,230 | XXX XXX
MERRILL LYNCH PIERCE
438516 10 6 |HONEYWELL INTERNATIONAL ORD....... .| 01/08/2021. |FENNER & SMITHINC. | it 30.000 | covcrernens 6,301 XXX | 4,080 | oo 6,381 | ......... (2,301) (2,301) | cooveeereereriens | e 4,080 | ..o | e 2,220 | oo v\ I XXX XXX
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MERRILL LYNCH PIERCE
440452 10 0 |HORMEL FOODS ORD........ccoccmivmmirrmirinee .| 01/08/2021. |FENNER & SMITHINC. | s 51.000 | .ovvrerneens 2,317 XXX | 2,077 | oo 2,377 (300) [C< 00) IR IS 2,077 | oo | e 240 | o 240 | oo 13 XXX XXX
MERRILL LYNCH PIERCE
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD... | .. | 01/08/2021.|FENNER & SMITHINC. | .. 34.000 | covrvrerirns 500 XXX | 685 497 188 188 | oo 685 | ..o [ s (185) | ovvvvvrnes (185) | cvvvrerrririrnne XXX XXX
MERRILL LYNCH PIERCE
44267D 10 7 |HOWARD HUGHES ORD.......c.cocvorvermene .. | 03/24/2021. | FENNER & SMITHINC. [ v 5.000 | covvrrrerirs 466 XXX | 624 395 229 229 | oo 624 | .o [ s (158) | ovvvvvrne (158) | cvvvnernririinne XXX XXX
MERRILL LYNCH PIERCE
443201 10 8 |HOWMET AEROSPACE ORD...........cco..... .| 01/08/2021. |FENNER & SMITHINC. | .. 36.000 | ..ooevernvene 1,004 XXX | 559 | e 1,023 (464) (464) | oo 559 [ oo [ e 445 | 445 | XXX XXX
MERRILL LYNCH PIERCE
443573 10 0 |HUBSPOT ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (688) (688) 501 |...... XXX XXX
MERRILL LYNCH PIERCE
444859 10 2 |HUMANA ORD.......ccoovvmmrrmerinerirerierirnens .. | 01/08/2021. | FENNER & SMITH INC. 5.000 2,184 XXX | s 1,327 | e 2,051 (725) (725) | ovvorveereeeens | e 1,327 [ e | e 857 | oo 857 [ .o 3 XXX XXX
MERRILL LYNCH PIERCE
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.. |.. | 01/08/2021. [FENNER & SMITH INC. | e 5.000 | covrricrirns 747 XXX | 591 683 (92) (L2 - 591 | s [ e 156 | v 156 | oo XXX XXX
MERRILL LYNCH PIERCE
446150 10 4 |HUNTINGTON BANCSHARES ORD......... .| 01/08/2021. |FENNER & SMITHINC. | it 83.000 | ..oocvernvene 1,197 XXX | s 1,282 | e 1,048 234 234 | e | e 1,282 [ v | v (1)) — (1)) p— 12 XXX XXX
HUNTINGTON INGALLS INDUSTRIES MERRILL LYNCH PIERCE
446413 10 6 |ORD .101/08/2021. |FENNER & SMITHINC. | v 3.000 | v 507 XXX | 776 511 265 265 | .o (T T P (269) | cvvovvene (269) | cvvonevrriiinne XXX XXX
MERRILL LYNCH PIERCE
447011 10 7 |HUNTSMAN ORD.....cccoevvmivmiririrnriireriens .. | 03/24/2021. |FENNER & SMITHINC. | et 19.000 | oo 516 XXX | e 438 478 (40) [C0) ) 438 | s | e 78 | v VLT - 3 XXX XXX
MERRILL LYNCH PIERCE
44891IN 10 9 |IAC INTERACTIVE ORD......coecovrerrrinrrines .| 01/08/2021. | FENNER & SMITHINC. [ . 4.000 | .o 766 XXX | 257 757 (500) [G1010) I 257 | v [ e 509 | oo 509 | oo XXX XXX
MERRILL LYNCH PIERCE
45167R 10 4 |IDEX ORD .101/08/2021. [FENNER & SMITH INC. | oo 4.000 | .oovovririnns 828 XXX | s 574 797 (223) (P2 I 574 | e | e 254 | oo 254 [ i XXX XXX
MERRILL LYNCH PIERCE
45168D 10 4 |IDEXX LABORATORIES ORD.........c.covvuee .| 01/08/2021. | FENNER & SMITH INC. 6.000 3,079 XXX | s 1,343 | s 2,999 | .o (1,656) (1,656) | cvoovevrirrrinns | e 1,343 | o | s 1,736 | oo 1,736 | v XXX XXX
MERRILL LYNCH PIERCE
452308 10 9 |ILLINOIS TOOL ORD.....cccovvrivrerrrireerrines .| 01/08/2021. [FENNER & SMITH INC. | oo 16.000 | .oovrvriene 3,343 XXX ] 2,190 | o 3,262 | oo (1,072) (1,072) | oo | v 2,190 | e | e 1153 | o 1,153 | e 18 XXX XXX
MERRILL LYNCH PIERCE
452327 10 9 [ILLUMINA ORD.....cccovrvrrrermririreninnirirnnens .| 01/08/2021. [FENNER & SMITH INC. | v 10.000 | coovrvriene 3,796 XXX ] s 3,238 | s 3,700 (463) (4B3) | v | s 3,238 [ oo [ e 558 | v 558 | .o XXX XXX
MERRILL LYNCH PIERCE
45337C 10 2 |INCYTE ORD......cervrriierinricererinsiserenines .| 01/08/2021. [FENNER & SMITH INC. | oo 10.000 | coovvverrrned 938 XXX | e 655 870 (215) (VALY | 655 | cvvoreerrrieies | e 283 | oo 283 | e XXX XXX
MERRILL LYNCH PIERCE
45784P 10 1 |INSULET ORD....ccooovrvmriririneirciisiieniins .| 01/08/2021. | FENNER & SMITHINC. [ .. 1.000 | oo 266 XXX 99 256 (157) (170 ) N IR 99 | i [ e AT — 167 | oo XXX XXX
MERRILL LYNCH PIERCE
458140 10 0 |INTEL ORD .1 01/08/2021. | FENNER & SMITH INC. XXX ] 162 | 12,505 | (12,343) B (12,343) XXX XXX
MERRILL LYNCH PIERCE
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.. |.. [ 01/08/2021. | FENNER & SMITH INC. XXX 1,648) (1,648) XXX XXX
INTERNATIONAL BUSINESS MACHINES MERRILL LYNCH PIERCE
459200 10 1 |ORD .101/08/2021. |FENNER & SMITH INC. | oo 40.000 | .ccoovvrerees 5,141 XXX | s 5,890 | oo 5,035 855 855 | eurvrriierienes | e 5,890 | .overiiriieins | v (UC2)) (749) | oo XXX XXX
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INTERNATIONAL FLAVORS & MERRILL LYNCH PIERCE
459506 10 1 |FRAGRANS ORD .| 01/08/2021. |FENNER & SMITHINC. [ . 5.000 | covrrrerirnns 595 XXX | 661 544 117 A I . 861 [ oo [ s (74 ) — (T4 ) — 4 XXX XXX
MERRILL LYNCH PIERCE
460146 10 3 |INTERNATIONAL PAPER ORD...........c..... .| 01/08/2021. |FENNER & SMITHINC. | it 31.000 | .oovrernens 1,596 XXX | s 1,384 | oo 1,541 (157) (170 ) RN IS 1,384 [ | e 211 | s 211 [ XXX XXX
INTERPUBLIC GROUP OF COMPANIES MERRILL LYNCH PIERCE
460690 10 0 |ORD .| 01/08/2021. |FENNER & SMITHINC. | i 20.000 | cooovrvrrrirs 487 XXX | 413 470 (58) (1. - . A3 | s | e T4 | s T4 | i XXX XXX
MERRILL LYNCH PIERCE
461202 10 3 |INTUIT ORD....cooorrrrrrererrcrienirrirerienins .. | 01/08/2021. | FENNER & SMITH INC. . 17.000 6,366 XXX | s 3,751 | oo 6,457 | ......... (2,706) (2,706) XXX XXX
MERRILL LYNCH PIERCE
46120E 60 2 |INTUITIVE SURGICAL ORD... .| 01/08/2021. | FENNER & SMITH INC. XXX (1,721) XXX XXX
MERRILL LYNCH PIERCE
46187W 10 7 |INVITATION HOMES ORD........cccocvvvrnecn. .| 01/08/2021. |FENNER & SMITHINC. | it 17.000 | oo 498 XXX | 454 505 (51) (X)) - . A54 | e | e A4 | s A4 | XXX XXX
MERRILL LYNCH PIERCE
462222 10 0 |IONIS PHARMACEUTICALS ORD............ .| 01/08/2021. | FENNER & SMITHINC. [ .. 8.000 | covorverrires 488 XXX | 638 452 186 186 | oo . 838 [ v [ e (150) | evvvvvrne (R1510) ) I XXX XXX
MERRILL LYNCH PIERCE
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD........ .. | 01/08/2021. |FENNER & SMITHINC. | it 11.000 | oo 556 XXX | 413 510 (98) (98) [ oo . A3 | e | e 143 | e 143 | e, XXX XXX
MERRILL LYNCH PIERCE
46266C 10 5 |IQVIA HOLDINGS ORD.......coccomivrrririrens .| 01/08/2021. | FENNER & SMITHINC. [ .. 8.000 | .ovvernnene 1,529 XXX | s 1,019 | e 1,433 (414) (A14) | oovovreeine | e, 1,019 [ s | e 509 | oo 509 | oo XXX XXX
MERRILL LYNCH PIERCE
46284V 10 1 |IRON MOUNTAIN ORD......cccooermrrirerirnnns .| 01/08/2021. | FENNER & SMITHINC. | e 18.000 | ovouveerrenes 514 XXX | 621 531 90 90 | . 621 | e [ (107) | cevvorvrne (107) | oo 11 XXX XXX
MERRILL LYNCH PIERCE
46625H 10 0 | JPMORGAN CHASE ORD.......c.ccocovrererneen .. | 01/08/2021. | FENNER & SMITHINC. | . 106.000 | ...covvvveee 14,417 XXX | 6,324 | oo 13,469 | ......... (7,145) (7,145) | oo | e 6,324 | ..o | i 8,093 | ..o 8,093 | ..o 72 XXX XXX
MERRILL LYNCH PIERCE
469814 10 7 |JACOBS ENGINEERING GROUP ORD.... |.. |01/08/2021. [FENNER & SMITHINC. | . 7.000 | covrvriirns 795 XXX | s 591 763 (172) (7] I— . 59T [ [ e 204 | oo 204 [ .o XXX XXX
MERRILL LYNCH PIERCE
478160 10 4 |JOHNSON & JOHNSON ORD..........cccoueuce .| 01/08/2021. | FENNER & SMITH INC. 131.000 | ... 20,964 XXX | 18,604 | .ooovvvirnne 20,617 | oo (2,013) [PXVLK) | O IO 18,604 | ..oovvevvrrrens | v 2,360 | .oooone. 2,360 | .o XXX XXX
MERRILL LYNCH PIERCE
482480 10 0 |KLA ORD .| 01/08/2021. [FENNER & SMITH INC. | oo 12.000 | .o 3,398 XXX ] 1,190 | e 3,107 | e (1,917) (1,917) | oo | e 1,190 [ | s 2,208 | .oovone. 2,208 | .o XXX XXX
MERRILL LYNCH PIERCE
48251W 10 4 |KKRAND CO ORD.......coovvrvrvrririrrnrinrinnnns .| 01/08/2021. [FENNER & SMITH INC. | oo 43.000 | .o 1,741 XXX ] 1,484 | v 1,741 (257) (V270 N IO 1484 | e | v 257 | e 257 [ oo XXX XXX
MERRILL LYNCH PIERCE
485170 30 2 |KANSAS CITY SOUTHERN ORD.............. .| 01/08/2021. [FENNER & SMITH INC. | e 9.000 | .ovvrrriren 1,950 XXX | s 986 | .oorreririnne 1,837 (851) [CLID ] . 986 | vvvvverrrieies [ e 964 | .o 964 | .o 4 XXX XXX
MERRILL LYNCH PIERCE
487836 10 8 |KELLOGG ORD........cosvvumrirrirrriniirrirnns .| 01/08/2021. |FENNER & SMITHINC. | o 18.000 | .cooovvvnees 1,083 XXX | 1,242 | v, 1,120 122 122 | e | i, 1,242 | e s (159) | ovvveverncs (159) | cvvvverrriniins XXX XXX
MERRILL LYNCH PIERCE
49271V 10 0 |KEURIG DR PEPPER ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX (71) (71) XXX XXX
MERRILL LYNCH PIERCE
493267 10 8 |KEYCORP ORD .1 01/08/2021. | FENNER & SMITH INC. XXX 351 351 XXX XXX
MERRILL LYNCH PIERCE
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD........... .. | 01/08/2021. |FENNER & SMITHINC. | .ot 14.000 | .coovrrenee 2,055 XXX | 903 | oo 1,849 (947) (L7} I . 903 [ v | e 1,152 | o 1,152 [ i XXX XXX
MERRILL LYNCH PIERCE
494368 10 3 |KIMBERLY CLARK ORD.......ccocoovivrnrirnnnne .| 01/08/2021. |FENNER & SMITHINC. | i 26.000 | .oocrernens 3,425 XXX | 2,037 | v 3,506 | ......... (1,469) (1,469) | cooovvrrereriens | e 2,037 | oo | e 1,388 | oo 1,388 | oo 28 XXX XXX
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MERRILL LYNCH PIERCE
49456B 10 1 |KINDER MORGAN CL P ORD........c.ccuuvunee .| 01/08/2021. |FENNER & SMITHINC. | . 131.000 | cvvvernnens 1,897 XXX | s 1,833 | o 1,791 42 L2 ORI (RN 1,833 [ s | e 64 | oo 64 | .o XXX XXX
KNIGHT SWIFT TRANSPRTATN CL A MERRILL LYNCH PIERCE
499049 10 4 |ORD .| 01/08/2021. |FENNER & SMITHINC. | it 12.000 | oo 522 XXX | 491 502 (11) (G ) - . 49T | s | e 31 | 31 | XXX XXX
MERRILL LYNCH PIERCE
500255 10 4 |KOHL'S ORD....ccovtumreirrerierirenirseenerins .| 01/08/2021. |FENNER & SMITHINC. | .ot 13.000 | oo 541 XXX | 922 529 393 393 | s . 922 | v [ s (<174 I (G127 ) IS XXX XXX
MERRILL LYNCH PIERCE
500754 10 6 |KRAFT HEINZ ORD.......cccocommrermirrininirines .. | 01/08/2021. |FENNER & SMITHINC. | oo 46.000 | ..cooovvereee 1,546 XXX | s 1172 | e 1,594 (423) (423) XXX XXX
MERRILL LYNCH PIERCE
501044 10 1 |KROGERORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX (149) (149) XXX XXX
MERRILL LYNCH PIERCE
501797 10 4 |LBRANDS ORD......ccccovurermremreriniininirins .| 01/08/2021. |FENNER & SMITHINC. | it 11.000 | oo 514 XXX | 149 409 (260) [P2G10) N . 149 | oo | s 365 | oo 365 | .o XXX XXX
MERRILL LYNCH PIERCE
501889 20 8 |LKQORD .. | 01/08/2021. |FENNER & SMITHINC. | it 15.000 | oo 576 XXX | 431 529 (97) (24 ) — . A31 | s | e 144 | i 144 | o, XXX XXX
MERRILL LYNCH PIERCE
502431 10 9 |L3HARRIS TECHNOLOGIES ORD............ .. | 01/08/2021. |FENNER & SMITHINC. | e 23.000 | .ooerernens 4,156 XXX | s 3,825 | oo 4,347 (523) (523) | evevrerrirrii | e 3,825 | oo | s 331 | s 331 | XXX XXX
LABORATORY CORPRTN OF AMER MERRILL LYNCH PIERCE
50540R 40 9 |HLDGS ORD .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | coovvernnene 1,922 XXX | s 1,551 | e 1,832 (281) (223 RN ISR 1,551 [ s | e 371 | s 371 | XXX XXX
MERRILL LYNCH PIERCE
512807 10 8 |LAMRESEARCH ORD.......cccccosvvimirerirns .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | coovvernins 4,515 XXX | s 1,300 | covererinnnne 4,250 | ......... (2,950) (2,950) | cvooverrerriiens | e 1,300 [ | s 3214 | e 3214 | . 12 XXX XXX
MERRILL LYNCH PIERCE
513272 10 4 |LAMB WESTON HOLDINGS ORD............. .| 01/08/2021. | FENNER & SMITHINC. [ . 7.000 | oo 538 XXX | 522 551 (29) (V28] . 522 | oo | e 15 | v LN [ XXX XXX
MERRILL LYNCH PIERCE
517834 10 7 |LAS VEGAS SANDS ORD........ccocrvrrernrrnee .| 01/08/2021. [FENNER & SMITH INC. | v 29.000 | voverriren 1,679 XXX ] 1,690 | oo 1,728 (38) (1) SIS I 1,690 [ .o | e (U0 ) (G0 ] — XXX XXX
MERRILL LYNCH PIERCE
518439 10 4 |ESTEE LAUDER CLA ORD.......cccoovvinnnne .| 01/08/2021. [FENNER & SMITH INC. | v 17.000 | coovvrrnnns 4,432 XXX | s 2,386 | oo 4525 | ... (2,139) (2,139) | oo | e 2,386 | o | e 2,046 | ... 2,046 | ..o XXX XXX
MERRILL LYNCH PIERCE
521865 20 4 |LEARORD .| 01/08/2021. [FENNER & SMITH INC. | e 6.000 | .ovevrrrinns 995 XXX | 836 954 (119) () . 836 | v [ e 160 | v 160 [ .o XXX XXX
MERRILL LYNCH PIERCE
525327 10 2 |LEIDOS HOLDINGS ORD........ccovvrrvrnrenns .| 01/08/2021. [FENNER & SMITH INC. | v 11.000 | coovrrinns 1,151 XXX | e 878 | oo 1,156 (278) (VL) . 878 | oot [ e 273 | e 273 [ XXX XXX
MERRILL LYNCH PIERCE
526057 10 4 |LENNARCLAORD.....ccccoomvrrmrrnrirnerniirninns .| 01/08/2021. [FENNER & SMITH INC. | v 24.000 | v 1,761 XXX ] s 1,064 | .ovvierinns 1,830 (766) [E4) [N ISR 1,064 | oo | e 697 | v 697 | .o XXX XXX
MERRILL LYNCH PIERCE
526107 10 7 |LENNOX INTERNATIONAL ORD.............. .| 01/08/2021. | FENNER & SMITHINC. [ .. 2.000 | o 548 XXX | e 498 548 (50) [10) ) - . 498 | s | e 50 [ oo 50 | 2 XXX XXX
LIBRTY MEDIA LRTY SIRIUSXM SRS C MERRILL LYNCH PIERCE
531229 60 7 |ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (171) (171) XXX XXX
LIBERTY MEDIA FORMULA ONE SRS C MERRILL LYNCH PIERCE
531229 85 4 |ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 554 (67) 67)].. XXX XXX
53223X 10 7 |LIFE STORAGE ORD......ccccruvermivrrrinrrines .. | 01/28/2021. | Not Available............ccoervrrrrirerernnns XXX 40 (1) 1) XXX XXX
MERRILL LYNCH PIERCE
532457 10 8 |ELILILLY ORD......ccosmverrrrrrerireriecernnns .| 01/08/2021. | FENNER & SMITHINC. | s 40.000 | ..cocvvveree 6,656 XXX | s 4,880 | oo 6,754 | ........ (1,874) (1,874) XXX XXX
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MERRILL LYNCH PIERCE
534187 10 9 |LINCOLN NATIONAL ORD........ccserverrrnns .| 01/08/2021. |FENNER & SMITHINC. | oot 18.000 | ovouveerrnnes 925 XXX | s 1,262 906 357 KLY T I 1,262 [ oo | v [RKY0) I— (KK IS 8 XXX XXX
MERRILL LYNCH PIERCE
538034 10 9 |LIVE NATION ENTERTAINMENT ORD..... .| 01/08/2021. |FENNER & SMITHINC. | it 12.000 | oo 881 XXX | 610 882 (272) (272) | coeveererrireenne . 610 [ oo [ e 271 | s 271 [ XXX XXX
MERRILL LYNCH PIERCE
539830 10 9 |LOCKHEED MARTIN ORD.......cccocrverernr .. | 01/08/2021. | FENNER & SMITH INC. 8.000 2,689 XXX | 2,779 | v 2,840 (61) (B1) [ +oovereereerrnenns | evererieerins 2,779 | oo | e (LC10) ) - [CCL0) | - XXX XXX
MERRILL LYNCH PIERCE
540424 10 8 |LOEWS ORD......cocosurierirrereerrrinirieninens .| 01/08/2021. |FENNER & SMITHINC. | ot 15.000 | oovovvernnnnd 699 XXX | 547 675 (128) (G2 . BAT | oo [ e 151 | e 151 | s XXX XXX
MERRILL LYNCH PIERCE
548661 10 7 |LOWE'S COMPANIES ORD.... .| 01/08/2021. | FENNER & SMITH INC. XXX (2,207) XXX XXX
MERRILL LYNCH PIERCE
550021 10 9 |LULULEMON ATHLETICA ORD.........c...... C|01/08/2021. [FENNER & SMITHINC. | i 5.000 | covrernne 1,827 XXX | e 751 | e 1,740 (989) (1318 N . 751 [ e | e 1,076 | covvvenee V(N - XXX XXX
MERRILL LYNCH PIERCE
55087P 10 4 |LYFT CLA ORD....ccooevrvrrmrreriiriricerneiis .. | 01/08/2021. |FENNER & SMITHINC. | it 11.000 | oo 522 XXX | 317 540 (223) (223) | evevrerrireene . 317 [ e [ e 205 | oo 205 [ .o XXX XXX
MERRILL LYNCH PIERCE
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.. |..|01/08/2021. [FENNER & SMITHINC. | ..ciineus 41.000 | .cooovererne 1,285 XXX | s 1,121 | e 1,292 (171) (A ) SRR ISR 1121 [ | e 164 | v 164 | .o XXX XXX
MERRILL LYNCH PIERCE
55354G 10 0 |MSCIORD .. | 01/08/2021. | FENNER & SMITH INC. 8.000 3,621 XXX | s 1,336 | oo 3,572 | . (2,236) (2,236) | cvooverrerrriens | e 1,336 [ v | e 2,286 | ..ccoonee. 2,286 | ..o XXX XXX
MERRILL LYNCH PIERCE
565849 10 6 |MARATHON OIL ORD......cccovvuvrvirrinriins .| 01/08/2021. | FENNER & SMITHINC. | et 66.000 | ..oovrerrirens 498 XXX | e 455 440 15 15 [ s . 455 | e | e 42 | s 42 [ XXX XXX
MERRILL LYNCH PIERCE
56585A 10 2 |MARATHON PETROLEUM ORD............... .. | 01/08/2021. | FENNER & SMITH INC. . 52.000 2,245 XXX | s 3,068 | ..o 2,151 918 918 [ oot | e 3,088 | ..o | e (2] E— (824) | oo XXX XXX
MERRILL LYNCH PIERCE
57060D 10 8 |MARKETAXESS HOLDINGS ORD............ .| 01/08/2021. | FENNER & SMITHINC. [ . 3.000 | covrrriren 1,656 XXX | s 786 | oo 1,712 (925) [CPE) ) I . 786 | oo | ervrinnns 870 | oo 870 | v XXX XXX
MERRILL LYNCH PIERCE
571748 10 2 |MARSH & MCLENNAN ORD.........ccccouvvnu. .| 01/08/2021. [FENNER & SMITHINC. | v 23.000 | woovrvriren 2,610 XXX ] 1,072 | s 2,691 | oo (1,619) (1,619) | oo | v 1,072 [ v | s 1,538 | oo 1,538 | v XXX XXX
MERRILL LYNCH PIERCE
571903 20 2 |MARRIOTT INTERNATIONAL CLA ORD. |..|01/08/2021. [FENNER & SMITHINC. | oo 23.000 | woovrvrirens 2,983 XXX ] 2,755 | o 3,034 (279) (279) | ovvoeveerieries | e 2,755 | vt [ e 228 | oo 228 [ .o XXX XXX
MERRILL LYNCH PIERCE
573284 10 6 |MARTIN MARIETTA MATERIALS ORD.....|.. | 01/08/2021. [FENNER & SMITH INC. | v 5.000 | .oorrriren 1,552 XXX | s 905 | v 1,420 (515) (XY - . 905 | cvvveeirrieies [ e 648 | oo 648 | .o XXX XXX
MERRILL LYNCH PIERCE
574599 10 6 |MASCO ORD......cccoevririirineiierinniieninens .| 01/08/2021. [FENNER & SMITH INC. | oo 10.000 | oo 542 XXX | 339 549 (210) (VA0 . 339 | e [ e 202 | oo 202 [ 1 XXX XXX
MERRILL LYNCH PIERCE
574795 10 0 |MASIMO ORD.....ccoovvmrirriiririrciiseienes .| 01/08/2021. | FENNER & SMITHINC. [ .. 2.000 | o 567 XXX | 533 537 (3) ()] I—— . 533 [ e | e 34 | s 34 | XXX XXX
MERRILL LYNCH PIERCE
57636Q 10 4 |MASTERCARD CL AORD.. .1 01/08/2021. | FENNER & SMITH INC. XXX | 10,082 14,278 (4,196) 10,082 XXX XXX
MERRILL LYNCH PIERCE
57667L 10 7 |MATCH GROUP ORD. .1 01/08/2021. | FENNER & SMITH INC. XXX 605 (350) (350) 255 XXX XXX
MERRILL LYNCH PIERCE
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.. | .. | 01/08/2021. [FENNER & SMITH INC. | .ol 6.000 | cooorrrrirs 566 XXX | 317 532 (215) (VA1) I . M7 | [ e 249 | 249 | .o XXX XXX
MERRILL LYNCH PIERCE
580135 10 1 |MCDONALD'S ORD......cccovcvumrireirrriniinnas .| 01/08/2021. |FENNER & SMITHINC. | i 25.000 | cooerernens 5,396 XXX | 4426 | oo 5,365 (939) [CK1S) 1 N IS A426 | i | e 971 | v 971 [ XXX XXX
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MERRILL LYNCH PIERCE
58155Q 10 3 |MCKESSON ORD........ccocvrrrmerirerirerirnens .| 01/08/2021. |FENNER & SMITHINC. [ . 9.000 | covvrernene 1,652 XXX | s 1,232 | o 1,565 (334) (K7 RN IS 1,232 [ s | e 420 | oo 420 [ .o 4 XXX XXX
MERRILL LYNCH PIERCE
58933Y 10 5 |MERCK& CO ORD.....cooevurremrrrerierireens .| 01/08/2021. |FENNER & SMITHINC. | . 126.000 | ..ocovveneee 10,461 XXX | s 9,116 | e 10,307 | cooueee. (1,191) (1,191) | oo | e 9,116 | oo | e 1,345 | oo 1,345 | 82 XXX XXX
MERRILL LYNCH PIERCE
59156R 10 8 |METLIFE ORD.....cccoormivirmrineererinrrrreriens .. | 01/08/2021. |FENNER & SMITHINC. | oo 43.000 | .ccoovrernee 2,124 XXX | s 1,430 | oo 2,019 (589) (2318 TN IS 1430 [ v | e 694 | .o 694 | .o XXX XXX
MERRILL LYNCH PIERCE
592688 10 5 |METTLER TOLEDO ORD.......ccccomurrmrrrnns .. | 01/08/2021. | FENNER & SMITH INC. 2.000 2,474 XXX | s 1,182 | e 2,279 | oo (1,098) (1,098) | cvvovereerrriens | e 1,182 [ s | e 1292 | oo 1,292 | oo XXX XXX
MERRILL LYNCH PIERCE
594918 10 4 |MICROSOFT ORD .| 01/08/2021. | FENNER & SMITH INC. XXX | 49,644 87,189 XXX XXX
MERRILL LYNCH PIERCE
595017 10 4 |MICROCHIP TECHNOLOGY ORD............ .| 01/08/2021. |FENNER & SMITHINC. | it 14.000 | .cooovereneee 2,063 XXX | 943 | e 1,934 (990) (990) | vevrerereraenne . 943 | oo | s 1120 | oo 1,120 | XXX XXX
MERRILL LYNCH PIERCE
595112 10 3 |MICRON TECHNOLOGY ORD..........co...... .| 01/08/2021. |FENNER & SMITHINC. | .. 57.000 | .ooevernens 4,412 XXX | s 1,914 | e 4,285 | ... (2,371) (2,371) | oo | e 1,914 | e | s 2,498 | ..o 2,498 | .o XXX XXX
MID AMERICA APT COMMUNITI REIT MERRILL LYNCH PIERCE
59522 10 3 |ORD .| 01/08/2021. | FENNER & SMITHINC. [ . 8.000 | ..oovernvene 1,002 XXX | 800 | .o 1,014 (214) (214) | coovoevrene . 800 [ oovvercrirrirnes [ e 202 | o 202 [ XXX XXX
MERRILL LYNCH PIERCE
60770K 10 7 |MODERNA ORD.......ccoourririmrirrniininiiin .| 01/08/2021. | FENNER & SMITHINC. | e 15.000 | cooovvrirees 1,691 XXX | s 1,086 | .oovverrireene 1,567 (481) (A81) | ovvoreverrireins | v 1,086 [ .o | v 605 | oo 605 [ .o XXX XXX
MERRILL LYNCH PIERCE
608190 10 4 |MOHAWK INDUSTRIES ORD................... .| 01/08/2021. | FENNER & SMITHINC. [ .. 5.000 | oo 718 XXX | 803 705 99 99 | . 803 [ oot [ e (1)) — () — XXX XXX
MERRILL LYNCH PIERCE
60855R 10 0 |MOLINA HEALTHCARE ORD...........ccc...... .| 01/08/2021. | FENNER & SMITHINC. [ . 3.000 | oo 729 XXX | 429 638 (209) (V20 N . 429 | e | e 300 | oo 300 | XXX XXX
MOLSON COORS BEVERAGE COMPA MERRILL LYNCH PIERCE
60871R 20 9 [CLBORD .| 01/08/2021. [FENNER & SMITHINC. | oo 11.000 | oo 544 XXX | e 679 497 182 LE 72 . 679 | oo e (QRE) ] — (U)o XXX XXX
MERRILL LYNCH PIERCE
609207 10 5 |MONDELEZ INTERNATIONAL CLAORD |..|01/08/2021. [FENNER & SMITHINC. | .ol 64.000 | .ovrvrrrenn 3,724 XXX ] 2,737 | o 3,742 | (1,005) (1,005) | oo | e 2,737 | e | e 986 | oo 986 | .ovrrrnnn 20 XXX XXX
MERRILL LYNCH PIERCE
60937P 10 6 |MONGODB CL AORD.......ccccooorvrrmrirrirnnnns .| 01/08/2021. [FENNER & SMITH INC. | e 2.000 | covrvrrris 720 XXX | s 302 718 (416) (G . 302 [ [ e 418 | oo A8 [ XXX XXX
MERRILL LYNCH PIERCE
61174X 10 9 |MONSTER BEVERAGE ORD..........ccc.ouu .| 01/08/2021. [FENNER & SMITH INC. | v 33.000 | coovrvrires 3,134 XXX ] 1,866 | coovvvriirnens 3,052 | oo (1,185) (1,185) | oo | v 1,866 | .overeverirrirens | v 1,268 | oo 1,268 | .o XXX XXX
MERRILL LYNCH PIERCE
615369 10 5 [MOODYS ORD......cceoorirmrrrirerrririreniennns .| 01/08/2021. [FENNER & SMITH INC. | oo 13.000 | cooovrrienns 3,643 XXX ] s 2,102 | oo 3773 | o (1,672) (1,672) | oo | v 2,102 | oo | e 1541 | e 1541 | i XXX XXX
MERRILL LYNCH PIERCE
617446 44 8 |MORGAN STANLEY ORD.......cccormrrvrmrrnnes .| 01/08/2021. |FENNER & SMITHINC. | it 69.000 | ..coovvrneen. 5,192 XXX | 1,814 | s 4729 | ........ (2,915) (2,915) | oo | e 1,814 | s | s 3,378 | o 3,378 | v XXX XXX
MERRILL LYNCH PIERCE
620076 30 7 |MOTOROLA SOLUTIONS ORD.. .1 01/08/2021. | FENNER & SMITH INC. XXX (502) (502) XXX XXX
MERRILL LYNCH PIERCE
629377 50 8 |NRGENERGY ORD... .| 03/24/2021. | FENNER & SMITH INC. XXX 526 2) 524 ... XXX XXX
MERRILL LYNCH PIERCE
631103 10 8 |NASDAQORD......covvurierrrirrierierierireens .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | coverernnns 1,249 XXX | 8671 | oo 1,195 (334) (K7 ) . 861 | .o [ e 389 | s 389 | XXX XXX
MERRILL LYNCH PIERCE
641100 10 4 |NETAPP ORD....cccoooummrrrrererieriererncernnens .| 01/08/2021. |FENNER & SMITHINC. | i 25.000 | cooerernens 1,624 XXX | s 1,994 | i 1,656 338 KT I IO 1,994 | s s [RISIe) ) I (369) | cevuvvrrenne 12 XXX XXX
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MERRILL LYNCH PIERCE
64110L 10 6 |NETFLIX ORD......oecoverrmrierrrerierircereenns .| 01/08/2021. |FENNER & SMITHINC. | oot 19.000 | covvvrennes 9,697 XXX | 6,759 | covvrrrrrens 10,274 | ......... (3,515) (TS E) ) O (NN 6,759 | oo | e 2,939 | e 2,939 | XXX XXX
MERRILL LYNCH PIERCE
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD......... .| 01/08/2021. |FENNER & SMITHINC. [ ., 6.000 | coovvrierirnn 672 XXX | 521 575 (54) [T ) - . 521 | e | v 151 | e 151 | oo XXX XXX
NEW YORK COMMUNITY BANCORP MERRILL LYNCH PIERCE
649445 10 3 |ORD .. | 01/08/2021. |FENNER & SMITHINC. | oo 46.000 | ..ocoovrernene 501 XXX | 598 485 113 T I . 598 [ oo [ e (24 ) — (14 — XXX XXX
MERRILL LYNCH PIERCE
650111 10 7 |NEW YORK TIMES CL A ORD..........ccco.eu. .| 01/08/2021. |FENNER & SMITHINC. | .. 33.000 | .oovrernene 1,585 XXX | s 1,661 | v 1,708 (47) (70 RTINS IS 1,661 [ oo | e ()] = ()] e~ 2 XXX XXX
MERRILL LYNCH PIERCE
651229 10 6 |NEWELL BRANDS ORD .| 01/08/2021. | FENNER & SMITH INC. XXX 616 (152) (152) 464 | ... XXX XXX
MERRILL LYNCH PIERCE
651639 10 6 |NEWMONT ORD.......ccovvvmrrrerirrirnrireiins .. | 01/08/2021. |FENNER & SMITHINC. | .o 58.000 | ..ooerernvne 3,641 XXX | 2,152 | v 3474 | ... (1,322) (1,322) | oo | e 2,152 | oo | e 1,489 | oo 1,489 | .o XXX XXX
MERRILL LYNCH PIERCE
65339F 10 1 |NEXTERAENERGY ORD.......ccccornivrnncns .| 01/08/2021. |FENNER & SMITHINC. | .. 58.000 | ..ovrernens 4,705 XXX | 2,269 | oo 4475 | ... (2,206) (2,208) | cvvovererercriens | e 2,269 | oo | e 2,436 | oo 2,436 | .o XXX XXX
MERRILL LYNCH PIERCE
654106 10 3 |NIKE CL B ORD....ccostrurrrrrricrirerirriiiiinns .| 01/08/2021. |FENNER & SMITHINC. | .ot 60.000 | ..cocvernve. 8,780 XXX | s 4826 | oo 8,488 | ... (3,662) (3,862) | cvooverrerrriens | e 4826 | ..o | e 3,955 | oo 3,955 | .o XXX XXX
MERRILL LYNCH PIERCE
655844 10 8 |NORFOLK SOUTHERN ORD.........c.csuveuee .| 01/08/2021. | FENNER & SMITHINC. | e 13.000 | covverirens 3,302 XXX | 2,362 | oo 3,089 (727) (T27) | v | e 2,362 | oo | s 940 | .ot Lo I XXX XXX
MERRILL LYNCH PIERCE
665859 10 4 |NORTHERN TRUST ORD.......ccccoomrrvmrrnnee .| 01/08/2021. | FENNER & SMITHINC. | e 18.000 | .cooovvrerees 1,744 XXX | s 1,900 | oo 1,677 223 223 | oo | e 1,900 [ oo v (156) | ovvvvveene (156) | cvvovvvvneene 13 XXX XXX
MERRILL LYNCH PIERCE
666807 10 2 |NORTHROP GRUMMAN ORD.................. .. | 01/08/2021. | FENNER & SMITH INC. 8.000 2,307 XXX | 2514 | 2,438 76 (T TR RO 2,514 | oo | e (207) | cevvovvrne (V070 I XXX XXX
MERRILL LYNCH PIERCE
668771 10 8 |NORTONLIFELOCK ORD........cccvvererrrrnns .| 01/08/2021. [FENNER & SMITH INC. | v 24.000 | coovrrerriins 505 XXX | s 478 499 (1) (VX)) - . A78 | e | e VL 27 | o XXX XXX
MERRILL LYNCH PIERCE
670346 10 5 |NUCOR ORD.....ccovvrrerriirrerniernsnreirerinnins .| 01/08/2021. [FENNER & SMITHINC. | v 25.000 | voovrvrirens 1,400 XXX ] 1,593 | v 1,330 263 263 [ oo | e 1,593 | s | e (192) [ ovvrrvernn (192) | oo 10 XXX XXX
MERRILL LYNCH PIERCE
67066G 10 4 |NVIDIA ORD......cocovrrmrrrrrirrcieririeierineins .| 01/08/2021. [FENNER & SMITH INC. | oo 31.000 | .corvrrne 16,463 XXX ] s 3,824 | i 16,188 | ....... (12,365) [ .vvovereririrrerens | veverererineiinnns [ e (12,365) | oo | v 3,824 | | e 12,639 | .o 12,639 | oo XXX XXX
MERRILL LYNCH PIERCE
67103H 10 7 |O'REILLY AUTOMOTIVE ORD........cccorverne .. | 01/08/2021. | FENNER & SMITH INC. 7.000 3,345 XXX | 2,419 | s 3,168 (749) (T49) | oo | s 2,419 | e [ 926 | oo 926 | oo XXX XXX
MERRILL LYNCH PIERCE
679295 10 5 |OKTACLAORD.....coovivmrrririrnriinineinnnns .| 01/08/2021. [FENNER & SMITH INC. | e 4.000 | .oovrerirne 1,012 XXX | s 381 [ e 1,017 (636) [(GRL5) ) . 381 [ [ e 631 | oo 631 | v XXX XXX
MERRILL LYNCH PIERCE
679580 10 0 |OLD DOMINION FREIGHT LINE ORD...... .| 01/08/2021. | FENNER & SMITHINC. [ .. 7.000 | v 1,439 XXX | 675 | oo 1,366 (691) () ) . B75 | oo [ e 764 | oo 764 | oo XXX XXX
MERRILL LYNCH PIERCE
681919 10 6 | OMNICOM GROUP ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX 168 XXX XXX
MERRILL LYNCH PIERCE
682189 10 5 | ON SEMICONDUCTOR ORD .1 01/08/2021. | FENNER & SMITH INC. XXX 491 (188) (188) 303 ... XXX XXX
MERRILL LYNCH PIERCE
682680 10 3 |ONEOK ORD......coooovirierirrirrirseineirniins .. | 03/24/2021. |FENNER & SMITHINC. | i 70.000 | .ovvrirnen. 3,189 XXX | s 1,924 | v 2,687 (763) [E) ) N IS 1,924 | oo | s 1,265 | coovveneee 1,265 | .oveoienen 41 XXX XXX
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MERRILL LYNCH PIERCE
68389X 10 5 |ORACLE ORD........ccocrmirierirmrereerrrinninns .. | 01/08/2021. | FENNER & SMITH INC. 104.000 6,591 XXX | s 5,084 | oo 6,728 | ........ (1,644) (1,644) | oo | e 5,084 | oo | e 1,507 | oo 1,507 | oo 25 XXX XXX
MERRILL LYNCH PIERCE
68902V 10 7 |OTIS WORLDWIDE ORD.......c.covverirrrrnne .| 01/08/2021. |FENNER & SMITHINC. | it 11.000 | oo 735 XXX | 611 744 (133) (G . B11 | e [ v 124 | 124 | s XXX XXX
MERRILL LYNCH PIERCE
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD.. | 01/08/2021. [FENNER & SMITHINC. | .o 26.000 | ..oovrernens 4,113 XXX | s 3,040 | oo 3,874 (834) (834) | vvvrereereen | e 3,040 | oo | e 1,073 | v 1,073 | XXX XXX
MERRILL LYNCH PIERCE
693506 10 7 |PPG INDUSTRIES ORD........cccouvurrremrrnnes .| 01/08/2021. |FENNER & SMITHINC. | ot 18.000 | cooocreree 2,669 XXX | s T4 | s 2,596 (822) (822) | evevverrerrri | eerierierirns Y A TN IR 895 | i 895 [ . XXX XXX
MERRILL LYNCH PIERCE
69351T 10 6 |PPL ORD. .. | 01/08/2021. | FENNER & SMITH INC. XXX 94 94 XXX XXX
MERRILL LYNCH PIERCE
69354M 10 8 |PRAHEALTH SCIENCES ORD................. .. | 01/08/2021. | FENNER & SMITH INC. XXX | 473 502 (29) (V28 . AT3 | e | e 46 | s 46 [ XXX XXX
MERRILL LYNCH PIERCE
693656 10 0 |PVHORD .| 01/08/2021. | FENNER & SMITHINC. [ .. 5.000 | covrrierirnns 520 XXX | 473 469 A | e e | s A | i . AT3 | s | e AT | s AT [ XXX XXX
MERRILL LYNCH PIERCE
69370C 10 0 |[PTC ORD.....cooumiriiririrriierieriereiseisnis .| 01/08/2021. | FENNER & SMITHINC. [ . 4.000 | .o 512 XXX | 397 478 (81) (LX) - . 397 | [ e 115 | e 15 | s XXX XXX
MERRILL LYNCH PIERCE
693718 10 8 |PACCAR ORD......ccoermmrvmiriririrrireiirerinns .| 01/08/2021. | FENNER & SMITHINC. | e 25.000 | .oocrernnene 2,195 XXX | s 1,659 | v 2,157 (498) (498) | oo | v 1,659 [ oo | e 536 | oo 536 | .ovrverinns 18 XXX XXX
MERRILL LYNCH PIERCE
697435 10 5 |PALOALTO NETWORKS ORD...........c..... .. | 01/08/2021. | FENNER & SMITH INC. 7.000 2,566 XXX | s 1,486 | .o 2,488 | ... (1,001) (1,001) [ oo | e 1,486 | .o | s 1,079 | v 1,079 [ XXX XXX
MERRILL LYNCH PIERCE
701094 10 4 |PARKER HANNIFIN ORD.........ccccovvvunrrunns .| 01/08/2021. | FENNER & SMITHINC. | .. 23.000 | .ooerernne 6,455 XXX | s 1,989 | v 6,265 | ......... (4,276) (4,276) | oo | e 1,989 [ v | s 4,466 | ... 4,466 | ..o XXX XXX
MERRILL LYNCH PIERCE
701877 10 2 |PARSLEY ENERGY CLAORD.........ccco.... .| 01/12/2021. [FENNER & SMITHINC. | v 53.000 | coovererrris 927 XXX | s 1,007 753 255 255 [ v | e 0[O RO ISP (630 ) — [CE0 ] — XXX XXX
MERRILL LYNCH PIERCE
704326 10 7 |PAYCHEX ORD.....ccoovvrmririinirrieirrnreirenns .| 01/08/2021. [FENNER & SMITHINC. | v 23.000 | woovrvriren 2,116 XXX ] 1,668 | .oovvvrirnne 2,143 (475) [CY£) ) N IS 1,668 | .o | e 449 | 449 | i XXX XXX
MERRILL LYNCH PIERCE
70432V 10 2 |PAYCOM SOFTWARE ORD........c.ccccrmrvne .| 01/08/2021. [FENNER & SMITH INC. | e 4.000 | .o 1,764 XXX | s 762 | v 1,809 | ........ (1,047) (1,047) | oo . Y72 I 1,002 | oo 1,002 | o XXX XXX
MERRILL LYNCH PIERCE
70450Y 10 3 |PAYPAL HOLDINGS ORD.......ccocrmrvrrrrrines .| 01/08/2021. [FENNER & SMITH INC. | oo 61.000 | .cccovrrne 14,789 XXX ] s 4,934 | i 14,286 | ......... (9,352) (CIRE72 ) IS R 4934 | e | e 9,855 | ..coovne. 9,855 | .o XXX XXX
MERRILL LYNCH PIERCE
713448 10 8 |PEPSICO ORD.....ccovvvrrirernricisireerseienns .| 01/08/2021. [FENNER & SMITH INC. | v 81.000 | .covvrrne 11,678 XXX ] 9,350 | coovrrrirnne 12,012 | ... (2,663) (2,663) | cvoovvrrirriinns | e 9,350 | .vvverrrvrieins [ veeeennn 2,328 | oo 2,328 | .o 83 XXX XXX
MERRILL LYNCH PIERCE
714046 10 9 |PERKINELMER ORD......ccocommririirniririinnns .| 01/08/2021. | FENNER & SMITHINC. [ .o 4.000 | .o 639 XXX | 385 574 (189) QL)) — . 385 [ e [ e 254 | oo 254 | i XXX XXX
MERRILL LYNCH PIERCE
717081 10 3 |PFIZER ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (9,525) 340 [ oo | s 9,609 | ..ccoouee 9,609 XXX XXX
MERRILL LYNCH PIERCE
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.. |.. | 01/08/2021. | FENNER & SMITH INC. XXX (2,043) | ..o [ e 332 | [ e 2,066 | ........... 2,066 XXX XXX
MERRILL LYNCH PIERCE
718546 10 4 |PHILLIPS 66 ORD.........ccoeoorrrrirriinrirnes .. | 01/08/2021. |FENNER & SMITHINC. | .ot 17.000 | coooovrrrnees 1,202 XXX | 2,001 | oo 1,189 812 812 [ e | e 2,001 | oo [ (ULS) ) P (799) | cvvvevrrriniine XXX XXX
MERRILL LYNCH PIERCE
723484 10 1 | PINNACLE WEST ORD....c..coeoumrernrrinrinns .| 01/08/2021. | FENNER & SMITHINC. | i 7.000 | e 544 XXX | 659 560 99 99 | i . 659 | .eovvvreireeines | s (114) | covveres (114) | oo XXX XXX
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MERRILL LYNCH PIERCE
72352L 10 6 |PINTEREST CLAORD......ccovvemrvririiiinne .| 01/08/2021. |FENNER & SMITHINC. | i 34.000 | oo 2,443 XXX | 835 | v 2,241 | ......... (1,405) (1,405) | coooverircrinns . LI T I IO 1,608 | ...cccooue. 1,608 | ..o XXX XXX
MERRILL LYNCH PIERCE
723787 10 7 |PIONEER NATURAL RESOURCE ORD.... |..|01/08/2021. [FENNER & SMITHINC. | . 13.000 | ccovverernes 1,706 XXX | 2,443 | s 1,481 963 963 [ oo | e 2443 | e | e (737) | cevvrrrrns (UL Im— 7 XXX XXX
MERRILL LYNCH PIERCE
733174 70 0 |POPULAR ORD......cccovvvrmrmmimirermerirerinens .. | 03/24/2021. | FENNER & SMITHINC. [ v 8.000 | coovrrrrrirs 551 XXX | 448 451 (2) (V2] I . A48 | s | s 103 | e 103 | oo 3 XXX XXX
MERRILL LYNCH PIERCE
741447 10 8 | T ROWE PRICE GROUP ORD.................. .. | 01/08/2021. | FENNER & SMITH INC. . 19.000 2,936 XXX | 2,052 | v 2,876 (824) (824) | .vevverrerces | e 2,052 | oo | s 884 | .o 884 | .o XXX XXX
MERRILL LYNCH PIERCE
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD...... .. | 01/08/2021. | FENNER & SMITH INC. XXX 233 XXX XXX
MERRILL LYNCH PIERCE
742718 10 9 |PROCTER & GAMBLE ORD........c.coccconeen. .. | 01/08/2021. |FENNER & SMITHINC. | . 110.000 | coovvveneee 15,266 XXX | 283 | oo 15,305 | ....... (15,022) [ ...vevvceeeeveris [ e [ i (15,022) | ..o . 283 [ e [ e 14,983 | ... 14,983 | ..o XXX XXX
MERRILL LYNCH PIERCE
743315 10 3 |PROGRESSIVE ORD.......ccocovvrimrvririrens .| 01/08/2021. |FENNER & SMITHINC. | i 42.000 | .ccooverernes 3,969 XXX | s 3,017 | oo 4,153 | ....oo.. (1,136) (IR LC) ] TR R 3,017 | oo | e 951 | oo 951 [ oo 193 XXX XXX
MERRILL LYNCH PIERCE
74340W 10 3 |PROLOGIS REIT....c.oovvorirriiciierrierirenes .| 01/08/2021. |FENNER & SMITHINC. | it 33.000 | .ooerernne 3,187 XXX | 2,213 | s 3,289 | ... (1,075) (1,075) | coooververvieens | e 2,213 | oo | s 974 | oo 974 | .o XXX XXX
MERRILL LYNCH PIERCE
744320 10 2 |PRUDENTIAL FINANCIAL ORD................ .| 01/08/2021. | FENNER & SMITHINC. | .ot 34.000 | .coovernnee 2,743 XXX | s 3,603 | .o 2,654 948 948 | oo | e 3,603 | ..o | e [CI) ) I (L1515) 1 IO XXX XXX
PUBLIC SERVICE ENTERPRISE GROUP MERRILL LYNCH PIERCE
744573 10 6 |ORD .| 01/08/2021. | FENNER & SMITHINC. | et 37.000 | .oocrerneene 2,120 XXX | 2,001 | oo 2,157 (156) (115 TN ISR 2,001 | oo | s 119 | o 19 | s XXX XXX
MERRILL LYNCH PIERCE
74460D 10 9 |PUBLIC STORAGE REIT ORD........ccccoueue .| 01/08/2021. |FENNER & SMITHINC. | et 11.000 | oo 2,449 XXX | 2,210 | v 2,540 (330) (330) | ovvvrerrerrien | e 2,210 | o | s 238 | s 238 [ XXX XXX
MERRILL LYNCH PIERCE
74736K 10 1 |QORVO ORD......ccovrriireriririrerieisersnienns .| 01/08/2021. [FENNER & SMITH INC. | e 3.000 | covererinins 538 XXX | s 257 499 (242) (242) | oo . 257 | e | oo 281 | v 281 [ XXX XXX
MERRILL LYNCH PIERCE
747525 10 3 | QUALCOMM ORD.....ocvrrrrirerrririrerrnines .| 01/08/2021. [FENNER & SMITH INC. | oo 64.000 | .cccovrrne. 10,024 XXX ] 4489 | o 9,750 | vovvne (5,261) (5,261) | oo | e 4489 | e | e 5535 | v 5,535 [ .iovirirerinns XXX XXX
MERRILL LYNCH PIERCE
74834L 10 0 |QUEST DIAGNOSTICS ORD........cccrvvvne .| 01/08/2021. [FENNER & SMITH INC. | oo 11.000 | coovrrinn 1,353 XXX ] 1,140 | v, 1,311 (171) (G4 ) SN ISR 1,140 | v | e 213 | s 213 [ XXX XXX
MERRILL LYNCH PIERCE
74838J 10 1 |QUIDEL ORD......coovvereriirrirriernnrseirenines .| 03/24/2021. [FENNER & SMITH INC. | e 8.000 | .ovvrviren 1,038 XXX ] 1,941 | s 1,437 503 503 [ v | e 1,941 | e | e (0] — ([0 ) 1 R XXX XXX
MERRILL LYNCH PIERCE
754730 10 9 |RAYMOND JAMES ORD.......c.coovvermrvernns .| 01/08/2021. [FENNER & SMITH INC. | e 6.000 | .ovvrrernnn 612 XXX | 569 574 (5) ()] . £51¢1 I ORI IR A3 | s A3 [, 2 XXX XXX
MERRILL LYNCH PIERCE
75513 10 1 |RAYTHEON TECHNOLOGIES ORD......... .| 01/08/2021. |FENNER & SMITHINC. | i 70.000 | coverirnnns 4,890 XXX | 6,134 | oo 5,006 | .covone 1,128 1428 [ e | e 6,134 | oo | s (1,245) | ... (1,245) | oo XXX XXX
MERRILL LYNCH PIERCE
756109 10 4 |REALTY INCOME REIT ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (126) (126) XXX XXX
MERRILL LYNCH PIERCE
75886F 10 7 |REGENERON PHARMACEUTICALS ORD |.. | 01/08/2021. | FENNER & SMITH INC. 5.000 2,494 XXX (453) (453) XXX XXX
MERRILL LYNCH PIERCE
7591EP 10 0 |REGIONS FINANCIAL ORD.......cccoovvrrnecn .| 01/08/2021. |FENNER & SMITHINC. | .ot 98.000 | ..ooervrnen. 1,721 XXX | 1,823 | oo 1,580 243 243 | e | e 1,823 [ o s (G107 I (RL07)] - 15 XXX XXX
MERRILL LYNCH PIERCE
759351 60 4 |REINSURANCE GROUP OF AMER ORD. |..|01/08/2021. |[FENNER & SMITHINC. | i 5.000 | coovrrrriinns 578 XXX | 723 580 144 144 | i . Y 7K T R B (145) | covvovvrs ((55) ) [ XXX XXX
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MERRILL LYNCH PIERCE
759509 10 2 |RELIANCE STEEL ORD.......cocooniveiiererinne .| 01/08/2021. |FENNER & SMITHINC. [ i 4.000 | .o XXX | 385 479 (94) (94) [ e | i385 [ e | e 140 | i 140 | XXX XXX
MERRILL LYNCH PIERCE
759916 10 9 |REPLIGEN ORD......ccooovmivriminirierierirenes .| 01/08/2021. |FENNER & SMITHINC. [ ., 5.000 | cvvvernene XXX | 928 958 (30) (30 [ 1oovereermereeennn | e 928 [ i | e 114 |l 114 | XXX XXX
MERRILL LYNCH PIERCE
760759 10 0 |REPUBLIC SERVICES ORD..........c.ccconc... .101/08/2021. |FENNER & SMITH INC. | oo 20.000 | .ooererneens XXX | s 1,457 | e 1,926 (469) (489) | .vvrvercercrnnn | eevrererneeeen TABT | i | 82 | 482 | 9 XXX XXX
MERRILL LYNCH PIERCE
761152 10 7 |RESMED ORD......cccosvvumirimriiereniininerins .| 01/08/2021. |FENNER & SMITHINC. | ot 11.000 | oo XXX | s 1,169 | e 2,338 | ... (1,169) (1,169) | oo | v 1,169 [ [ e 1,239 | 1,239 [ XXX XXX
MERRILL LYNCH PIERCE
76680R 20 6 |RINGCENTRAL CLAORD.......ccocorururnec. .| 01/08/2021. | FENNER & SMITHINC. [ . 5.000 | covvernne XXX | 882 | v 1,895 | ... (1,013) (1,013) [ oo | crverrerirenereens882 [ [ e 1,058 | 1,088 [ e XXX XXX
MERRILL LYNCH PIERCE
773903 10 9 |ROCKWELL AUTOMAT ORD.......cccouvernee .| 01/08/2021. |FENNER & SMITHINC. | it 10.000 | coovvrereee XXX | s 1,834 | e 2,508 (674) (B74) | v | e 1834 | e | e T84 | i T84 | XXX XXX
MERRILL LYNCH PIERCE
77543R - 10 2 |ROKU CL AORD....ccovvurrrerrrerierirerirens .| 01/08/2021. | FENNER & SMITHINC. [ .. 3.000 | oo XXX | 272 996 (724) (T24) | v | T2 | e | 926 | 0926 | i, XXX XXX
MERRILL LYNCH PIERCE
776696 10 6 |ROPER TECHNOLOGIES ORD................ .| 01/08/2021. | FENNER & SMITH INC. 8.000 XXX | 2,314 | s 3,449 | ... (1,134) (1,134) | oo [ 2,314 | [ 1134 | 1134 | 5 XXX XXX
MERRILL LYNCH PIERCE
778296 10 3 |ROSS STORES ORD........ceccmvieririerins .101/08/2021. | FENNER & SMITH INC. | e 27.000 | .ooererneene XXX | 2,314 | s 3,316 | ... (1,002) (1,002) | oo | 2,314 [ [ 991 | 991 [ XXX XXX
MERRILL LYNCH PIERCE
780287 10 8 |ROYAL GOLD ORD.......cocvuriverrreerierirns .| 01/08/2021. | FENNER & SMITHINC. [ .. 5.000 | oo XXX | e 436 532 (96) (9B) [ .oovevnrvererernen | verirerirnrrieeneedBB [ e | 92 | i 92 [ s 2 XXX XXX
MERRILL LYNCH PIERCE
78409V 10 4 |S&P GLOBAL ORD......ccooomerierirmreiiririinns .. | 01/08/2021. | FENNER & SMITH INC. 12.000 XXX | 2,254 | oo 3,945 | ......... (1,691) (1,691) | oo | e 2,284 | s [ e 1,668 | i 1,668 [ e XXX XXX
MERRILL LYNCH PIERCE
78410G 10 4 |SBA COMMUNICATIONS CL AREIT ORD| .. | 01/08/2021. | FENNER & SMITH INC. 9.000 XXX ] 1419 | s 2,539 | v (1,120) (1,120) | oo | e A9 [ [ 991 | 991 [ XXX XXX
MERRILL LYNCH PIERCE
784117 10 3 | SEIINVESTMENTS ORD .| 03/24/2021. [FENNER & SMITH INC. | v 9.000 | coovererrris XXX 517 (7) (7) | coverrnreennnnne | erverrerieeeen10 s [ o285 [ s 3 XXX XXX
78440X 10 1 |SL GREEN RLTY REIT ORD.. .1 01/21/2021. | various 15.000 XXX 894 444 A44 | e | e 1,338 | 30 XXX XXX
MERRILL LYNCH PIERCE
78442P 10 6 |SLM ORD .1 03/24/2021. |FENNER & SMITH INC. | v 31.000 | coovrvrcrirns XXX | s 281 384 (104) (104) | v | vrrrrerirerneeen281 i | 229 | 229 | s 1 XXX XXX
SS AND C TECHNOLOGIES HOLDINGS MERRILL LYNCH PIERCE
78467J 10 0 |ORD .101/08/2021. |FENNER & SMITHINC. | v, 8.000 | covvrrrrerirs XXX | 425 582 (157) (157) | ovvererercernerins | e8| e | e 150 | 180 | s XXX XXX
MERRILL LYNCH PIERCE
78486Q 10 1 |SVBFINANCIAL GROUP ORD.........cc....... .. | 01/08/2021. | FENNER & SMITH INC. 5.000 XXX | s 1,580 | covvverrireenne 1,939 (359) (359) | verrereererin | eerrrerirneereenn 1,580 | e | e840 | 540 | XXX XXX
MERRILL LYNCH PIERCE
79466L 30 2 | SALESFORCE.COM ORD.......cccoomvirmerinnns .. | 01/08/2021. |FENNER & SMITHINC. | i 46.000 | .cooooveene 10,213 XXX | 6,861 | oo 10,236 | ......... (3,375) (3,375) | oo | verrrerereernnn8,861 [ [ 1000 3,352 | 103,352 [ XXX XXX
MERRILL LYNCH PIERCE
803607 10 0 | SAREPTA THERAPEUTICS ORD............. .| 01/08/2021. | FENNER & SMITHINC. [ i 4.000 | .o XXX | 506 682 (176) (176) | vverevereerneres | eerrrerirerirnenen D08 | e | e (1T | s (177) | s XXX XXX
MERRILL LYNCH PIERCE
806407 10 2 |HENRY SCHEIN ORD.......c.coocomivirirrrririnns .| 01/08/2021. | FENNER & SMITHINC. [ e 8.000 | covvvvrrrirns XXX | 551 535 16 16 [ v | v DT i |26 | 26 [ XXX XXX
MERRILL LYNCH PIERCE
806857 10 8 | SCHLUMBERGER ORD.......cccovvermirininnne .. | 01/08/2021. | FENNER & SMITH INC. 94.000 XXX | 963 | .o 2,052 | .. (1,089) (1,089) | oo | o363 | o | e 1371 | il 1,371 | 12 XXX XXX
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MERRILL LYNCH PIERCE
808513 10 5 | CHARLES SCHWAB ORD.........ccocooevernecns .| 01/08/2021. |FENNER & SMITHINC. | it 92.000 | .ovvrerneens 5,425 XXX | s 4,099 | oo 4,880 (781) (U410 ) R IS 4,099 | ..o | e 1,327 | e 1,327 | XXX XXX
MERRILL LYNCH PIERCE
816851 10 9 | SEMPRAENERGY ORD......cccorvivrririrnnne .| 01/08/2021. |FENNER & SMITHINC. | it 18.000 | .cooorereeen 2,156 XXX | 2,095 | .o 2,293 (198) (198) | vvrverrereenn | eerrerirerireens 2,095 | oo | e 60 | .o 60 | .o 19 XXX XXX
MERRILL LYNCH PIERCE
81762P 10 2 | SERVICENOW ORD........covvorrerirrrrineins .. | 01/08/2021. | FENNER & SMITH INC. . 11.000 5,826 XXX | s 1,996 | oo 6,055 | ......... (4,059) (4,059) | cooovereereriens | e 1,996 | .oovvecerneriens | e 3,830 | oo 3,830 | .o XXX XXX
MERRILL LYNCH PIERCE
824348 10 6 | SHERWIN WILLIAMS ORD........ccocoorrvirnr .. | 01/08/2021. | FENNER & SMITH INC. 4.000 2,915 XXX | s 1,699 | oo 2,940 | ......... (1,241) (1,281) | oo | e 1,699 [ | s 1,216 | o 1,216 [ .o XXX XXX
MERRILL LYNCH PIERCE
828806 10 9 |SIMON PROP GRP REIT ORD... .101/08/2021. |FENNER & SMITHINC. | .iiii0e0r.23.000 | cooovvrneeee 1,989 XXX 1,075 [ v | e 3,038 [ o | e (1,047) | .cvvvne (1,047) | .. XXX XXX
MERRILL LYNCH PIERCE
82968B 10 3 |SIRIUS XM HOLDINGS ORD...........ccc...... .. | 01/08/2021. |FENNER & SMITHINC. | . 219.000 | .coovvrernee 1,293 XXX | s 1,161 | e 1,395 (234) (234) | oevorveereens | e 16T [ | e 131 | e 131 | s XXX XXX
MERRILL LYNCH PIERCE
83088M 10 2 | SKYWORKS SOLUTIONS ORD................ .. | 01/08/2021. |FENNER & SMITHINC. | it 15.000 | ooovvrereee 2,452 XXX | s 1,328 | v 2,293 (965) [CSLG15) RN ISR 1,328 | | s 1124 | .cooeee. 1124 | XXX XXX
MERRILL LYNCH PIERCE
83088V 10 2 |SLACK TECHNOLOGIES CL A ORD......... .| 01/08/2021. |FENNER & SMITHINC. | it 30.000 | .ooerernnene 1,270 XXX | 950 | v 1,287 (337) (K70 ) I . 950 [ oo [ e 320 | o 320 | XXX XXX
MERRILL LYNCH PIERCE
832696 40 5 |JM SMUCKER ORD.......coccnrvvmrrmrricriiens .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | coovvernnene 1,045 XXX | 918 | e 1,040 (123) (X)) I . 918 [ e [ e 127 | e 127 | s XXX XXX
MERRILL LYNCH PIERCE
842587 10 7 |SOUTHERN ORD......ccocorirermrerrrirrrieriens .| 01/08/2021. | FENNER & SMITHINC. | et 69.000 | ..ocvernvens 4,248 XXX | s 3,045 | oo 4,239 | ... (1,194) (1,194) | oo | e 3,045 | oo | v 1,203 | oo 1,203 | .o XXX XXX
MERRILL LYNCH PIERCE
844741 10 8 | SOUTHWEST AIRLINES ORD.................. .| 01/08/2021. | FENNER & SMITHINC. | it 35.000 | .oocrerneene 1,644 XXX | 2,083 | .o 1,631 451 451 | e | e, 2,083 | .o | e (439) | covvorrne (439) | oo XXX XXX
MERRILL LYNCH PIERCE
848637 10 4 | SPLUNKORD......cccovvrmirviriierisrinerenininns .| 01/08/2021. [FENNER & SMITHINC. | oo 10.000 | .oovrrrinne 1,654 XXX ] 1,042 | v 1,699 (657) (137 SN ISR 1,042 [ e | v 612 | oo 612 [ XXX XXX
MERRILL LYNCH PIERCE
852234 10 3 |SQUARE CLAORD......cocvvermririiirrrnrenns .| 01/08/2021. [FENNER & SMITHINC. | v 20.000 | voverrerenns 4,829 XXX ] 1,997 | s 4,353 | ... (2,356) (2,356) | cvooverrirriinns | e 1,997 [ v | v 2,832 | v, 2,832 | i XXX XXX
MERRILL LYNCH PIERCE
854502 10 1 | STANLEY BLACK AND DECKER ORD..... .| 01/08/2021. [FENNER & SMITH INC. | oo 12.000 | coovrrriene 2,121 XXX | s 1,616 | v 2,143 (526) (G725 N IO 1,616 | v | e 504 | oo 504 | .o XXX XXX
MERRILL LYNCH PIERCE
855244 10 9 | STARBUCKS ORD......ccccvervrvriireriiirirnnins .| 01/08/2021. [FENNER & SMITH INC. | oo 76.000 | .ovrvrenens 8,030 XXX ] s 4387 | o 8,130 | ovevnn (3,744) (B,744) | oo | e 4387 | e | e 3,643 | ... 3,643 | XXX XXX
MERRILL LYNCH PIERCE
857477 10 3 | STATE STREET ORD......ccoovvvrervrrriirerinns .| 01/08/2021. [FENNER & SMITH INC. | oo 31.000 | voovrvrrrenn 2,391 XXX ] s 1,544 | v, 2,256 (712) (42 ) N IS 1,544 | v | e 847 | oo 84T | v 16 XXX XXX
MERRILL LYNCH PIERCE
858119 10 0 |STEEL DYNAMICS ORD......ccocommrvrmrrrrrinne .| 01/08/2021. |FENNER & SMITHINC. | o 13.000 | oo 513 XXX | e 424 479 (56) (1) — . A24 | e | e (T4 IO 90 | 3 XXX XXX
MERRILL LYNCH PIERCE
862121 10 0 | STORE CAPITAL ORD... .1 01/08/2021. | FENNER & SMITH INC. XXX 544 (187) (187) XXX XXX
MERRILL LYNCH PIERCE
863667 10 1 | STRYKER ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (965) (965) XXX XXX
MERRILL LYNCH PIERCE
866674 10 4 | SUN COMMUNITIES REIT ORD............... .| 01/08/2021. | FENNER & SMITHINC. [ . 4.000 | .o 582 XXX | 567 608 (41) (05 ) - . 567 | v | e 14 | i 14 |, 3 XXX XXX
MERRILL LYNCH PIERCE
871607 10 7 |SYNOPSYS ORD......cccosvvrrivrericrirerieenne .| 01/08/2021. | FENNER & SMITHINC. | i 4.000 | .o 1,051 XXX | 363 | e 1,037 (674) [(1Z) ) E— . 363 | e | e 688 | .oooorrrne 688 | ..o 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
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
87165B 10 3 | SYNCHRONY FINANCIAL ORD................ .| 01/08/2021. |FENNER & SMITHINC. | o 85.000 | ..ovrerneene 3,109 XXX | s YT I 2,950 | .. (2,875) (V7 £:) | R O /- TN I 3,033 | oo 3,033 | oo XXX XXX
MERRILL LYNCH PIERCE
871829 10 7 |SYSCO ORD......cocovrrrrirrireercrierrnerinens .| 01/08/2021. |FENNER & SMITHINC. | it 35.000 | .oovrerneens 2,714 XXX | 2,513 | s 2,599 (86) (8B) [ .ooverereerrrenes | veerrrrierins 2,513 | oo | e 201 | oo 201 | s 16 XXX XXX
MERRILL LYNCH PIERCE
872540 10 9 |TIXORD .. | 01/08/2021. | FENNER & SMITH INC. . 83.000 5,828 XXX | s 1,852 | oo 5,668 | ... (3,816) (ST 1<) ) T RN 1,852 [ oo | e 3,975 | v 3,975 | oo XXX XXX
MERRILL LYNCH PIERCE
872590 10 4 |TMOBILE US ORD......cccoevoirvririerierirnes .| 01/08/2021. |FENNER & SMITHINC. | .. 31.000 | .ooerernens 4,187 XXX | s 3,626 | ..o 4,180 (655) [(G1515) TN IS 3,526 | .o | s 661 | oo 6671 [ .o XXX XXX
TAKE TWO INTERACTIVE SOFTWARE MERRILL LYNCH PIERCE
874054 10 9 |ORD .. | 01/08/2021. | FENNER & SMITHINC. | .ieiiirerrn8.000 | oo 1,263 XXX (497) (497) 750 |...... XXX XXX
MERRILL LYNCH PIERCE
876030 10 7 | TAPESTRY ORD......cccostrummrrmrrrcriiriniinne .. | 01/08/2021. |FENNER & SMITHINC. | i 22.000 | covrrrerirns 753 XXX | s 1,051 684 368 K1CT: 0 ORI IR 1,051 [ s (VA1) I (299) | cvvoneerriiinne XXX XXX
MERRILL LYNCH PIERCE
87612E 10 6 |TARGET ORD......ccccommruirirrinirinerierirnens .. | 01/08/2021. |FENNER & SMITHINC. | .ot 29.000 | .ooererneene 5,614 XXX | 2,484 | v 5119 | e (2,635) (2,835) | cvooverrerrriens | e 2484 | o | i 3,130 | oo 3,130 | oo XXX XXX
MERRILL LYNCH PIERCE
87612G 10 1 |TARGA RESOURCES ORD........ccccoceurvunee .. | 03/24/2021. |FENNER & SMITHINC. | .o 43.000 | .ccoovererne 1,347 XXX | 731 | e 1,134 (403) (403) | oo . T3 [ e e 615 | oo 615 [ .o 4 XXX XXX
MERRILL LYNCH PIERCE
87918A 10 5 |TELADOC HEALTH ORD......ccccvevurrurnnene .| 01/08/2021. | FENNER & SMITHINC. [ .. 8.000 | .ovvernnene 1,822 XXX | s 1,753 | e 1,600 153 153 | o | s 1,753 [ e | e 70 | s Y( I I XXX XXX
MERRILL LYNCH PIERCE
879360 10 5 |TELEDYNE TECH ORD.......ccooorirerviinirinns .| 01/08/2021. | FENNER & SMITHINC. [ .. 3.000 | oo 1,105 XXX | 868 | ..o 1,176 (308) (308) | ..vevrereirnnne . 868 | ..o [ e 237 | s 237 [ XXX XXX
MERRILL LYNCH PIERCE
879369 10 6 | TELEFLEX ORD....cccovviovirririreriiriiiisiinns .| 01/08/2021. | FENNER & SMITHINC. [ . 4.000 | .cooovrrnnee 1,653 XXX | 999 | v 1,646 (647) (L0 ) . 999 [ [ e 654 | .o 654 | ..o XXX XXX
MERRILL LYNCH PIERCE
88025U 10 9 | 10X GENOMICS CLA ORD......cccovverirrrnnee .| 01/08/2021. [FENNER & SMITH INC. | oo 4.000 | .oooovririrens 637 XXX | 620 566 54 54 | e . 620 [ .o | e LA A7 | XXX XXX
MERRILL LYNCH PIERCE
880770 10 2 |TERADYNE ORD......ccocvvrmrrirrerrrrieereries .| 01/08/2021. [FENNER & SMITH INC. | v 13.000 | .o 1,718 XXX | e 623 | oo 1,559 (936) [CRI) ) —— . (37K T T IO 1,095 | .o 1,005 | v XXX XXX
MERRILL LYNCH PIERCE
88160R 10 1 [TESLAORD.....ccosvvvrrvrireririines .| 01/08/2021. [FENNER & SMITH INC. | oo 35.000 | .corvrrne 30,800 XXX ] 2,584 | oo 24,698 (22,114) (22,114) | ovvoenne 2,584 |...... 28,215 28,215 XXX XXX
MERRILL LYNCH PIERCE
882508 10 4 |TEXAS INSTRUMENTS ORD........ccovvvnec. .| 01/08/2021. [FENNER & SMITH INC. | oo 45.000 | .oovrrienne 7,702 XXX | s 4,637 | o 7,386 | oo (2,749) (2,789) | oo | e 4637 | e | e 3,065 | ........... 3,065 | .o XXX XXX
MERRILL LYNCH PIERCE
883203 10 1 |TEXTRON ORD.....cccovvrirvrrrrirerrriririnrnnns .| 01/08/2021. [FENNER & SMITH INC. | v 22.000 | woovervriren 1,065 XXX ] s 1,547 | o 1,063 484 AB4 | oo | e 1547 [ e s (G4 I— (U237 ) I 0 XXX XXX
MERRILL LYNCH PIERCE
88339) 10 5 |TRADEDESK CLA ORD......ccoccovvvrrirnnns .| 01/08/2021. | FENNER & SMITHINC. [ .. 2.000 | oo 1,592 XXX | e 456 | oo, 1,602 | ..o (1,146) (GRL) | — . 456 | e | i 1136 | oo 1,136 [ oo XXX XXX
MERRILL LYNCH PIERCE
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........ .| 01/08/2021. | FENNER & SMITH INC. XXX (6,189) | cvvvvvrreerienns [ e 3,593 | s [ e 7,165 | oo 7,165 XXX XXX
MERRILL LYNCH PIERCE
885160 10 1 |THOR INDUSTRIES ORD... .| 03/24/2021. | FENNER & SMITH INC. XXX 372 75 75 447 | ... XXX XXX
MERRILL LYNCH PIERCE
88579Y 10 1 |3M ORD .| 01/08/2021. |FENNER & SMITHINC. | i 34.000 | oo 5,665 XXX | s 755 | oo 5943 | e 1,212 1,212 | e | v 7455 | oo | s (1,490) | .......... (1,490) | ..o XXX XXX
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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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
886547 10 8 | TIFFANY ORD......ocoovvverrrirnrririnnrirnniinns .. [ 01/07/2021. | CORPORATE ACTION......cccovrmunns | wovrrrrirns 24.000 | ..coovrvernens 3,156 XXX | 2,951 | s 3,155 (204) (204) | covvorvreecrinns | e 2,951 [ [ i 205 | oo 205 | oo XXX XXX
MERRILL LYNCH PIERCE
892356 10 6 | TRACTOR SUPPLY ORD........ccooevvrrmrrrinnne .. |01/08/2021. [FENNER & SMITHINC. | i 9.000 | ..oovvrvirnee 1,344 XXX | e 801 | oo 1,265 (464) (464) | covvorrrierinnne 101 I [OOPOORRPOOTOR IO 542 | oo 542 | oo XXX XXX
MERRILL LYNCH PIERCE
893641 10 0 | TRANSDIGM GROUP ORD.........ccccooermuces .. | 01/08/2021. | FENNER & SMITH INC. 4.000 2,453 XXX | 1,405 | v 2475 | .o (1,071) (1,071) | oo | e 1,405 | s | e 1,048 | ........... 1,048 | .o XXX XXX
MERRILL LYNCH PIERCE
89400J 10 7 | TRANSUNION ORD......cccooommmrvimmrrirmririrs .. |01/08/2021. [FENNER & SMITHINC. | .o 13.000 | coovoererenne 1,229 XXX | 932 | oo 1,290 (358) (358) | covverervereienns 932 | s | e 297 | oo 297 | oo XXX XXX
MERRILL LYNCH PIERCE
89417E 10 9 |TRAVELERS COMPANIES ORD............... .. |01/08/2021. [FENNER & SMITHINC. | .. 23.000 | .o 3,212 XXX | s 3,027 | oo 3,229 (202) (2072 TN I 3,027 | oo | e 185 | oo 185 | XXX XXX
MERRILL LYNCH PIERCE
896239 10 0 | TRIMBLE ORD.......ccocovummrrimmrriirnriireriis .. |01/08/2021. [FENNER & SMITHINC. | oo 7.000 | oo 506 XXX | 283 467 (185) (L) 283 | s | e 224 | o 224 | s XXX XXX
MERRILL LYNCH PIERCE
89832Q 10 9 |TRUIST FINANCIAL ORD......c.cooevvemrrrernas .. |01/08/2021. [FENNER & SMITHINC. | ... 116.000 | oo 5,874 XXX ] s 5,976 | oo 5,560 416 A6 | oo | e 5,976 | oo | e (101) | covooene (101) [ coooeereeri XXX XXX
MERRILL LYNCH PIERCE
90138F 10 2 |TWILIO CLA ORD.....ccooovevvirerrirerriierii .. |01/08/2021. [FENNER & SMITHINC. | 9.000 | ..oovvvernees 3,242 XXX ] s 2,003 | oo 3,047 | .o (1,043) (1,043) | oo [ e 2,003 | .o [ e 1,239 | .o 1,239 | i XXX XXX
MERRILL LYNCH PIERCE
90184L 10 2 [ TWITTER ORD......ccovvverriicrriineriieciis .. | 01/08/2021. | FENNER & SMITH INC. 43.000 2,213 XXX | e 1,259 | oo 2,328 | ..o (1,069) (1,089) | oo [ e 1,259 | s | e 954 | oo 954 | oo XXX XXX
MERRILL LYNCH PIERCE
902252 10 5 |TYLER TECHNOLOGIES ORD.................. .. |01/08/2021. [FENNER & SMITHINC. | o 3.000 | .o 1,309 XXX | e 755 | oo 1,310 (555) [(S1<LE) T 755 | e | cerevienes 554 | oo 554 | .o XXX XXX
MERRILL LYNCH PIERCE
902653 10 4 |UDRREIT ORD .1 01/08/2021. | FENNER & SMITH INC. XXX 32 32 XXX XXX
MERRILL LYNCH PIERCE
902973 30 4 |USBANCORP ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX 634 634 XXX XXX
MERRILL LYNCH PIERCE
90353T 10 0 |UBER TECHNOLOGIES ORD................... .. | 01/08/2021. | FENNER & SMITH INC. 111.000 5913 XXX ] s 3,578 | oo 5,661 | ......... (2,083) (2,083) | oo [ e 3578 | oo | e 2,335 | e 2,335 [ XXX XXX
MERRILL LYNCH PIERCE
90384S 30 3 |ULTABEAUTY ORD......cccooommmrimmmrirani .. |01/08/2021. [FENNER & SMITHINC. | 6.000 | ..o 1,765 XXX 1,654 | oo 1,723 (69) (1) T I 1,654 | oo | e M1 ] s I XXX XXX
MERRILL LYNCH PIERCE
907818 10 8 |UNION PACIFIC ORD........ccccoormmvrirmrrrirns .. [01/08/2021. [FENNER & SMITHINC. | .. 37.000 | ..coovvrernne 8,096 XXX | s 30 | s 7,704 | ......... (7,674) (T,874) | oo [ e 30 [ e [ e 8,065 | ........... 8,065 | ..ccoovviniri XXX XXX
MERRILL LYNCH PIERCE
910047 10 9 |UNITED AIRLINES HOLDINGS ORD........ .. [01/08/2021. [FENNER & SMITHINC. | .. 25.000 | .cooovrernnee 1,082 XXX ] s 1,662 | oo 1,081 581 581 | e | e 1,662 | .o | s [(CTE0) T E— (580) [ cvvoocverrrinnns XXX XXX
MERRILL LYNCH PIERCE
911312 10 6 |UNITED PARCEL SERVICE CLB ORD.... |.. |01/08/2021. [FENNER & SMITHINC. | ... 19.000 | oo 3,009 XXX ] 2241 | s 3,200 (959) [CCL<Ie) T IS 2241 | o | s 769 | oo 769 | .o XXX XXX
MERRILL LYNCH PIERCE
911363 10 9 |UNITED RENTAL ORD.......cccccovvvmmrrirnnnens .. | 01/08/2021. | FENNER & SMITH INC. 8.000 2,081 XXX ] 1,222 | e 1,855 (633) () 1 T I L1772 IR O 859 | ..o 859 | ..o XXX XXX
MERRILL LYNCH PIERCE
91324P 10 2 |UNITEDHEALTH GRP ORD...........ccccco...e. .. |01/08/2021. [FENNER & SMITHINC. | .. 47.000 | ........... 17,079 XXX | 12,596 | oo 16,482 | ......... (3,886) (3,886) | ..o [ e 12,596 | ..o | e 4482 | ... 4482 | .o XXX XXX
UNIVERSAL HEALTH SERVICES CL B MERRILL LYNCH PIERCE
913903 10 0 |ORD .101/08/2021. [FENNER & SMITHINC. | 9.000 | ..ccoovvirnne 1,270 XXX ] s 1,148 | 1,238 (89) 1) T I 1,148 | e | e 122 | s 122 | XXX XXX
MERRILL LYNCH PIERCE
91529Y 10 6 |UNUMORD......ccoooommiiiirriiiniiiineieriins .. [01/08/2021. [FENNER & SMITHINC. | ... 22.000 | oo 513 XXX | 738 505 233 233 | s 738 | s | s (V72 (225) [ oo XXX XXX
MERRILL LYNCH PIERCE
918204 10 8 |VFORD .101/08/2021. [FENNER & SMITHINC. | . 51.000 | ..ccoovvernnn 4,480 XXX | s 1723 | 4,356 | ... (2,633) (2,633) | oo | s 1723 | e | e 2,757 | oo 2,757 | oo 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
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
91879Q 10 9 |VAIL RESORTS ORD.....cccovvvmmerierirrernnens .| 01/08/2021. | FENNER & SMITHINC. [ . 2.000 | covrrierirnns 558 XXX | 446 558 (112) (G ) . A4B | s | e 112 | e T2 | s XXX XXX
MERRILL LYNCH PIERCE
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......... .| 01/08/2021. |FENNER & SMITHINC. [ ., 7.000 | o 1,230 XXX | 804 | .o 1,225 (421) (G ) . 110 TR TR 426 | oo 426 | ..o XXX XXX
MERRILL LYNCH PIERCE
922475 10 8 |VEEVA SYSTEMS ORD.......cccoocvrvrrnrrrns .. | 01/08/2021. | FENNER & SMITH INC. 8.000 2,308 XXX | 755 | o 2,178 | . (1,423) (U 7) | — . F:1< T T O 1,554 | oo 1,554 | .o XXX XXX
MERRILL LYNCH PIERCE
92276F 10 0 |VENTASREIT ORD.......ccooomivinrrrerirerirenes .| 01/08/2021. |FENNER & SMITHINC. | .. 24.000 | .ooorerneene 1,131 XXX | s 1,305 | v 1,177 128 128 XXX XXX
MERRILL LYNCH PIERCE
92343E 10 2 |VERISIGN ORD .| 01/08/2021. | FENNER & SMITH INC. XXX (547) (547) XXX XXX
MERRILL LYNCH PIERCE
92343V 10 4 |VERIZON COMMUNICATIONS ORD........ .. | 01/08/2021. |FENNER & SMITHINC. | . 180.000 | c.oovvveneee 10,402 XXX ] 9,956 | ..ovrvrrins 10,575 (619) (619) XXX XXX
MERRILL LYNCH PIERCE
92345Y 10 6 |VERISK ANALYTICS ORD......cccccocvvrerernecn .| 01/08/2021. | FENNER & SMITHINC. [ .. 9.000 | covvvernvne 1,808 XXX | e 754 | o 1,868 | ......... (1,115) (1,115) | oo . T T O 1,054 | coovnenee 1,054 | .o XXX XXX
MERRILL LYNCH PIERCE
92532F 10 0 |VERTEX PHARMACEUTICALS ORD........ .. | 01/08/2021. |FENNER & SMITHINC. | it 19.000 | oovererens 4,503 XXX | s 3,628 | ..o 4,490 (963) (9B3) | ovevverrerrien | e 3,528 | .o | s 975 | v 975 [ .o XXX XXX
MERRILL LYNCH PIERCE
92556H 20 6 |VIACOMCBS CL B ORD.......cccccrvvverrinirines .. | 01/08/2021. | FENNER & SMITHINC. | i 41.000 | .coooverernes 1,642 XXX | 2,258 | oo 1,528 730 730 [ v | v 2,258 | .o | e (G5 ) [ [(C15) ] I 10 XXX XXX
MERRILL LYNCH PIERCE
92556V 10 6 |VIATRIS ORD....coovvvrrriricricrienirceinens .. | 03/24/2021. | FENNER & SMITHINC. | e 107.000 | covvvrnnee 1,804 XXX | s 3457 | i 2,005 | .oovoneee 1,452 1,452 | e | e 3457 | oo | s (1,653) | ..ovvvne (RCK) ) - XXX XXX
MERRILL LYNCH PIERCE
925652 10 9 |VICIPPTYS ORD....coovvverrerrririnnrienirenes .| 01/08/2021. | FENNER & SMITHINC. | .. 21.000 | oo 539 XXX | 451 536 (84) (L2 - . 451 | e | e 88 | oo 88 | .o 7 XXX XXX
MERRILL LYNCH PIERCE
92826C 83 9 [VISACLAORD.....ccoomiviinrererieirenrnnines .| 01/08/2021. [FENNER & SMITH INC. | v 78.000 | .corvrrne 16,804 XXX ] s 4470 | oo 17,061 | ....... (12,591) [ oo | eevvrererneiinnns [ e (12,591) [ covveeeveircines | v 4470 | e [ v 12,334 | ... 12,334 | oo, XXX XXX
MERRILL LYNCH PIERCE
928563 40 2 |VMWARE CLA ORD.....ccccrvrivivvirrieriens .| 01/08/2021. [FENNER & SMITH INC. | e 5.000 | cooverirrris 714 XXX | s 744 701 43 A3 | . TA4 | s [, [R10) ) — [I0) | — XXX XXX
MERRILL LYNCH PIERCE
929042 10 9 |VORNADO REALTY REIT ORD................ .| 03/24/2021. [FENNER & SMITH INC. | oo 34.000 | coovrrrirenn 1,560 XXX ] 2,428 | oo 1,270 | v 1,158 1158 | e | v 2,428 | .o | e (868) [ ..ovvreren (161 N [— 18 XXX XXX
MERRILL LYNCH PIERCE
929089 10 0 |VOYAFINANCIAL ORD.....ccovvvrermrrrerininnes .| 01/08/2021. [FENNER & SMITH INC. | e 9.000 | woovererrrrrs 540 XXX | 498 529 (32) [RY2 ] P—— . 498 | e | e 42 | s A2 [ XXX XXX
MERRILL LYNCH PIERCE
929160 10 9 |VULCAN MATERIALS ORD.......ccccovvvnrrunee .| 01/08/2021. [FENNER & SMITH INC. | oo 10.000 | coovrvrinnee 1,628 XXX ] s 1,002 | v 1,483 (392) (392) | vvovvererireirs | s 0172 I ISR 537 | v LY A N XXX XXX
MERRILL LYNCH PIERCE
92936U 10 9 |WP CAREY REITORD.....c.ccovvumrirrirniinne .| 01/08/2021. |FENNER & SMITHINC. | .. 20.000 | .overernnns 1,334 XXX | 1,530 | oo 1,412 118 118 | o | s 1,530 [ ovveerieeeiiens e [QL5)) I— (196) | covovvrnenas 21 XXX XXX
MERRILL LYNCH PIERCE
929390 10 6 |WEC ENERGY GROUP ORD .1 01/08/2021. | FENNER & SMITH INC. XXX (551) (551) XXX XXX
MERRILL LYNCH PIERCE
929740 10 8 |WABTEC ORD.... .1 01/08/2021. | FENNER & SMITH INC. XXX 659 (13) (13) XXX XXX
MERRILL LYNCH PIERCE
931142 10 3 |WALMART ORD......oevrrrivrmrirrrieinrirniins .| 01/08/2021. |FENNER & SMITHINC. | it 46.000 | ...coooonee 6,744 XXX | 4,466 | oo 6,631 | ......... (2,165) (2,165) | coovverrirriinns | e 4466 | ..o | e 2,278 | v 2,278 | oo 25 XXX XXX
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MERRILL LYNCH PIERCE
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD .| FENNER & SMITH INC. 50.000 XXX | T | e 1,99 | ... (1,877) (1,877) | oo | e 117 i [ 2,143 | 2,143 | XXX XXX
MERRILL LYNCH PIERCE
94106L 10 9 | WASTE MANAGEMENT ORD .|FENNER&SMITHINC. | . 20.000 | .ooererneens XXX | s 1,826 | oo 2,359 (533) (533) | verrereerernn | eerrrerirneereenn 1,826 | e | o546 | 546 | XXX XXX
MERRILL LYNCH PIERCE
941848 10 3 |WATERS ORD......ccosvvmrieriiereriininerin . .| FENNER & SMITH INC. 8.000 XXX | s 1,452 | v 1,979 (527) (527) | vverrereererins | eevererirneennen TAB2 | i | 842 | i 042 | XXX XXX
MERRILL LYNCH PIERCE
94419L 10 1 |WAYFAIRCLA ORD......cccoovvrrmerimrrrerirnes . .|FENNER&SMITHINC. [ . 3.000 | covrrierirns XXX | 507 677 (170) (170) | everrereerrcres | evrrrerirerirneee D07 | e | cerereeeni268 | 268 | i, XXX XXX
MERRILL LYNCH PIERCE
949746 10 1 |WELLS FARGO ORD.......c.oecurrrurrrrriens .|FENNER&SMITHINC. | . 214.000 | .ccoovevereees XXX | 10,388 | oo 6,459 3,929 3,929 | o | e 10,388 | i | eee(3,287) | (3,287 | XXX XXX
MERRILL LYNCH PIERCE
95040Q 10 4 |WELLTOWER ORD.......c.cocoomrererririnirinns . .|FENNER&SMITHINC. | 23.000 | .oovrernene XXX | s 1472 | e, 1,486 (14) (14) [ v | e TAT2 e | crerreenenn(30) | vvieieeeea(B0) | s XXX XXX
MERRILL LYNCH PIERCE
955306 10 5 |WEST PHARM SVC ORD.......c.cooceniviirnnne . .|[FENNER&SMITHINC. [ ., 5.000 | oo XXX | 559 | e 1,417 (858) (858) | ovevvereererinn | errrerierireenenDBY | e | e 979 | 979 | XXX XXX
MERRILL LYNCH PIERCE
958102 10 5 |WESTERN DIGITAL ORD......cccoevrrrerirnns .|FENNER&SMITHINC. | . 22.000 | .o XXX | s 1,197 | e 1,219 (21) (21) [ v | e 197 i | verreeeens(88) | vvviivieenca(58) | i XXX XXX
MERRILL LYNCH PIERCE
959802 10 9 |WESTERN UNION ORD........cccorurvrivrnnns . .|FENNER&SMITHINC. | e 22.000 | oo XXX | 598 483 116 116 | o | errrrinrieennenD98 | i [erieieenn(86) [ roveiienecn(86) | oo XXX XXX
MERRILL LYNCH PIERCE
96145D 10 5 |WESTROCK ORD.......cocoormrvmiriiriirirniiins .|FENNER &SMITHINC. | . 11.000 | oo XXX | e 498 479 19 19 [ | 98 | | v (0) | e (0) o XXX XXX
MERRILL LYNCH PIERCE
962166 10 4 |WEYERHAEUSER REIT.......ccccoovvviniurnn. . .|FENNER&SMITHINC. | i 57.000 | .ooevernnene XXX | s 1740 | e 1,911 (170) (170) | v | oo LT i | e 161 | 161 | XXX XXX
MERRILL LYNCH PIERCE
963320 10 6 |WHIRLPOOL ORD.......cccceooerrrereriernininnns . .|FENNER&SMITHINC. | . 5.000 | coovervrrrrins XXX | s 712 902 (191) (191) | covveerrreenns | eerrrerrireeireeeen 712 e | e 186 | 186 | i XXX XXX
MERRILL LYNCH PIERCE
969457 10 0 |WILLIAMS ORD......ccovvrrererrnririrerieisirnins . .|FENNER&SMITHINC. | . 89.000 | .overvrrrenn XXX ] 1,848 | v 1,784 63 B3 | e | e 1,888 | i [T | BT [ XXX XXX
MERRILL LYNCH PIERCE
969904 10 1 | WILLIAMS SONOMA ORD.........cocuvrrineen .|FENNER&SMITHINC. | . 6.000 | .ovrvrrernn XXX | 419 611 (192) (192) | ovvvveverrveeeins | e 19 i | 00228 | 00228 | s XXX XXX
MERRILL LYNCH PIERCE
98138H 10 1 [WORKDAY CLAORD......cccovemrrrvrrrrrrerines . .|FENNER&SMITHINC. | . 8.000 | .ovvrviren XXX ] 1,053 | oo 1,917 (863) (863) | evvvrerrirrrinn | errrerirerirennn 1,053 | s | e 768 | i 768 | s XXX XXX
98212B 10 3 |WPXENERGY ORD......cccovervmrrrmerirerircens . .| various 82.000 | .oovrvrerinns XXX | e 944 668 275 275 | v | v 944 | XXX XXX
MERRILL LYNCH PIERCE
983134 10 7 |WYNN RESORTS ORD....ccosevrvrerirrerirns . .|FENNER&SMITHINC. | ., 5.000 | covvrrerirnns XXX | 595 564 31 31 | e e D95 | e | (50 | e (80) | XXX XXX
MERRILL LYNCH PIERCE
983793 10 0 | XPO LOGISTICS ORD.......cocosvvrrrerrerrinns . .|FENNER&SMITHINC. | . 14.000 | .cooovrreneees XXX | s 1,513 | e 1,669 (156) (186) | oververeerernn | eevrrerirneennenn 1813 i | 280 | 250 | s XXX XXX
MERRILL LYNCH PIERCE
98389B 10 0 |XCEL ENERGY ORD.....ccccoovrrmrermreriniirinns . .| FENNER & SMITH INC. 36.000 XXX | s 1,765 | oo 2,400 (635) (635) | eververcrrernn | eerrrerirnenrnen 765 | e | 802 | 802 | 15 XXX XXX
MERRILL LYNCH PIERCE
983919 10 1 | XILINX ORD...coeoumremrenrrrcrrrerireirerierinns .|FENNER&SMITHINC. | . 21.000 | .ooerernne XXX | s 1,631 | e 2,977 | e (1,346) (1,346) | ..o | v 1,831 [ [ oo TATT | i b VATT | XXX XXX
MERRILL LYNCH PIERCE
98419M 10 0 | XYLEM ORD......ccorvverierrrrcrinerienienireens . .|FENNER&SMITHINC. | . 14.000 | .cooovvrerees XXX | 1,042 | v 1,425 (383) (383) | overrerrererin | e 042 | i | e 481 | 461 | XXX XXX
MERRILL LYNCH PIERCE
988498 10 1 | YUMBRANDS ORD.......ccosuremrrrmrrrerirnens . .|FENNER&SMITHINC. | 26.000 | ..ovrernven. XXX ] 2,371 | s 2,823 (452) (452) | oo | v, 3T1 | e | 18 | 15 | 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
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
98850P 10 9 |YUM CHINA ORD.......ccooccommvimmrrirarrirannens C|01/08/2021. [FENNER & SMITH INC. | ... 24.000 | ..o 1,437 XXX | 804 | oo 1,370 (567) [(CLTA T — . 804 | .o | e 633 | .o 633 | oo XXX XXX
MERRILL LYNCH PIERCE
989207 10 5 |ZEBRA TECHNOLOGIES CLAORD........ .. [01/08/2021. [FENNER & SMITHINC. | s 4.000 | ..o 1,622 XXX ] 859 | oo 1,537 (679) ((T4S) 1 — . 859 | .o | e 763 | oo 763 | . XXX XXX
MERRILL LYNCH PIERCE
98936J 10 1 [ZENDESKORD.......cccooommrrirmrrircriicnnenns .. [01/08/2021. [FENNER & SMITHINC. | s 7.000 | .o 1,046 XXX | 623 | oo 1,002 (379) [ECT4C) | I— . 823 | s | e 422 | 422 | o, XXX XXX
MERRILL LYNCH PIERCE
98954M 10 1 |ZILLOW GROUP CLAORD.......cccccocuvvernee .. [01/08/2021. [FENNER & SMITHINC. | s 4.000 | oo 600 XXX | 170 544 (373) [ECT4) | I— . 170 | e [ e 430 | e 430 | s XXX XXX
MERRILL LYNCH PIERCE
98954M 20 0 |ZILLOW GROUP CL C ORD... .1 01/08/2021. | FENNER & SMITH INC. XXX 779 (568) (568) 211 | XXX XXX
MERRILL LYNCH PIERCE
98956P 10 2 |ZIMMER BIOMET HOLDINGS OROD.......... .. | 01/08/2021. | FENNER & SMITH INC. . 15.000 2,384 XXX ] s 1,904 | 2,311 (408) (10 R I 1,904 | s | e 480 | .o 480 | oo 4 XXX XXX
MERRILL LYNCH PIERCE
989701 10 7 |ZIONS BANCORPORATION ORD............. .. [01/08/2021. [FENNER & SMITHINC. | . 11.000 | oo 536 XXX | 515 478 37 37 | . 515 | s | s 21 | 21 | XXX XXX
MERRILL LYNCH PIERCE
98978V 10 3 |ZOETIS CLAORD.......cccoovvmimriiariiiniiis .. [01/08/2021. [FENNER & SMITHINC. | . 38.000 | ..ccooowvnnnn 6,388 XXX | 51 | s 6,289 | ... (6,238) (6,238) | ..ooovveeirnes [ e 3 I OO I 6,336 | .cccoo.... 6,336 | ..o XXX XXX
MERRILL LYNCH PIERCE
98980G 10 2 |ZSCALER ORD.......cccooommmvimimiiiiriiinnii .. [01/08/2021. [FENNER & SMITHINC. | . 3.000 | .o 592 XXX | 352 599 (247) (247) | oo . 157720 PO (R 240 | oo 240 | .o XXX XXX
ZOOM VIDEO COMMUNICATIONS CL A MERRILL LYNCH PIERCE
98980L 10 1 |ORD .. | 01/08/2021. | FENNER & SMITH INC. 8.000 2,797 XXX ] s 1,998 | oo 2,699 (700) [C(CL0) 1 T I 1,998 | .o | e 799 | s 799 | XXX XXX
MERRILL LYNCH PIERCE
G0176J 10 9 |ALLEGION ORD.......cccoovviimmriiinriiriiinns C|01/08/2021. [FENNER & SMITH INC. | ... 5.000 | .o 600 XXX | s 470 582 (112) (M2) | o . AT0 | oo | e 130 | s 130 [ XXX XXX
MERRILL LYNCH PIERCE
G0250X 10 7 [AMCOR ORD........ccoccourierirerirrirriisrieeriens C|01/08/2021. [FENNER & SMITHINC. | .. 135.000 | cooovvrnnee 1,551 XXX | s 1,454 | i, 1,589 (135) (1) T I 1,454 | e | e 98 | oo 98 | i XXX XXX
MERRILL LYNCH PIERCE
GO0403H 10 8 |AON CLAORD....ccoetverieriiriiriiriniiines C|01/08/2021. [FENNER & SMITHINC. | . 17.000 | oo 3,489 XXX | 2,671 | e 3,592 (920) (720 TR ISR 2,671 [ oo [ 817 | v L A XXX XXX
MERRILL LYNCH PIERCE
G0450A 10 5 |ARCH CAPITAL GROUP ORD.................. C|01/08/2021. [FENNER& SMITHINC. | . 27.000 | oo 984 XXX | e 780 974 (194) (194) | covvorerriracrinnne . 780 | v [ e 204 | o 204 | oo XXX XXX
MERRILL LYNCH PIERCE
G0585R 10 6 |ASSURED GUARANTY ORD........cccoevvveee C|03/24/2021. [FENNER& SMITHINC. | . 12.000 | oo 513 XXX | 531 378 153 153 | e . £ I [RTORORIOR PR (LK) ) - (L)) - 3 XXX XXX
MERRILL LYNCH PIERCE
G06242 10 4 |ATLASSIAN CLAORD......ccccovurimrirerirnns C|01/08/2021. [FENNER & SMITHINC. | v 3.000 | oo 706 XXX | 340 702 (362) (362) | .vevvirrirnnne . 340 | e [ e 367 | oo 367 | XXX XXX
MERRILL LYNCH PIERCE
G0684D 10 7 |ATHENE HOLDING CL A ORD........ccccocc.n. C|01/08/2021. [FENNER & SMITH INC. | .. 13.000 | cooveereriir 587 XXX | e 493 561 (67) (10 I . 493 | oo | e 93 | oo 93 | s XXX XXX
MERRILL LYNCH PIERCE
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......... .. | 03/24/2021. | FENNER & SMITH INC. XXX 514 (5) XXX XXX
MERRILL LYNCH PIERCE
G1151C 10 1 |ACCENTURE CLAORD.... 01/08/2021. | FENNER & SMITH INC. XXX (2,587) XXX XXX
MERRILL LYNCH PIERCE
G16962 10 5 |BUNGE ORD.......cooovvimrriirrienneiineiienns .. 101/08/2021. [FENNER & SMITHINC. | i 8.000 | ..oovvvrvrnns 562 XXX | 409 525 (116) (L) p— . 409 | oo | s 153 | s 153 | o 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
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
G29183 10 3 |EATON ORD......ccorvverierrrieirrneienisninseenns C|01/08/2021. [FENNER & SMITHINC. | s 37.000 | oo 4,694 XXX | s 3,143 | 4,445 | ... (1,302) (1,302) [ coooeereereriens | e 3,143 | o | e 1,551 | v 1,551 | XXX XXX
MERRILL LYNCH PIERCE
G3223R 10 8 |EVEREST RE GROUP ORD.........ccccmvurnnee C|01/08/2021. [FENNER & SMITHINC. | i 3.000 | covrrierirns 717 XXX | e 742 702 39 K1° I IO . TA2 | o [ s (V15) ) - (V2] — XXX XXX
MERRILL LYNCH PIERCE
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD | C| 01/08/2021. | FENNER & SMITHINC. | .o 13.000 | ccooverrrnes 1,034 XXX | 313 951 (638) (G612 . 313 [ e [ e 721 | s 721 | XXX XXX
MERRILL LYNCH PIERCE
G47567 10 5 |[IHS MARKIT ORD......ccovvrerrrrrieriririneinne C|01/08/2021. [FENNER & SMITHINC. | o 26.000 | ..oovrerneene 2,341 XXX | s 1,381 | e 2,336 (954) (954) | evvrverrereris | e 1,381 [ e | e 960 | oo 960 [ ..o XXX XXX
MERRILL LYNCH PIERCE
G50871 10 5 |JAZZ PHARMACEUTICALS ORD... 01/08/2021. | FENNER & SMITH INC. XXX 825 (196) (196) 630 |...... XXX XXX
JOHNSON CONTROLS INTERNATIONAL MERRILL LYNCH PIERCE
G51502 10 5 |ORD C|01/08/2021. [FENNER & SMITHINC. | .o 41.000 | .ccooverernee 2,103 XXX | s 1,436 | oo 1,910 (474) (A74) | ovvovvecns | e 1436 [ e | e 667 | oo 667 | .o 11 XXX XXX
MERRILL LYNCH PIERCE
G5494) 10 3 |LINDE ORD...coooovrrmerincrierireerceierienniens C|01/08/2021. [FENNER & SMITHINC. | e 40.000 | ..coovveene 10,815 XXX | 6,181 | v 10,540 | ......... (4,359) (4,359) | oo | e 8,181 | oo | e 4634 | ... 4,634 | ..o XXX XXX
MERRILL LYNCH PIERCE
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.. | C|01/08/2021. | FENNER & SMITH INC. . 48.000 2,355 XXX | s 1,146 | v 2,282 | .. (1,136) (1,136) | coovverrerriiens | e 1,146 | s | s 1,210 | v 1,210 [ 3 XXX XXX
MERRILL LYNCH PIERCE
G5960L 10 3 |MEDTRONIC ORD.......c.coovurmevmrirrriirinns C|01/08/2021. [FENNER & SMITHINC. | . 66.000 | ...ocoovnee. 7,900 XXX | s 5,252 | oovierieii 7731 | . (2,479) (2479) | oo | e 5,252 | oo | v 2,648 | ..o 2,648 | ..o 37 XXX XXX
MERRILL LYNCH PIERCE
G6095L 10 9 |APTIV ORD C|01/08/2021. [FENNER & SMITHINC. | . 20.000 | .oocvernnene 2,91 XXX | s 1,531 | e 2,606 | ... (1,074) (1,074) | oo | e 1,531 [ | e 1,380 | covrrenee 1,380 [ .o XXX XXX
NORWEGIAN CRUISE LINE HOLDINGS MERRILL LYNCH PIERCE
G66721 10 4 |ORD .. | 03/24/2021. |FENNER & SMITHINC. | et 34.000 | oo 872 XXX | s 1,835 865 971 971 [ s | v 1,835 | v e (963) | ovvvvvrne (963) | cvvovvrnririiane XXX XXX
MERRILL LYNCH PIERCE
G6674U 10 8 [NOVOCURE ORD.........cooomurirerirerirrirnnns C|01/08/2021. |FENNER & SMITHINC. | .o 8.000 | .ovvrrvirens 1,363 XXX | s 487 | e, 1,384 (897) (G170 ) E—— . LR A I IS 876 | oo 876 | .o XXX XXX
MERRILL LYNCH PIERCE
G8473T 10 0 [STERIS ORD......covvrrrerrnririnrrniersneieirenes C|01/08/2021. |FENNER & SMITHINC. | .o, 6.000 | .ooorrirens 1,217 XXX | s T40 | e 1,137 (398) [(1EL:) ) . TA0 | oo | e ATT | o ATT [ XXX XXX
MERRILL LYNCH PIERCE
G85158 10 6 |STONECO CL AORD....cocovvieriiiiiriinins C|01/08/2021. |FENNER & SMITHINC. | . 7.000 | coovevrriis 561 XXX | 281 587 (306) [0LC) . 281 [ e [ e 279 | v 279 [ XXX XXX
MERRILL LYNCH PIERCE
G8994E 10 3 | TRANE TECHNOLOGIES ORD................. C|01/08/2021. |FENNER & SMITHINC. | (o 19.000 | .oovvrrinne 2,899 XXX ] 1,508 | oo 2,757 | oo (1,249) (1,289) | oo | v 1,508 | v | s 1,391 | s 1,391 | o XXX XXX
MERRILL LYNCH PIERCE
G96629 10 3 |WILLIS TOWERS WATSON ORD............. C|01/08/2021. | FENNER & SMITH INC. . 11.000 2,240 XXX ] s 1,569 | v 2,317 (749) (T49) | oo | s 1,569 [ v | v 671 | v 671 | v 8 XXX XXX
MERRILL LYNCH PIERCE
H1467J 10 4 |CHUBB ORD......ccoeomvrimircrierinsirseirniins C|01/08/2021. [FENNER & SMITHINC. | oo 22.000 | covvrirnens 3,419 XXX | s 3,005 | oo 3,386 (381) (1230 1 N ISR 3,005 | oo | s A3 | A3 | 17 XXX XXX
MERRILL LYNCH PIERCE
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD... .| C| 01/08/2021. | FENNER & SMITH INC. 9.000 3,178 XXX (1,516) XXX XXX
MERRILL LYNCH PIERCE
N14506 10 4 |ELASTIC ORD.... ... |C| 01/08/2021. | FENNER & SMITH INC. XXX 585 (112) (112) XXX XXX
LYONDELLBASELL INDUSTRIES CL A MERRILL LYNCH PIERCE
N53745 10 0 |ORD .. | 01/08/2021. |FENNER & SMITHINC. | .ot 13.000 | cooovrrenees 1,258 XXX | 1,296 | oo 1,192 105 105 | oo | s 1,296 | .oveeeiiniienns | v [R1C) ) —— (1S | — XXX XXX
MERRILL LYNCH PIERCE
N72482 12 3 |QIAGEN ORD.....ccoooumiernrireireiieriesireens C|01/08/2021. [FENNER & SMITHINC. | e 18.000 | oovovvvrinnes 940 XXX | 493 951 (458) (458) | ..cvovvirrirnne . 493 | s | e 4T | AAT | XXX XXX
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1 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
NAIC
Designation,
F Current Bond NAIC
4 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) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Symbol
MERRILL LYNCH PIERCE
V7780T 10 3 [ROYAL CARIBBEAN GROUP ORD........... .. |01/08/2021. [FENNER & SMITHINC. | ... 11.000 | oo 803 XXX | 1,354 822 533 533 | .o 1,354 (V2] — ({7 XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...........ccccooiiiciiniiiiiniiniiniiciinni | e 1,916,984 XXX | 1,292,441 | .o 1,879,192 | ..... (586,760) | ....ocvverinnne 0 ] e 0 | (586,760) | ....covvouvenec 0 | e 1,292,441 | 0. 624,544 | ... 624,544 | ......... 3,059 XXX XXX
Common Stocks - Mutual Funds
MERRILL LYNCH PIERCE
464287 65 5 |ISHARES:RUSS 2000 ETF .| 01/08/2021. | FENNER & SMITH INC. 128,363 XXX 99,622 | ........... 121,165 | ....... (21,543) (21,543) | oovovvvncrnnies | 99,622 [ Lo | s 28,742 | ......... 28,742 XXX
9499999. Total - Common Stocks - Mutual Funds 128,363 XXX 99,622 | .............121,165 | ....... (21,543) 0 0 (21,543) [ o0 | ci000099,622 [0 | i 28,742 | ......... 28,742 XXX
9799997. Total - ComMON StOCKS = PAM 4.........ouuiiieiiiiiisiiisisi s o | coneoas 2,045,348 XXX e 1,392,062 | ...........2,000,357 | ..... (608,303) | ...coooovriccenn0 | o0 [ (608,303) | ....occocveeenc0 | o0 1,392,062 | oo | o 653,285 | ....... 653,285 XXX
9799999. Total - COMMON SEOCKS.........veeiieerieeecies e s | s 2,045,348 XXX | 1,392,062 | ...........2,000,357 | ..... (608,303) | ...ovovvrieeen0 | i [ (608,303) | ....ocoovveren0 | 1,392,062 |0 | 653,285 | ....... 653,285 XXX
9899999. Total - Preferred and ComMON StOCKS..............irueuiirieiiiriiiiriiiinis oo | coveoas 2,045,348 XXX | 1,392,062 | ...........2,000,357 | ..... (608,303) | ...ovoovviceenn0 | o0 | (608,303) | ....occocveeenc0 | o0 1,392,062 |0 | o 653,285 | ....... 653,285 XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........ciuiuiiiiiiiiins i | eniees 3,676,842 XXX ] 3,050,520 | ...........3,642,017 | ..... (608,303)| ........(18,757) | seocvuvvcien0 | (627,060) | ...oocoovneren0 | 03,023,411 |0 | 653,432 | ....... 653,432 XXX




Statement for March 31, 2021 of the PHENIX MUTUAL FIRE 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

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE06, QE07, QE08, QE09, QE10, QE11, QE12



Statement for March 31, 2021 of the PHENIX MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AMOUNT OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
The Bank of NY Mellon..........ccocenevereneerennns PIttSBUNGN, PA. ..o | veiseesesienes | ceeessersnssnnes | serssssssessessssessensas 375,659 375,423 375,452 | XXX
0199998. Deposits in............... 0 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open DepoSitories. ........covurerreerrerninsesrarnenns XXX XXX e 7,926 7,926 7,926 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 383,586 383,350 383,378 | XXX
0399999. Total Cash on Deposit ettt bttt XXX XXX 0f.... 0 383,586 383,350 383,378 | XXX
0499999. Cash in Company's Office s XXX XXX XXX XXX 400 400 400 | XXX
0599999. Total Cash XXX XXX 0. 0 383,986 383,750 383,778 | XXX

QE13
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Statement for March 31, 2021 of the PHENIX MUTUAL FIRE |NSURANCE 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 IMM:GOVT | 03/31/2021....... 0.010 | oo | 1,458,752 52 1
8699999. Total - All Other MONEY MArKEE MUIUAI FUNGS..............o.uiieieeiice 0202020000 04418 L L2412 b s EL48e LA ..1,458,752 52 1
9999999. Total- Cash Equivalents s e | 1,458,752 52 1
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