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ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4 5
Securities
Lending
Reinvested
Collateral Amount|

Total
(Col.3+4)
Amount

Percentage

© N o

©

1.
12.

Bonds:
1.1
1.2

U.S. treasury securities
U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies
1.22  Issued by U.S. government sponsored agencies
Non-U.S. government (including Canada, excluding
mortgage-backed securities)
Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations
1.43  Revenue and assessment obligations
1.44  Industrial development and similar obligations
Mortgage-backed securities (includes residential and commercial
MBS):
1.51

1.3

14

1.5

Pass-through securities:

1.511 Issued or Guaranteed by GNMA

1.512 Issued or Guaranteed by FNMA and FHLMC

1513 Allother ...

CMOs and REMICs:

1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA

1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521

1523 Allother ...

Other debt and other fixed income securities (excluding short term):

1.52

2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securities) ...
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................
2.3 Affiliated securities ...
Equity interests:
3.1 Investmentsinmutual funds ...
3.2 Preferred stocks:
321 Affiliated ...
322 Unaffiliated .................coo
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated ...
3.32  Unaffiliated ..................oo
3.4 Other equity securities:
341 Affiliated ...
342 Unaffiliated ...
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ...
3.52 Unaffiliated ...................
Mortgage loans:
41  Construction and land development ....................................
4.2 Agricultural ...
4.3  Single family residential properties ........................
44 Multifamily residential properties ...................cccoii
45  Commercial l0ans ..............ccoooiiiiiii
46  Mezzaninerealestateloans ......................cco
Real estate investments:
5.1 Property occupied by company .................
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ..........................
5.3 Property held for sale (including $
satisfaction of debt) ..................
Contract 10aNS ...
DerivatiVes ..o
Receivables for securities ...
Securities Lending (Line 10, Asset Page reinvested collateral) ...............
Cash, cash equivalents and short-term investments ...........................
Otherinvested @ssets ...............coooiiiiiii
TOTAL Invested @SSetS ........iueiiiiiiei e

55,835,264

55,835,264

...0.161

Gross
Investment Holdings
1 2
Amount Percentage

..... 55,835,264 |.......... 19.699
....... 3,998,383 (............ 1.411
....... 3,514,612(............ 1.240
..... 10,243,410 (............ 3.614
......... 455,353 |............0.161
..... 85,132,542 .......... 30.035
....... 6,116,659 |............ 2.158
....... 8,334,949 (............ 2941
..... 33,187,597 |.......... 11.709
............ 4,036]............0.001
..... 76,624,343 |.......... 27.033
... 283,447148(......... 100.000

... 283,447,148

... 283,447,148
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ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooccc |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................ o
3. Current year change in encumbrances:

3.1 TOTALS, Part 1, Column 13 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. TOTAL gain (loss) on disposals, Part 3, Column 18 ........................ooooo
5. Deduct amounts received on disposals, Part 3, Column 15 ... |
6.  TOTAL foreign exchange change in book/adjusted

6.1 TOTALS, Part1, Column15 ................... N O N E ..................................

6.2 TOTALS,Part3,Column13 ...~ =
7. Deduct current year's other-than-temporary impairment recognized:

7.1 TOTALS, Part 1, Column 12 ...

7.2  TOTALS, Part 3, Column 10 ... e
8.  Deduct current year's depreciation:

8.1  TOTALS, Part 1, Column 11 ...

8.2 TOTALS, Part3, Column 9 ... e
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| |
10.  Deduct total nonadmitted amounts ....................... |
11.  Statement value at end of current period (Lines O minus 10) ...........................................| |

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prioryear ..........| |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7) ...

2.2 Additional investment made after acquisition (Part 2, Column 8) ........................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 12 ... | e

3.2 TOTALS, Part 3, Column 11 ... e
4. Accrualofdiscount ...
5. Unrealized valuation increase (decrease):

5.1 TOTALS,Part1,Column9 ...

52 TOTALS, Part 3, Column 8 ... e
6.  TOTAL gain (loss) on disposals, Part 3, Column 18 ..................
7. Deduct amounts receivedondisposals,Part3,Coll @ = @ «m @ m = = || |
8. Deduct amortization of premium and mortgage inte N O N E ..................................
9.  TOTAL foreign exchange change in book value/reg I

interest

9.1 TOTALS, Part 1, Column 13 ... | e

9.2 TOTALS, Part 3, Column 13 ... ..o
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 11 ...

10.2 TOTALS, Part 3, Column 10 ..o
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1 +

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear ......................oo |
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8) ........................oo

2.2 Additional investment made after acquisition (Part 2, Column 9) ......................... |
3. Capitalized deferred interest and other:

3.1 TOTALS, Part 1, Column 16 ... | e

3.2 TOTALS, Part 3, Column 12 ...
4. Accrual of discount ...
5. Unrealized valuation increase (decrease):

51  TOTALS, Part 1, Column 13 ... ..o

52 TOTALS,Part3,Column9...................o7 o |
6.  TOTAL gain (loss) ondisposals, Part3,Coumn 19 M N 4 X R B _ || |
7. Deduct amounts received on disposals, Part 3, Col N O N E AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA
8. Deduct amortization of premium and depreciation ... ... ............| |
9.  TOTAL foreign exchange change in book/adjusted carrying value:

9.1 TOTALS, Part 1, Column 17 ... | e

9.2 TOTALS, Part 3, Column 14 ...
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 TOTALS, Part 1, Column 15 ...

10.2 TOTALS, Part3, Column 11 ...
11.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5+6-7-8+9-

10
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) .................oooooo |

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................ooooccc | 189,480,366
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 115,492,209
3. Accrual of Discount ... 71,069
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

4.2 Part2,Section 1, Column 15 ... .

4.3  Part2, Section 2, Column 13 ... . 6,588,364

44 Partd, Column 11 e | (38,866) |.......... 6,549,498
5. TOTAL gain (loss) on disposals, Part4, Column 19 ................ 476,764
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 104,218,166
7. Deduct amortization of premium ... 977,960
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

8.2 Part2, Section 1, Column 19 .. ..

8.3 Part2, Section2, Column 16 .. ...

8.4 Partd, Column 15 ... .
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

9.2  Part2, Section 1, Column 17 ... o

9.3 Part2, Section2. Column 14 ... .. 41,509

94  Part4,Column 13 ... 13503].............. 55,011
10.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....| | 206,818,769
11. Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Line 10 minus Line 11) ... | L 206,818,769
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SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 59,833,647 |......... 59,417,814 |......... 59,898,738 |......... 58,482,092
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 59,833,647 |......... 59,417,814 ......... 59,898,738 ......... 58,482,092
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... | |
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... e 14,213,375|......... 14,069,115|......... 14,230,504 |......... 13,592,716
Industrial and Miscellaneous, 8. United States ..................|......... 85,132,543 ......... 84,622,112 ......... 85,630,384 |......... 82,859,881
SVO Identified Funds and 9. Canada ..........coocooveini [ 3,734,457 |........... 3,741223|........... 3,788,406 |........... 3,624,510
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [........... 2,382,202 ........... 2,350,589 ........... 2,384,567 |........... 2,325,000
1. TOTALS .............ooooooi|is 91,249,2011......... 90,713,924 |......... 91,803,357 |......... 88,809,391
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 165,296,223 |........ 164,200,853 | ........ 165,932,599 |........ 160,884,199
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. ..o 39,478,053 |......... 39,478,053 |......... 33,037,388
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe 162,729 |............. 162,729 ............. 155,487
22.  Other Countries ............... [........... 1,881,764 |........... 1,881,764 |........... 1,705,083
23. TOTALS ..o, 41,522,546 ]......... 41,522,546 ......... 34,897,958
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[......... 41,522,546 |......... 41,522,546 ......... 34,897,958
26.  TOTALStocks .................|......... 41,522,546 |......... 41,522,546 ......... 34,897,958
27.  TOTAL Bonds and Stocks ... |........ 206,818,769 |........ 205,723,399 ........ 200,830,556
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GoIS

SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 8,802,583 |........ 35,869,294 |.......... 5,256,817 .......... 5138146 |.......... 4,766,806 | ...... XXX oo 59,833,647 |.............. 36.20(........ 65,196,257 |.............. 3541|........ 59,833,647 |.....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 8,802,583 |........ 35,869,294 |.......... 5,256,817 |.......... 5138146 |.......... 4,766,806 | ...... XXX oo 59,833,647 |.............. 36.20(........ 65,196,257 |.............. 3541|........ 59,833,647 |.....................
All Other Governments
21 NAICT . e e XXX oo 750,651 (................ 041 ..
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo 750,651 (................ 041 .
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT o e e XXX oo e e
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... XXX oo
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo | [ e e
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... XXX oo
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... 1,442,740 |.......... 3,319,162 |.......... 1,587,003 |.......... 3413727 |.......... 2,998,458 1...... XXX 12,761,001 |................ 772(........ 17,746,372 ................ 9.64(........ 12,761,001 .....................
52 NAIC2 ... 1,282,284 |............ 170,000 ... e XXX oo 1,452,284 |............... 088 .o 1,452,284 |.....................
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... 2,725,024 |.......... 3,489,162 |.......... 1,587,003 |.......... 3413727 |.......... 2,998,458 |...... XXX .o 14213375|................ 8.60|........ 17,746,372 ................ 964|........ 14213375 .....................




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

90IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 6,448,972 (........ 34412119 .......... 4,962,653 |.......... 4,510,108 |........ 14,253,229 (...... XXX 64,587,081 |.............. 39.07|........ 68,972,335|.............. 3746|........ 64,587,081 |.....................
62 NAIC2 ... ... 3,821,958 |........ 11,251,394 | .......... 7,860,718 |.......... 1,067,370 |.......... 2,660,679 1...... XXX | 26,662,120 .............. 16.13........ 31,441,135].............. 17.08|........ 26,662,120 | ...........ooiiin
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 10,270,930 |........ 45,663,514 |........ 12,823,372 .......... 5577478]........ 16,913,908 |...... XXX .o | 91,249,201 |.............. 55.20(....... 100,413,469 |.............. 5454|........ 91,249,201 .....................
Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooooiiiiiiiiiiiii XXX o XXX o XXX o XXX o XXX oo [ e L
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L0IS

SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.7 Prior Year Prior Year Traded Placed (a)
10.  Total Bonds Current Year
100 NAICT o (d)..... 16,694,295|........ 73,600,576 ........ 11,806,474 |........ 13,061,981 |........ 22,018,494 ... 137,181,820 | .............. 82.99(...... XXX XXX oo 137,181,819 | ..o
102 NAIC2 ..o @...... 5,104,242 |........ 11,421,394 |.......... 7,860,718 |.......... 1,067,370 .......... 2,660,679 (..o | 28,114,404 |.............. 17.01]...... XXX o XXX o[ 28,114,404 |.....................
10.3 NAICS .o (@) L L L e e e L XXX o XXX o [ [
104 NAICA ..o (@) L e e e e e L XXX XXX o [
105 NAICS ..o (@) L e e e (€)oo e XXX XXX o [
10.6 NAICH ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
10.7 TOTALS .o L 21,798,537 |........ 85,021,971 ........ 19,667,192 ........ 14,129,351 |........ 24879173 ... (b).... 165,296,223 |............. 100.00{...... XXX XXX o 165,296,223 | ........cooeeiiinnn
10.8 Line10.7asa%of Column7 .....................oo | 1319 5144 (.............. 1190 ... 855|.............. 1493 | 100.00...... XXX .| XXX .| XXX oo [ 100.00 ...
11.  Total Bonds Prior Year
A NAICT o L 39,901,801 ]........ 66,678,764 |........ 12,775,317 | ... 9,895,478 |........ 23414254 | ... XXX | XXX 152,665,614 |.............. 82.92|....... 152,665,615 ........ccoeeevinnn.
M2 NAIC2 . L 1,379,516 ........ 13,528,790 |........ 12,751,906 |.......... 1,515,884 |.......... 2,265,039 | ..o | XXX o | XXX o[ 31441135 ... 17.08|........ 31441135
M3 NAICS o L e e e e XXX o] XXX o [ e e
M4 NAICA . L e e e e XXX o] XXX o [ e e
15 NAICS . L L e e e L XXX o | XXX ... (C) e L L [
1.6 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
1.7 TOTALS ..o 41,281,317 ........ 80,207,554 | ........ 25,527,223 ........ 11,411,362 |........ 25,679,293 | ... XXX o] XXX ... (b).... 184,106,749 ............. 100.00]....... 184,106,749 | ...l
11.8 Line11.7asa%ofCol.9................cooooo | 2242| ... 4357 ... 1387 .. 6.20|.............. 1395 o | XXX .o | XXX oo [ 100.00{...... XXX oo [ 100.00 ...
12.  Total Publicly Traded Bonds
120 NAICT o L 16,694,295 ........ 73,600,576 | ........ 11,806,473 |........ 13,061,981 ........ 22,018,494 | ... [ 137,181,820 | .............. 82.99(....... 152,665,615 .............. 82.92|....... 137,181,820 ...... XXX ...
122 NAIC2 ..o L 5,104,242 ........ 11,421,394 | .......... 7,860,718 |.......... 1,067,370 .......... 2,660,679 (... | 28,114,404 |.............. 17.01)........ 3441135 17.08|........ 28,114,404 | ...... XXX ...
123 NAIC3 o L e e e L L e e e XXX ...
124 NAIC4 ... L e e e e L L [ e e e XXX ...
125 NAICS ..o L [ e e e L L [ e e e XXX ...
126 NAICB ... e L e e e L e e XXX ...
127 TOTALS .o 21,798,537 |........ 85,021,971 ........ 19,667,192 |........ 14,129,351 |........ 24679173 ..o 165,296,223 |............. 100.00]....... 184,106,749 ............. 100.00]....... 165,296,223 | ...... XXX ...
12.8 Line12.7asa%of Col. 7 ........oooovviinnni i, 1349 51441.............. 1190 (..o, 855 ..o, 1493 | [ 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10 ... |.............. 1319 5144 (.............. 1190, 855 i 1493 100.00]...... XXX XXX XXX oo [ 100.00{...... XXX......
13.  Total Privately Placed Bonds
134 NAICT o L e e e e e e e e XXX o [
132 NAIC2 ..o L o L e e e L e e e XXX o [
133 NAIC3 . L e L e e e L L e e XXX o [
1834 NAICA ... L e e e e e e e e XXX o [
135 NAICS oo L e e e e L e e e XXX oo [
136 NAICE ... i Leciccccnciccc Lo L e e i i L L [ XXX oo [
137 TOTALS .o e e e e e L e e e XXX o [
13.8 Line13.7as@%0f Col. 7 .....oooooinnni e [ e e e e e XXX oo XXX oo | XXX .o | XXX o [
13.9 Line 13.7 asa % of Line 10.7, Col. 7, Section 10 ... | .....ooooiveiioiis oo i Lo Lo e L XXX [ XXX [ XXX [ XXX o [
(a) Includes $ 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §.............. 0 current year, §............... 0 prior year of bonds with Z designations and §............... 0 current year, §.............. 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means

the SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.

(c) Includes §............... 0 current year, $

0 prior year of bonds with 5* designations and

- 0 current year, $

interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

.......... 0;NAIC2§.....

0;NAIC3§.............. 0;NAIC4§.............. 0;NAIC5S.............. 0;NAIC6 ... 0.

0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the issuer is current in all principal and
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Type and Subtype of Issues
7 8

1 2 3 4 5 6 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 10.6 Prior Year Prior Year Traded Placed
U.S. Governments
1.1 Issuer Obligations ............cocvviiiiiiiii [ 8182241 34,184906 [ ........... 4241419 (........... 4527133 |........... 4699564 |....... XXX [ 55,835,264 63,051,818 ............... 3425].......... 55,835,264 | . ...t
1.2 Residential Mortgage-Backed Securities ................... [............. 620,342 | ........... 1,684,388 |........... 1015398 |............. 611,013 |.............. 67,242 |....... XXX ...... |........... 3998383 ... 2420 2144440 A6
1.3 Commercial Mortgage-Backed Securities .........
14 Other Loan-Backed and Structured Securities
15 TOTALS ..o
All Other Governments
2.1 IssuerObligations ...
2.2 Residential Mortgage-Backed Securities ...................
2.3  Commercial Mortgage-Backed Securities ..................
24 Other Loan-Backed and Structured Securities
25 TOTALS ..o,
U.S. States, Territories and Possessions, Guaranteed
3.1 IssuerObligations ... [
3.2 Residential Mortgage-Backed Securities ...................
3.3  Commercial Mortgage-Backed Securities .........
34  Other Loan-Backed and Structured Securities
35  TOTALS ..ot
U.S. Political Subdivisions of States, Territories and Possessions,
Guaranteed
4.1 lssuerObligations ...
4.2  Residential Mortgage-Backed Securities
4.3  Commercial Mortgage-Backed Securities .
44  Other Loan-Backed and Structured Securities .............. | ...,
45 TOTALS ....iiiiiiiiiiiiiiiii [
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
51 lssuer Obligations .................ooooeiiiii 2,107,755 | ........... 1,406,857 | .o [ [ XXX oo [ 3514612 ...l 243 9,790,615 ..............ete 532 ...l 3514612 ...
52  Residential Mortgage-Backed Securities ................... | ..o 617,269 |........... 2,082,305|........... 1,587,003 |........... 3413727 | ... 2998458 |....... XXX oo [ 10,698,763 | ........oviinnnn 647 . ... 7955757 | ..o 432 ... 10,698,763 | ........ceviiiinns
53  Commercial Mortgage-Backed Securities .................. [ [ e e e XXX oo | e L e e
54  Other Loan-Backed and Structured Securities .............. (oo oo e e e XXX oo [
55 TOTALS .....ooiiiiiiiiiiiiiiiiiiiiiiii | 2725024 |........... 3489162 |........... 1,587,003 |........... 3413727 |........... 2998458 |....... XXX oo [ 14,213,375
Industrial and Miscellaneous
6.1 Issuer Obligations .......................... ... 29660215 (.......... 10795310 |........... 2,559,690 |........... 4,204,040 (....... XXX .. . 57424176 | ...
6.2  Residential Mortgage-Backed Securities e [ e XXX oo [ . e .
6.3  Commercial Mortgage-Backed Securities .................. [ [ 354,002 ... 11,682,481 |....... XXX oo | 12,036,573 |...cooiii T28|.......... 16,877,878 ... 91T | ...l 12,036,573 | ..o
6.4  Other Loan-Backed and Structured Securities ..............|.............. 66,010|.......... 16,003,299 |........... 1673969 |........... 3,017,788 |........... 1,027,386 |....... XXX oo o 21,788,452 |............... 1318 .......... 18525326 | ............... 10.06(.......... 21788452 ...
65 TOTALS .....coiiiiiiiiiiiiiiiiiiiiiiiii 10,270,930 | .......... 45663514 |.......... 12,823,372 ........... 5577478 |.......... 16,913,908 ....... XXX oo [ 91,249,201 |............... 5520 ......... 100,413,468 |............... 5454 |.......... 91,249,201 ...
Hybrid Securities
7.1 Issuer Obligations ...........oooiiiiiii e L e e e e XXX oo [ e e e e
7.2 Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
7.3 Commercial Mortgage-Backed Securities .................o [ | e e XXX oo [ e e e e
74 Other Loan-Backed and Structured Securities .............. [ o XXX oo |
75 TOTALS ..o o s L XXX oo o
Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations ............ocooviiiii L e e e e XXX oo [ e e e e
8.2  Residential Mortgage-Backed Securities ................... [ [ L e e XXX oo | e L e e
8.3  Commercial Mortgage-Backed Securities ...............ooo [ | e e e XXX oo [ e e e e
84  Other Loan-Backed and Structured Securities .............. [ [ XXX oo |
85 TOTALS .......ooiiiiiiiiiiiiiiiiiiiiiiiiiii i [ L XXX ......
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues

Distribution by Type

1
1 Year

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No
Maturity
Date

7

Total
Current Year

8
Column 7
as a % of
Line 10.6

9
Total
From Column 7
Prior Year

10

% From

Column 8
Prior Year

1
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds

9.1
9.2
9.3

Exchange Traded Funds - as Identified by the SVO .
Bond Mutual Funds - as Identified by the SVO
TOTALS

Total Bonds Current Year

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 10.6 as a % of Col. 7

20,494,915
.......... 1,237,611

65,251,979
.......... 3,766,693

15,036,729
.......... 2,602,401
............ 354,092
.......... 1,673,969

.......... 7,086,824
.......... 4,024,740

AAAAAAAAAA 8,903,605
AAAAAAAAAA 3,065,700
11,682,481
AAAAAAAAAA 1,027,386

116,774,052
14,697,146
12,036,573
21,788,452

. 116,774,052
.. 14,697,146
.. 12,036,573
.. 21,788,452

13.19

51.44

11.90

14.93

Total Bonds Prior Year

1.1
11.2
1.3
114
1.5
11.6
1.7

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 11.6 as a % of Col. 9

39,838,309
.......... 1,443,009

60,915,225
.......... 4,473,349
............ 513,901
14,305,080

22,086,055
.......... 2,429,672

.......... 7,481,793
.......... 1,495,500

.......... 8,281,967
AAAAAAAAAAAA 258,667
16,363,977
AAAAAAAAAAAA 774,681

138,603,349
10,100,196
16,877,878
18,525,326

. 138,603,349
.. 10,100,196
.. 16,877,878
.. 18,525,326

22.42

43.57

13.87

13.95

Total Publicly Traded Bonds

121
12.2
12.3
12.4
12.5
12.6
12.7
12.8

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS ..o
Line 12.6 as a % of Col. 7
Line 12.6 as a % of Line 10.6, Col. 7, Section 10 ...

20,494,915
.......... 1,237,611

65,251,979
.......... 3,766,693

15,036,729
.......... 2,602,401
............ 354,092

.......... 7,086,824
.......... 4,024,740

.......... 8,903,605
AAAAAAAAAA 3,065,701

116,774,052
14,697,146
12,036,573
21,788,452

138,603,349
10,100,196
16,877,878
18,525,326

. 116,774,052
.. 14,697,146
.. 12,036,573
.. 21,788,452

................ 8.55
................ 8.55

Total Privately Placed Bonds

13.1
13.2
13.3
134
13.5
13.6
13.7
13.8

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO-Designated Securities
TOTALS .o
Line 13.6 as a % of Col. 7
Line 13.6 as a % of Line 10.6, Col. 7, Section 10 ...
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Investments in
Short-term Parent,
Mortgage Investment Subsidiaries
Total Bonds Loans Assets (a) and Affiliates

1. Book/adjusted carrying value, December 31 of prioryear .....................coo 25,305,797 |.......... 25,305,797 | ..o
2. Cost of short-term investments acquired ....................oooo i 8,220,825(........... 8,220,825 .. ... e
3. Accrual of diSCOUNt ... 6,119 ... B9 e [
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) 0N diSPOSAlS ... ..ot 994)[................. (994) [ ..o
6. Deduct consideration received on disposals ....................coocoi e 33,529,595 .......... 33,529,595 | ... e
7. Deduct amortization of premium ... 2152 .. 21520 o
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......|..................... Of. o Of oo e
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ...................oo | Of. ..o Of . oo

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SI11 Schedule DB Part A Verification .........................cooo s NONE
SI11 Schedule DB Part B Verification ..........................ccoooont NONE
SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions ................. NONE
SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions ................. NONE
SI14 Schedule DB Verification ..............cccoviiiiiiiiiii i NONE

SI11 - Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual Funds Other (a)

1. Book/adjusted carrying value, December 31 of prioryear .....................ooooo [ 6,282,592........... 6,282,592 (...
2. Costof cash equivalents acquired ....................ccoooiiiiii | 16,303,792 .......... 16,303,792 ...
3. Accrual of discount ... 10,054 ............... 10,054 | .
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) On diSPOSalS ............oviiiiiiiiiii i [ (2494)|............... (2494) | ..o
6.  Deduct consideration received on disposals ......................coocoi 16,531,367 |.......... 16,531,367 ..o
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 6,062,577 |........... 6,062,577 | ..o |
11, Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Lines 10 minus 11) .........................|........... 6,062,577 ........... 6,062,577 ...

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15
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EO01

E02

E03

E04

EO05

E06

EO7

E08

E09

Schedule A - Part 1 Real Estate Owned ...................ccoiiunnt. NONE
Schedule A - Part 2 Real Estate Acquired .................ccoiiiin... NONE
Schedule A - Part 3 Real Estate Disposed .................ccciiiiiinnn. NONE
Schedule B Part 1 - Mortgage LoansOwned ............................ NONE
Schedule B Part 2 - Mortgage Loans Acquired . ......................o.s. NONE
Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE
Schedule BA Part 1 - Long-Term Invested Assets Owned ................. NONE
Schedule BA Part 2 - Long-Term Invested Assets Acquired ................ NONE
Schedule BA Part 3 - Long-Term Invested Assets Disposed ............... NONE

EO01-E09
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value 11 Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F Current

0 Year's

R Rate Other- Total

E Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated

| NAIC Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual

CUSIP G Bond Desig- Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Dueand During Maturity

Identification Description Code | N CHAR nation Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912810RS9 ... | US TREASURY BOND 2.5% 5/15/46 ............. - 1,017,844 1,080,644 1,115,000 [ ....... 1,019,808 12/28/2017| 05/15/2046
912810RM2 .. | U'S TREASURY BOND 3% 5/15/45 . ... . U PO - . . 2,787,106 . 2,630,751 . 2,505,000 ....... 2,776,000 | ... 10/07/2016| 05/15/2045

912810FTO ... | US TREASURY BOND 4.5% 2/15/36 .. . 4,574,325 . 4,507,117 RN 3,501,000 ....... 4527136 | ... 07/05/2017 | 02/15/2036

912810PX0 ... | U S TREASURY BOND 4.5% 5/15/38 .. ... 903,862 ...916,281 ... 705,000 ......... 903,757 | ... 12/22/2017| 05/15/2038
912828285 ... [ U S TREASURY NOTE 0.75% 8/15/19 . . 2,557,815 . 2545165 ....... 2,591,000 (....... 2,562,323 | ... 09/28/2017| 08/15/2019
912828WD8 .. | U S TREASURY NOTE 1.25% 10/31/18 4,812,341 4,760,976 4,780,000 (....... 4,790,980 01/24/2017( 10/31/2018
912828VF4 ... | US TREASURY NOTE 1.375% 5/31/20 ... . 1,162,927 1,163,897 | ... 1,179,000 | ....... 1,163,016 12/22/2017| 05/31/2020
9128282V1 ... | US TREASURY NOTE 1.375% 9/15/20 10,326,921 10,252,682 | ...... 10,401,000 | ...... 10,332,446 10/30/2017| 09/15/2020
912828XU9 ...| US TREASURY NOTE 1.5% 6/15/20 .. . 7,691,379 . 7,603,576 | ... 7,681,000 ....... 7,690,128 08/30/2017 | 06/15/2020
912828N48 ... | US TREASURY NOTE 1.75% 12/31/20 . 7,718,895 . 7,708,054 | ... 7,762,000 | ....... 7,719,393 12/28/2017| 12/31/2020
912828XR6 ... | US TREASURY NOTE 1.75% 5/31/22 . . 4,717,230 . 4,698,698 | ... 4,782,000 (....... 4,717,599 12/28/2017| 05/31/2022

9128283F5 ... [ US TREASURY NOTE 2.25% 11/15/27 . 1,450,302 . 1454203 | ... 12/28/2017| 11/15/2027

912828V98 ... [ US TREASURY NOTE 2.25% 2/15/27 . . 2,790,843 . 2,768,198 | ....... 2,805,000 ....... 2,791,069 10/30/2017| 02/15/2027
912828U40 ... | US TREASURY NOTE 1% 11/30/18 ... . 3,386,301 . . 3375826 |....... 3,400,000 ....... 3,391,261 | ... . 06/21/2017| 11/30/2018
0199999 Subtotal - U.S. Governments - Issuer Obligations 55,898,094 ... XXX ... [...... 55,446,067 | ... ... 54,682,000 ...... 55,835,264 (45,017) XXX [ XXX

U.S. Governments - Residential Mortgage-Backed Securities

3617AGWQO . | GNMA Il POOL #0BA4255 3.5% 7/20/47 ..........[..... L4 T 2,126,434 | ..... 1042170 [ ....... 2,115298 | ....... 2,029,706 | ....... 2,125,745 (1,402) 08/02/2017 | 07/20/2047
3620AMTH5 .. | GNMA POOL #0734152 4% 1/15/41 Y L4 1o . L 1,482,223 (... .. 105.0980 | . 1467879 (... 1,396,676 | ....... 1,480,795 | ....... R . (11,240) | .. 05/04/2017 | 01/15/2041
36182UZ83 ... | GNMA POOL #0AJ0767 3.5% 8/15/45 ............[..... T P U [ OO PrTTTT 391,987 | ..... 103.9760 | ......... 388569 |......... 373710 ... 391,843 | .o (772) 08/02/2017 | 08/15/2045
T 0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities ...................coooiiiios [oon 4,000,644 ... XXX ... [....... 3,971,746 | ....... 3,800,092 | ....... 3,998,383 (13,414) XXX [ XXX
o 0599999 Subtotal - U.S. GOVEIMMENTS ... ... .ttt ettt ettt ettt [ 59,898,738 | ... XXX ... [...... 59,417,814 | ...... 58,482,092 |...... 59,833,647 (58,431) XXX [ XXX

U.S. Special Revenue, Special Assessment - Issuer Obl

341271AA2 ... | FL ST BRD OF ADMIN 2.163% 7/01/19 ...........[..... v [ IFE 275,000 274406 | ......... 275000 | ......... 275,000 | e e e e 2163 |..... 2463 |0 .| 2974 02/23/2016( 07/01/2019
65819WACT .. | NC ST ESTRN MUNI 2.003% 7/01/18 .. B ... 125,000 L. 125043 (... 125000 ......... 125,000 ....... R P . A PO 2003 |..... 2003 | ... |.. . 1,252 07/16/2015( 07/01/2018
6459186Q1 .. .| NJ STECON DEV 2.421% 06/15/18 ..............[..... ... 362,160 ...360,058 ... .360,000(......... 360,622 |....... e . A PO 2421 ... 2038 |JD ...|.. 387 11/03/2016| 06/15/2018
64577BKY9 ...| NJ ST ECON DEV 3.802% 06/15/18 ..............[..... ... 205,000 ... 20629 | ... .205,000(......... 205,000 | ....... A P . A PO 3802..... 3802|JD...|.. 346 08/26/2015( 06/15/2018
64577BTU8 ...| NJ ST ECON DEV AUTH 3.882% 6/15/19 . R P ... 170,000 L7199 L 170,000 | ......... 170,000 ....... A P . A PO 3882..... 3882|JD...|.. 293 11/30/2016| 06/15/2019
646136K83 ... | NJ ST TRANSPRTN 1.758% 12/15/18 ............|..... ... 712,642 ... 715644 | ... .720,000 | ......... 716,662 |....... e .. . e 1758 | ..... 2251 (0D ... |.. 563 10/21/2016| 12/15/2018
64971WP20 .. | NY CITY NY TRANSITION 1.65% 8/01/21 .........[..... ... 750,848 ... 736,019 ... 755,000 ......... 751,857 | ....... R T .. e 1650 |..... 1770 | FA ... | .. 5,191 10/13/2016( 08/01/2021
64971QH55 .. | NY CITY TRANSITION 1.28% 11/01/18 ...........[..... ... 350,742 ...348,047 | ... 350,000 ......... 350228 |....... e .. . e 1280 ..... 1.201 | MN .. L TAT L. 01/29/2016| 11/01/2018
64990CEM9 .. | NY ST DORM AUTH 1.456% 7/01/19 .. R P ... 210,000 ...208324 | ... .210,000 | ......... 210,000 |....... e .. e 1456 |..... 1456 | JJ ... L1529 ... 06/02/2016| 07/01/2019
650035582 ... | NY STURBAN DEV 1.38% 3/15/18 .............. [..... ... 352,475 . ...349818 | ... .350,000|......... 350,243 | ....... e . . N 1.380..... 1.041|MS .. |.. L1422 ... 01/29/2016| 03/15/2018
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations 3,513,866 ... XXX ... |....... 3,495,651 3,520,000 | ....... 3514612 ... oo LOXXX [ XXX XXX ] 14,704 XXX [ XXX

U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed Securities

31335AWT1 .. | FHLMC POOL #G6-0658 3.5% 7/1/46 ............[..... RO . B 554,771
31326FZB7 ... | FHLMC POOL #2B-1638 VAR 8/1/43 ... .. R P .. 540,586
312944Y54 ... | FHLMC POOL #A9-61324.5% 1/01/41 ........... |.....
3132J4GA1 ...| FHLMC POOL #G3-0892 5.5% 4/01/30 ...........[.....
31335AX52 ... | FHLMC POOL #G6-0700 4.5% 9/01/2045 . .
3137FCJK1 ...| FHLMC POOL #K070 A2 VAR 11/25/27 ...
3140J5XX2 ... | FNMA  POOL #0BM1593 3.5% 11/1/35
3136AK2A0 .. .| FNMA GTD REMIC 14-M10 ASQ2 VAR 9/25/19 ...
31416BS58 . .. | FNMA POOL #0995240 4.500% 8/01/37 .......... [.....
3138EKGEQ ...| FNMA POOL #0AL3568 VAR 4/1/23 . .. .
3138EMV40 .. [ FNMA POOL #0AL5134 VAR 4/1/44 . ..
3138EP2K9 ... FNMA POOL #0AL7077 4% 7/1/35 ..
3138ETRP3 .. | FNMA POOL #0AL8593 4% 4/1/36 ..
3138ERD98 .. | FNMA POOL #0AL9127 4% 10/1/44 .
3138WK2H7 .. | FNMA POOL #0AS9775 3.5% 6/1/37

556,113
..536,515 ...

536,902 | .........5884771 | ... s [ e [ 03800 Ll 3319 [ MON L L 22 12/28/2017 | 07/01/2046
.529,014 e A . . . . . . .. 9,612 [01/17/2017| 08/01/2043
611,027 | ......... . . e 2201 27,496 |10/18/2016( 01/01/2041
754350 | ......... . . e 3457 41,489 10/13/2016{ 04/01/2030
. . . . 66,610 [10/11/2016| 09/01/2045

....... 11/30/2017 | 11/25/2027
.. 4,839 (08/30/2017| 11/01/2035
.. 9,980 [11/15/2016| 09/25/2019
. 20,499 10/11/2016| 08/01/2037
... 10,316 |01/17/2017 | 04/01/2043
... 13,864 [01/17/2017| 04/01/2043
....... 11/30/2017 | 07/01/2035

....... 12/06/2017 | 04/01/2036
. . 16,844 (04/11/2017| 10/01/2044
.. 887,595 .. 880,018 ... . 842695 |......... . 7,374 (08/30/2017| 06/01/2037

10,716,638 [ ... XXX ... 10,573,464 | ...... 10,072,716 ...... . 228924 |. XXX [.. XXX.

2699999 Subtotal - U.S. Special Revenue, Special Assessment - Residential Mortgage Backed Securities . .

3199999 Subtotal - U.S. Special Revenue, Special ASSeSSMeNt . ...........iveiiiiiiiiiieiieiieaiee | 14,230,504 ... XXX ... [...... 14,069,115 ...... 13,592,716 | ...... ,213, .. R L XXX ..., 46298 . ... ... 296,475 . XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Ob Ilgatlons

90131HAN5 .. | 21ST CENTURY FOXAMERICA6.9% 3/01119 ... [..... |... [........... 2FE ...... 172,383 157,880 150,000 [ ......... 167,932 [ ... ... [ (BB38) | e 6900 |..... 2278 | MS 10/13/2015| 03/01/2019
002824BJ8 ... | ABBOTT LABORATORIES 2% 09/15/118 .......... [..... R P .. |2FE ... ... 350,432 .. 347,923 | ... 348,000 | ........ 348,502 ... e (1930) [ e 2000 ..... 1.294 [ MS 03/07/2017 | 09/15/2018
00287YAT6 ...| ABBVIEINC2.5% 5/14/20 ............ B v | T 2FE L ... 420,865 ... 420,291 419,000 | ... 420,786 (L e (T8 e e 2500 |..... 2.266 | MN 11/28/2017| 05/14/2020
00287YAP4 .. .| ABBVIEINC3.2% 11/06/22 .....................[..... v | VL 2FE L .. 866,588 .. 847,901 ... .835000 | .........860,224 | ............... | (BASY) L e 3200 ..... 2463 | MN 10/24/2016| 11/06/2022
009090AA9 ... | AIR CANADA 2015-1 CL A144A3.6% 3/25115 ......[..... Al 1FE ... 387,053 394,376 388,510 .........387142 | ............... [ B9 e 3600]..... 3.640 | MS 12/19/2016| 09/15/2028
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023135BD7 ... | AMAZON.COM INC 144A 3.875% 8/22/37 .........|..... U I P = 106,734 | ..... 106.1100 113,538 107,000 | ......... 106,737 .. 08/15/2017 | 08/22/2037
02361DAGS5 .. | AMEREN ILLINOIS CO 9.75% 11/15/18 ..... JUU P ... |1FE...... ...319,158 | ..... 106.4900 | . .291,783 | ... .274,000 | ......... 293,404 | ... (21,938) 10/24/2016| 11/15/2018
025816BG3 .. .| AMERICAN EXPRESS CO 1.550% 05/22/18 .......[..... FE ... ...100,263 | ...... 99.8830 | . ..99,883] ... 100,000 | ......... 100,034 | oo [ (86) 04/09/2015| 05/22/2018
0258MODV8 .. | AMERICAN EXPRESS CREDIT 1.8% 7/31118 ......|..... 1 FE ... ...368,354...... 99.9340 | . .364,759 | ... .365,000|......... 365,246 | ... (2,082) 04/12/2016| 07/31/2018
02665WBEO .. | AMERICAN HONDA FINANCE 1.2% 7/12/19 .......[ ..o | .o [oeiiiis 1FE ...... ...199,800 | ...... 98.6170 | . .. 197,234 | .. .200,000|......... 199,897 | oo o 66 07/07/2016| 07/12/2019
026874DF1 ... | AMERICAN INTL GROUP 4.800% 07/10/45 ....... [..... 1 FE ... ... 446,236 | ..... 112.1540 | . ... 467,682 ... LA17,000] ..l 445591 ... (546) 10/20/2016| 07/10/2045
031162BU3 ...| AMGEN INC 2.200% 05/22/19 ...................fouees 1 FE ... ...214358 | ... 100.0200 | . ...210042 ... .210,000 | ......... 212,199 | ... (1,707) 09/14/2016| 05/22/2019
035242AG1 ...| ANHEUSER-BUSCH INBEV FIN 1.9% 2/01/19 ..... [ ..... |.o. [oooiiins 1FE ...... ..289214 ..., 99.7930 | . ...289,400 ... 290,000 ......... 289,639 | ... 222 01/13/2016| 02/01/2019
035242AN6 ... | ANHEUSER-BUSCH INBEV FIN 4.9% 2/1/46 ...... [ ..... 1 FE ... ...503,000]..... 115.8990 | . ...540,089 | ... 466,000 ......... 502,398 | ... . (603) | .. 01/27/2017 | 02/01/2046
037833AQ3 .. .| APPLE INC 2.100% 05/06/19 ................... [..... 1FE ... ...334518|..... 100.2300 | . ...330,759 | ... 330,000 ......... 331,860 | ... (1,354) | .. 01/05/2016| 05/06/2019
00206RCWO .. [ AT&T INC 1.750% 01/15/18 .....................]..... 2FE ...... ...206,324 | ...... 99.9720 | . ...204943 | ... 205,000 ......... 205,028 | ... (714) | .. 03/04/2016| 01/15/2018
00206RCC4 .. | AT&T INC 2.3% 03/11/19 . Y I 2FE ...... ...628881]..... 100.1070 | . ...623,667 | ... .623,000(......... 625,724 | ... (2,236) | .. 11/22/2016| 03/11/2019
00206RCNO .. [ AT&TINC3.4% 05/15/25 ... ... nnnn 1 2FE ...... ...435124 | ... ... 98.3150 | . .. 417839 ... 425,000 ......... 433,765 | ... (1,130) | .. 10/11/2016| 05/15/2025
05523UAKG .. .| BAE SYSTEMS HLDGS 144A 3.8% 10/07/24 ...... |..... 2FE ...... ...603,607|..... 104.0300 | . ...597,132 | ... 574,000 ......... 599,774 | ... (3,348) | .. 02/09/2017 | 10/07/2024
05523UAJ9 ... | BAE SYSTEMS HLDGS 144A 6.375% 06/01/19 ... |..... 2FE ...... ...423506|..... 105.4410 | . ... 404893 | ... .384,000|......... 406,280 | ... (15,323) | .. 11/15/2016| 06/01/2019
08051GGBY .. | BANK OF AMERICA CORP 2.151% 11/09/20 ...... | ..... FE ... ... 244,000 ...... 99.5420 | . ..242882] ... 244000 ... 244000 ..o . 11/04/2016| 11/09/2020
08051GFX2 .. .| BANK OF AMERICA CORP 3.500% 04/19/26 ...... [ ..... FE ... L TT13T5 102.2400 | . ... 766,800 | ... 750,000 ......... 774,309 | ... .. (2537) .. 10/11/2016| 04/19/2026
08051GDZ9 .. | BANK OF AMERICA CORP 7.625% 06/01/19 ...... [ ..... FE ... ...591,494 | ... 107.5760 | . ...554,016 | ... 515,000 ......... 556,031 | ... . (28316) | .. 10/20/2016| 06/01/2019
08050TLY6 ... | BANK OF AMERICA NA 1.650% 03/26/18 ... I P FE ... ...249293 | ... 100.0050 | . ...250,013 ... .250,000|......... 249,934 | ..o 276 | .. 08/19/2015| 03/26/2018
06367TJW1 .. | BANK OF MONTREAL 1.350% 08/28/18 .......... [..... A FE ... ...349,986 | ...... 99.6810 | . ...348,884 | ... .350,000|......... 349,995 [ ..o 7. 08/24/2016| 08/28/2018
m 08367TPX2 .. .| BANK OF MONTREAL 2.100% 12/12/19 ...... O A FE ... 444809 (... ... 99.7230 | . L A43767 | ... 445000 ......... MABTA . 63].. 12/07/2016| 12/12/2019
- 064159CU8 . . .| BANK OF NOVA SCOTIA/THE 2.05% 10/30/18 .....|..... A 1FE ...... ...243230..... 100.1000 | . ...240240 | ... 240,000 ......... 241,268 | ... (1,503) 09/02/2016| 10/30/2018
o 084664CK5 . . . | BERKSHIRE HATHAWAY FINAN 1.3% 8/15/19 .....|..... 1FE ...... L.279728 | ... 98.7370 | . ...276,464 | ... .280,000(......... 279852 | ... 9Pf.. 08/08/2016| 08/15/2019
S 09256BADY .. .| BLACKSTONE HLDGS 144A 4.750% 02/15/23 .....|..... 1FE ...... ...315043 | ..... 108.8010 | . ... 313347 ... .288,000|......... 310,657 | ... . (3948) | .. 01/30/2017 | 02/15/2023
10112RARS5 .. | BOSTON PROPERTIES LP 5.625% 11/15/20 ......|..... 2FE ...... ...685886|..... 108.1540 | . ...654332] ... 605,000 ......... 659,613 | ... (22,368) | .. 10/19/2016| 11/15/2020
05565QDCY .. | BP CAPITAL MARKETS PLC 1.676% 5/03/19 ......|..... C 1FE ...... ... 175,000 | ...... 99.4740 | . ... 174,080 | ... 175,000 ......... 175,000 ..o e . 04/28/2016| 05/03/2019
11575TAAG ... | BROWN UNIV PROVIDENCE 4.57% 9/01/19 ...... | ..... .. 1FE ...... L. 119594 | L 103.9520 | . ... 113,308 | ... .109,000|......... 114,481 ... (3,224) | .. 05/24/2016| 09/01/2019
12189TBC7 .. .| BURLINGTON NORTH SANTAFE 4.7% 10/01/19 .. .| ..... 1FE ...... L. 211485 ... 104.2350 | . ... 198,047 | ... .190,000|......... 201,207 | ... (6,294) | .. 05/05/2016| 10/01/2019
13645RAX2 . ..| CANADIAN PACIFIC RAIL 6.125% 09/15/2115 ... | ..... A FE ... ... 265766 |..... 133.5160 | . ...291,085 ... 218,000 ......... 265,743 .o (19)].. 10/11/2016| 09/15/2115
13645RAJ3 ... | CANADIAN PACIFIC RAIL 7.250% 05/15/19 ....... | ..... FE ... ...495052|..... 106.4040 | . ...468,178 | ... 440,000 ......... 471,120 | ... (22,115) | .. 11/30/2016| 05/15/2019
14042RFH9 .. | CAPITAL ONE NA/MCLEAN 2.35% 1/31/20 ........|..... FE ... ...591,580 | ...... 99.6990 | . ...587,227 | ... .589,000|......... 591,178 | ... ... (402) | .. 09/12/2017 | 01/31/2020
14042E4L1 ... | CAPITAL ONE/MCLEAN VA 1.650% 02/05/18 ......|..... 1FE ...... 289710 .. 99.9970 | . ...249,993 | ... .250,000|......... 209977 [ oo 241(.. 11/17/2016| 02/05/2018
14149YBL1 ... [ CARDINAL HEALTH 1.948% 6/1419 .............|..... FE ... ...393,000(...... 99.3850 | . ...390,583 | ... .393,000(......... 393,000 [ .. 06/01/2017 | 06/14/2019
14912L4E8 ... | CATERPILLAR FINANCE SVCS 7.15% 2/15/19 ... | ..... FE ... ...203,269 | ..... 105.5970 | . 192,187 | .. 182,000 ......... 192,812 ... (9,450) 11/17/2016| 02/15/2019
14912L6W6 .. | CATERPILLAR FINANCIAL SVCS 1.9% 3/22/19 ....|..... 1FE ...... ...592644|...... 99.8480 | . ...592,099 ... .593,000|......... 592780 ... 136 | . 03/20/2017 | 03/22/2019
17275RAUG .. | CISCO SYSTEMS INC 1.650% 06/15/18 ..........|..... 1FE ...... ...209,964 | ...... 99.9150 | . ...209822 ... 210,000 ......... 209994 ... 121. 06/10/2015| 06/15/2018
172967KS9 . .. | CITIGROUP INC 2.050% 06/07/19 ..... R P 2FE ...... ... 169912 ...... 99.7100 | . ... 169,507 | ... 170,000 | ......... 169,957 ... e 29]. 06/02/2016| 06/07/2019
172967KEOQ ... | CITIGROUP INC 2.050% 12/07/18 ...............|..... 2FE ...... ... 344752 | ... ... 99.8950 | . ... 344638 | ... 345000 ......... 344021 ... 83|. 12/02/2015| 12/07/2018
172967KK6 . .. | CITIGROUP INC 2.700% 03/30/21 ...............|..... 2FE ...... ...262464 | ..... 100.3040 | . ... 257,781 ... 257,000 ......... 261,058 | ... (1,187) 10/19/2016| 03/30/2021
172967KNO .. .| CITIGROUP INC 3.400% 05/01/26 .. ... R P 2FE ...... ...780482..... 100.5970 | . ... 764,537 | ... .760,000|......... 778,199 | ... (1,889) 10/11/2016| 05/01/2026
191216BV1 ... | COCA-COLA CO/THE 1.375% 05/30/19 I FE ... L AT9874 | 99.1620 | . 178492 ... .180,000|......... 179,940 | oo o 42 05/25/2016| 05/30/2019
20030NCG4 .. | COMCAST CORP 4.049% 11/1/52 ... | euen 1 FE ... ...206,150 | ..... 102.3230 | . ...203623 ... . 199,000 208,145 oo [ 6. 12/15/2017| 11/01/2052
20030NBAS8 ...| COMCAST CORP 5.15% 3/1/20 . ..........ceoun [ ouenn FE ... .208,182]..... 105.9820 | . .206,665 | ... . 195,000 207,542 (640) | . 11/16/2017| 03/01/2020
20030NAX9 ...| COMCAST CORP 6.400% 05/15/38 ..............[..... FE ... ..59,001|..... 135.0380 .. 58,066 ... .. 43,000 58,509 (495) 10/21/2016| 05/15/2038
20826FAA4 ...| CONOCOPHILLIPS CO 2.400% 12/15/22 ......... [..... 1 FE ... 433,041 ...... 98.8370 426976 ... 432,000 432,837 (176) 10/24/2016| 12/15/2022
21688AAGT .. | COOPERATIEVE RABOBANK 1.375% 8/09/19 .....|[..... c 1FE ...... 254263 [ ...... 98.6590 ... 251,580 | ... 255,000 [ ......... 254,802 | ..o 243 08/02/2016| 08/09/2019
126650CH1 .. .| CVS HEALTH CORP 1.900% 07/20/18 ............|..... 2FE ...... 345911 ...... 99.9700 ... 344897 | ... 345,000 ......... 345,171 . (306) 07/14/2015| 07/20/2018
126650BP4 ... | CVS PASS-THROUGH TRUST 6.036% 12/10/28 ... | ..... 2FE ...... 260,280 | ..... 111.1690 ...248932 ... 223922 ......... 257,485 (4,474) 10/18/2016| 12/10/2028
126650BS8 ... | CVS PASS-THRU 144A 7.507% 01/10/32 ......... | ..... 2FE ...... 819,484 | ..... 122.5590 ...788,605 ... 643,449 ......... 809,886 (14,609) 10/12/2016| 01/10/2032
233851CM4 .. | DAIMLER FIN N AMER 144A 1.75% 10/30/119 ......|..... 1FE ...... 493299 | ...... 98.7940 ...488,042 ... 494000 (......... 493567 ... | 230 10/26/2016| 10/30/2019
233851CS1 ... | DAIMLER FINANCE NA 144A2.85% 1/6/22 ....... |..... 1FE ...... 480,466 | .. ... 100.4280 ...483,059 | ... 481000 (......... 480,565 | ... | 99 (. 01/03/2017| 01/06/2022
233851CZ5 ... | DAIMLER FINANCE NORTH AME 2.3% 2/12/21 ....| ..... 1FE ...... 350,266 | ...... 99.1520 ...348,024 | ... 351,000 ......... 350,295 ... 281. 11/09/2017 | 02/12/2021
25746UCD9 .. | DOMINION RESOURCES INC/VA 1.9% 6/15/18 ... | ..... 2FE ... 204,928 | ...... 99.9900 ...204,980 | ... 205,000 ......... 204989 ... 24 06/09/2015| 06/15/2018
26441CAK1 .. .| DUKE ENERGY CORP 2.100% 06/15118 ..........[..... FE ... 276,708 | ... 100.0280 ..215,077 | ... 275,000 [ ......... 275,559 (1,054) 11/23/2016| 06/15/2018
26441CAN5 .. | DUKE ENERGY CORP 3.750% 04/15/24 . I FE ... 714,438 | ..... 104.4410 ...697,666 | ... 668,000 [ ......... 707,087 (6,171) 10/28/2016| 04/15/2024
26441CAD7 .. | DUKE ENERGY CORP 5.050% 09/15119 ..........[..... FE ... 230,985 | ..... 104.4980 ...219446 | ... 210,000 [ ......... 222,148 (6,965) | . 09/20/2016| 09/15/2019
281020AK3 .. . | EDISON INTERNATIONAL 2.125% 4/15/20 I FE ... 320811 ...... 99.1240 ...318,188 | ... 321,000 | ......... 320,850 [ .. [ 39]. 03/22/2017 | 04/15/2020
29157TAA4 ...| EMORY UNIVERSITY 5.625% 09/01/19 ...........[..... 1FE ...... 843,336 | ..... 105.3770 L T9T704 | 757,000 | ......... 808,304 (30,156) 10/28/2016| 09/01/2019
29379VBG7 .. | ENTERPRISE PRODUCTS OPER 1.65% 5/07/18 ... | ..... FE ... 169,798 | ...... 99.8670 ... 169,774 | ... 170,000 | ......... 169,976 | ..o o 68 05/04/2015| 05/07/2018
26875PAD3 .. .| EOG RESOURCES INC 5.625% 06/01/19 .........|..... 2FE ...... 136,891 [ ..... 104.6290 ...130,786 | ... 125,000 | ......... 131,340 4372) | .. 09/19/2016| 06/01/2019
664397AL0 ... | EVERSOURCE ENERGY 1.600% 01/15/18 ........|..... 2FE ...... 364,985 | ...... 99.9790 ...364,923 | ... 365,000 ......... 364999 (... 131. 11/22/2016| 01/15/2018
664397AM8 .. .| EVERSOURCE ENERGY 3.150% 01/15/25 ........|..... 2FE ...... 353,341 ..... 100.3780 ...343293 | ... 342,000 ......... 351,727 (1,345) | .. 10/13/2016| 01/15/2025
30219GANS .. | EXPRESS SCRIPTS HOLDING 3.4% 3/01/27 ......|..... e T 2FE L 389,420 | ...... 98.1310 ...380,748 | ... 388,000 ......... 389,270 . (124) ] .. 10/11/2016| 03/01/2027
30231GAP7 .. | EXXON MOBIL CORP 1.708% 03/01/19 ....... B P 1FE ...... 554,998 | ...... 99.7660 ..552,704 | ... 554,000 ......... 554,517 (435) | .. 11/17/2016| 03/01/2019
33616CAA8 .. .| FIRST REPUBLIC BANK/ICA 2.375% 6/17/19 ...... |..... 1 1FE ...... 349,054 | ...... 99.8180 346,368 347,000 ......... 348751 ... (303) 10/04/2017| 06/17/2019
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345397XY4 ... | FORD MOTOR CREDIT C0O 2.021% 05/03/19 ......|..... 2FE ... | 250,000 ...... 99.5470 | ......... 248,868 |......... 250,000 ......... 250,000 ... 04/29/2016| 05/03/2019
345397YHO .. .| FORD MOTOR CREDIT CO LLC 2.262% 3/28/19 .. .| ..... .. 2FE ...... ... 424000 ...... 99.8500 | . ...423364 | ... 424000 ......... 424000 ... . 03/28/2017| 03/28/2019
36164QNA2 .. | GE CAPITAL INTL FUND 4.418% 11/15/35 ........ [..... c FE ... 611,364 ... 108.2260 | . ...595243 | ... .550,000|......... 608,662 | ... (2,304) | .. 10/24/2016| 11/15/2035
36962G6W9 .. | GENERAL ELECTRIC CO 1.625% 04/02/18 ....... [..... L |FE L LTI 99.9520 | . ... 169,918 | ... 170,000 | ......n 170,166 | ... . (652) | .. 01/22/2016| 04/02/2018
37045XBS4 .. .| GENERAL MOTORS FINANCIAL 3.45% 1/14/22 ....| ..... v e T 2FE L ...386,722..... 101.3500 | . 391211 .386,000|......... 386,589 | ... L (132) ] .. 01/31/2017 | 01/14/2022
372546AQ4 .. .| GEORGE WASHINGTON UNIV 3.485% 09/15/22 ... | ..... CFE L 432973 ... 102.3290 | . ... 418526 | ... .409,000 | ......... 428,587 | ... (3,889) | .. 11/28/2016| 09/15/2022
38141GWC4 .| GOLDMAN SACHS GROUP 3% 4/26/22 .......... [..... FE ... ..224350 ... 100.3920 | . ...225882] ... .225000(......... 228452 o 102 .. 02/13/2017 | 04/26/2022
38141EA58 ... | GOLDMAN SACHS GROUP 5.375% 3/15/20 .......[..... FE ... ...505483|..... 106.0330 | . ... 493,053 | ... 465,000 ......... 494,711 ... . (10,772) | .. 02/27/2017 | 03/15/2020
38141GGS7 .. | GOLDMAN SACHS GROUP 5.750% 01/24/22 ... | ..... FE ... . 1,050,483 | ..... 110.8830 | . . 1,003,491 | ... .905,000]....... 1,019,286 | ... . (26415) | .. 10/20/2016| 01/24/2022
38141GVT8 .. .| GOLDMAN SACHS GROUP INC 2% 04/25/19 ..... |..... R PO | 1FE ...... ...239333|...... 99.6990 | . ...239278 | ... 240,000 ......... 239,702 ... 221 .. 04/20/2016| 04/25/2019
38147MAA3 .. | GOLDMAN SACHS GROUP INC 2.9% 7/19/18 .....|..... P 1FE ...... ... 174663 | ... .. 100.4550 | . L A70,774 | L 170,000 | ......... 170972 | ... .o (1,743) | . 11/05/2015| 07/19/2018
437076BB7 ... | HOME DEPOT INC/THE 2.250% 09/10/18 ..... B U I P = ...204870..... 100.2860 | . ...200572 ... 200,000 ......... 200,350 | ... . (1,815) ] .. 06/04/2015( 09/10/2018
459200JE2 ... | INTL BUSINESS MACHINE 1.8% 05/17/19 ........ [..... L |FE L 178,063 ... 99.7400 | . 174545 175,000 ...l 176,477 | ... (1,058) 06/24/2016| 05/17/2019
478160BR4 .. .| JOHNSON & JOHNSON 1.125% 03/01/19 .........[..... 1FE ...... ...284966|...... 98.9960 | . ...282139 ... 285,000 ......... 284087 ... 1" 02/25/2016| 03/01/2019
46625HJL5 ... | JPMORGAN CHASE & CO 1.625% 05/15/18 .......[..... 1FE ...... ...168,922|...... 99.9350 | . ...169,890 | ... 170,000 | ......... 169,860 [ ... [ 372 06/08/2015| 05/15/2018
46625HKAT7 ...| JPMORGAN CHASE & CO 2.25% 1/23/20 .........[..... FE ... ...361,408 | ...... 99.9330 | . ...360,758 | ... .361,000|......... 361,388 | ..o e (20) | . 11/28/2017| 01/23/2020
46625HJR2 .. .| JPMORGAN CHASE & CO 2.350% 01/28/19 .......[..... FE ... ...349,005..... 100.1970 | . ...345680 ... .345,000 | ......... 346,510 | ... (1,378) | .. 03/01/2016| 01/28/2019
46625HJD3 .. .| JPMORGAN CHASE & CO 4.500% 01/24/22 .......[..... 1FE ...... ...927,057 | ..... 107.0050 | . L. 921313 .. .861,000|......... 914,090 | ... (12,138) | .. 12/01/2016| 01/24/2022
48203RALS ... | JUNIPER NETWORKS INC 3.125% 02/26/19 ...... [ ..... FE ... L7879 100.7830 | . L T71,998 | . .766,000|......... 774,654 | ... (7,336) | ... 11/16/2016| 02/26/2019
49326EEE9 ...| KEYCORP 2.300% 12/13/18 ... ........c.oeven [ enens FE ... ...205702]..... 100.1500 | . .. 205,308 | ... .205,000(......... 205,220 | ... . (252) .. 01/05/2016| 12/13/2018
m 494550BS4 . . . | KINDER MORGAN ENERGY PRT 4.15% 2/01/24 ... | ..... FE ... .. 438,658 | ..... 103.7120 | . 439,739 424000 ... 436,360 | ... (1,974) | .. 10/26/2016| 02/01/2024
- 48250AAA1 .. .| KKR GROUP FINANCE 144A 5.125% 6/01/44 ......|..... 1FE ...... 479,966 | .. ... 110.8500 532,080 480,000 CAT906T | 1 10/11/2016| 06/01/2044
o 53079EBES3 .. .| LIBERTY MUTUAL GRP 144A 4.25% 6/15/23 ......|..... 2FE ...... 99,483 |..... 105.3730 96,943 92,000 98,253 (1,044) 10/20/2016| 06/15/2023
N 539830BJ7 ... | LOCKHEED MARTIN CORP 1.850% 11/23/18 ..... |..... 2FE ...... 84,855 ...... 99.8780 84,896 85,000 84956 |............0 | 49 11/16/2015| 11/23/2018
58013MEWO .. | MCDONALD'S CORP 2.100% 12/07/18 ...... A 2FE ...... 64,968 | ..... 100.1020 65,066 65,000 64990 |.............0 | 1" 12/02/2015| 12/07/2018
58155QAFO0 .. .| MCKESSON CORP 1.400% 03/15/18 .............[..... 2FE ...... 149226 | ...... 99.9020 149,853 150,000 149946 ... | 259 03/02/2015| 03/15/2018
585055BA3 . .. | MEDTRONIC INC 1.375% 04/01/18 .. A R 1FE ...... 169,703 [ ...... 99.8970 169,825 170,000 169,965 ... oo 138 | . 01/27/2016| 04/01/2018
585055BG0 . ..[ MEDTRONIC INC 2.5% 3/15/20 ........... A 1FE ...... 145354 | ..... 100.5920 144,852 144,000 | ......... 145306 ... o (48) . 11/28/2017| 03/15/2020
59217GCE7 .. | MET LIFE GLOB FUNDING 2.05% 6/12/20 ........ [..... FE ... 274992 | ...... 99.2740 273,004 275,000 | ......... 274993 oo 1 06/07/2017 | 06/12/2020
59156RAX6 ...| METLIFE INC 4.75% 2/8/21 ...........coovevrnfcuens FE ... 202,289 | ..... 107.0650 202,353 189,000 | ......... 202,177 (112) 12/19/2017| 02/08/2021
594918BN3 ... | MICROSOFT CORP 1.100% 08/08/19 ............ [..... FE ... 244748 | ...... 98.6630 241,724 245000 [ ......... 244864 ..o [ 84]. 08/01/2016| 08/08/2019
594918BV5 ... | MICROSOFT CORP 1.85% 2/6/20 ............... [..... FE ... 246,835 ...... 99.7040 246,269 247,000 [ ......... 246,883 [ ... [ 491. 01/30/2017 | 02/06/2020
594918CAQ ... | MICROSOFT CORP 4.25% 2/6/47 ... O 1FE ...... 359,032 | ..... 114.3270 411,577 360,000 [ ......... 359,046 ..ot [ 15|, 01/30/2017 | 02/06/2047
615369AA3 ... | MOODY'S CORP 5.5% 9/1/20 ........ I FE ... 346,254 | ..... 107.6870 339,214 315,000 | ......... 343,063 (3,191 .. 09/07/2017 | 09/01/2020
6174467U7 ... | MORGAN STANLEY 2.125% 04/25/18 . B U 1FE ...... 215935 ..... 100.0520 215,112 215,000 ......... 215,095 (298) | .. 02/11/2015| 04/25/2018
61746BDX1 .. .| MORGAN STANLEY 2.450% 02/01/19 ............[..... 1FE ...... 339,772 ..... 100.2530 340,860 340,000 ......... 339895 (.. ... 64|.. 01/22/2016| 02/01/2019
61746BDJ2 ... | MORGAN STANLEY 3.750% 02/25/23 ............[..... 1FE ...... 249,790 | ..... 103.6360 252,872 244,000 ......... 248,933 . (857) ] .. 12/29/2016| 02/25/2023
61746BDQ6 .. | MORGAN STANLEY 3.875% 04/29/24 ............[..... 1FE ... 776,267 | ..... 104.4080 762,178 730,000 ......... 769,496 (5,603) | .. 10/11/2016| 04/29/2024
6174466Q7 ... | MORGAN STANLEY 6.625% 04/01/18 ............[..... 1FE ... 254844 | ... .. 101.0960 242,630 240,000 ......... 242,816 (11,143) | .. 11/29/2016| 04/01/2018
61747YCG8 .. | MORGAN STANLEY 7.300% 05/13/19 . B 1FE ...... 262476 | ..... 106.6110 247,338 232,000 ......... 248,638 (11,901) | .. 10/27/2016| 05/13/2019
63946BAD2 .. .| NBCUNIVERSAL MEDIA LLC 5.15% 4/30120 ... | ... . 1FE ...... 280,741 | ..... 106.5420 279,140 262,000 [ ......... 280,111 (630) | .. 11/28/2017| 04/30/2020
655844BU1 ... | NORFOLK SOUTHERN CORP 144A 4.05% 8/15/52 .| ..... FE ... 668,904 | ..... 103.6470 679,924 656,000 [ ......... 668,839 | ...t e 65)] .. 08/14/2017 | 08/15/2052
649322AE4 ... | NY & PRESBYTERIAN HOSP 4.763% 08/01/46 ... | ..... FE ... 240,622 | ..... 106.4660 249,130 234,000 240,497 . (108) | .. 10/28/2016| 08/01/2046
68389XACY ...| ORACLE CORP 5.750% 04/15118 ................[..... FE ... 358,101 | ..... 101.1460 328,725 325,000 329,224 (14,517) | .. 10/27/2016| 04/15/2018
69371RM86 .. | PACCAR FINANCIAL CORP 1.650% 02/2519 ..... | ..... FE ... 84,8811 ...... 99.5570 84,623 . 85,000 84954 | ... e 40].. 02/22/2016| 02/25/2019
694308GE1 ...| PACIFIC GAS & ELECTRIC 6.050% 03/01/34 ......[..... FE ... 394,394 | ..... 126.0440 379,392 301,000 389,779 (3,978) | .. 10/28/2016| 03/01/2034
713448DJ4 ... [ PEPSICO INC 1.350% 10/04/19 ............. O 1FE ...... 254962 | ...... 98.8100 251,966 255,000 254077 | ... 13].. 10/03/2016| 10/04/2019
718549AB4 . .. | PHILLIPS 66 PARTNERS LP3.605% 02/15/25 B 2FE ...... 443133 |..... 100.7500 439,270 436,000 ......... 442,145 (816) | .. 10/11/2016| 02/15/2025
69353REM6 .. | PNC BANK NA 1.600% 06/01/18 .......... N P 1FE ...... 501,073 | ...... 99.8720 499,360 500,000 ......... 499,971 (752) | . 04/08/2016| 06/01/2018
69353REZ7 .. .| PNC BANK NA 1.700% 12/07/18 ........ N P 1FE ...... 503,587 | ...... 99.7040 502,508 504,000 ......... 503805 (... e 205 12/06/2016| 12/07/2018
74432QBZ7 .. .| PRUDENTIAL FINANCIAL3.500% 05/15/24 R I 1FE ... 440,306 | .. ... 103.8680 433,130 417000 (......... 436,982 (2,840) 10/25/2016| 05/15/2024
747525AP8 ... | QUALCOMM INC 2.1% 5/20/20 ........... e ... |1FE ... 309,981 ...... 99.5790 308,695 310,000 ......... 309,985 ... 05/19/2017| 05/20/2020
756109AN4 .. .| REALTY INCOME CORP 3.250% 10/15/22 ........|..... e T 2FE L 552,642 | ..... 101.6120 538,544 530,000 ......... 547,982 (3,935) 10/19/2016| 10/15/2022
775109AW1 .. | ROGERS COMMUNICATIONS INC 3% 03/15/23 ... | ..... Ao 1. |2FE ... 694,948 | ...... 99.8230 672,807 674,000 | ......... 691,022 (3,378) 10/28/2016| 03/15/2023
775109AK7 .. .| ROGERS COMMUNICATIONS INC 6.8% 8/15/18 ... ..... Lo|2FE L 476,020 | ..... 102.9380 451,898 439,000 | ......... 452,551 (21,460) 11/30/2016| 08/15/2018
78010USNS .. | ROYAL BANK OF CANADA 2.150% 03/15/19 ...... [ ..... A 1FE ...... 282,016 | ..... 100.0040 280,011 280,000 [ ......... 280,746 . (606) 11/13/2015| 03/15/2019
816851AW9 .. | SEMPRA ENERGY 2.400% 03/15/20 ......... I P . FE ... 436,175 ...... 99.9430 427,756 428,000 ......... 432,938 (2,831) 11/04/2016| 03/15/2020
822582BW1 .. | SHELL INTERNATIONAL FIN 1.75% 9/12/21 P ¢ FE ... 620,900 | ...... 97.5840 609,900 625,000 [ ......... 621,860 ..o 812 10/19/2016| 09/12/2021
822582BM3 .| SHELL INTL FIN BV 1.625% 111018 ............ [..... c FE ... 239210 ...... 99.7470 239,393 240,000 [ ......... 239,770 [ .o 264 11/05/2015| 11/10/2018
828807CR6 .. .| SIMON PROPERTY GR 3.75% 2/1/24 O U I P = 306,516 | ..... 104.0720 304,931 293,000 ......... 305,650 (866) 07/27/2017| 02/01/2024
828807CZ8 ... | SIMON PROPERTY GROUP 4.250% 11/30/46 .....|..... U I P = 456,145 | ... .. 105.3970 483,772 459,000 (......... 456,197 | ... 47| 11/15/2016| 11/30/2046
828807CQ8 .. | SIMON PROPERTY GROUP LP 2.200% 2/01/19 ... | ..... e o IFE L 357,847 ..... 100.0970 355,344 355,000 ......... 355,829 (1,127) 01/05/2016| 02/01/2019
842587CQ8 .. | SOUTHERN CO/THE 1.850% 07/01/19 ...........|..... P 2FE ...... 833,105 ...... 99.3950 824,979 830,000 ......... 831,765 (1,157) 10/27/2016| 07/01/2019
842587CV7 .. .| SOUTHERN CO/THE 3.250% 07/01/26 ...........|..... oo T 2FE L . ...599617|...... 98.0720 | . ...570,779 | ... .582,000|......... 597,654 | ... (1,718) 10/11/2016| 07/01/2026
86765BAL3 ... | SUNOCO LOGISTICS PARTN 3.45% 01/15/23 .....|..... ot 2FE ] 268,320 | ...... 99.4220|......... 263,468 |......... 265,000 ......... 267688 |............... | (543) 10/26/2016| 01/15/2023
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89236TDH5 .. | TOYOTA MOTOR CREDIT 1.55% 10/18/19 ........[..... oo e IFE 214893 | ...... 99.1120 213,091 215,000 ......... 214,935 3,333 |10/13/2016| 10/18/2019
89236TCU7 .. | TOYOTAMOTOR CREDIT CORP 1.7% 2/19/119 ....|..... .. . ... 149,982 | ..., 99.5550 | . ... 149,333 | ... .150,000 | ......... 149,993 | ... 2,550 |02/16/2016| 02/19/2019
89352HAN9 .. | TRANSCANADA PIPELINES 1.875% 1/12118 ...... [ ..... A ... 149526 ... .. 99.9980 ... 149,997 | ... 150,000 | ......... 149,995 2,813 [01/07/2015| 01/12/2018
90261XHE5 .. .| UBS AG/STAMFORD CT 2.375% 08/14/19 ........ [..... c ...483830..... 100.0820 ...480,394 | ... .480,000|......... 482,308 11,400 [11/21/2016| 08/14/2019
913017CG2 .. | UNITED TECHNOLOGIES CORP 1.950% 11/01/20 . | ..... ...430,039|...... 97.6990 ... 421,083 ... 431,000 ......... 430,255 8,405 [10/27/2016| 11/01/2021
91159HHES .. | US BANCORP 1.950% 11/15/18 ...............ouf.ovens ...283,164 ... 100.0100 ...280,028 ... .280,000|......... 280,490 5,460 [12/02/2015| 11/15/2018
92277GAG2 .. | VENTAS REALTY LP 4.125% 01/15/26 ........... [..... ...526598 |..... 104.3690 ...512452 ... 491,000 ......... 522,222 20,254 |10/11/2016| 01/15/2026
92276MBA2 .. | VENTAS REALTY LP/VENTAS CAPI 2% 2/15/18 ... | ..... ...606,301 |...... 99.9940 ...604,964 | ... .605,000......... 605,149 12,100 [01/12/2017| 02/15/2018
92343VDQ4 .. | VERIZON COMMUNICATIONS 2.946% 3/15/22 ... | ..... ... 110928 ... 100.6090 112882 ... 112,000 ..o.enn 111,073 2,035 (03/08/2017 | 03/15/2022
92343VCK8 .. .| VERIZON COMMUNICATIONS 4.862% 08/21/46 ... | ..... ...522,087|..... 104.1620 ... 494770 | ... L475,000 | ......... 521,108 23,095 |10/11/2016| 08/21/2046
92343VCC6 .. | VERIZON COMMUNICATIONS INC 3.45% 3/15/21 . | ..... ...262973 | ..... 103.0480 ... 262772 ... 255000 ......... 262793 ... | (180) | e [ 3450 | 2833 | MN L | Ll 2584 L 12/12/2017| 03/15/2021
92343VAX2 .. .| VERIZON COMMUNICATIONS INC 4.6% 4/1/21 ... .| ..... ...500899..... 106.3860 ...498,950 | ... .469,000|......... 500134 | ... | (TBA) | e .. 4800 | ... 2462 | A0 L | Ll 5379 11/29/2017 | 04/01/2021
927804FU3 ... | VIRGINIA ELECTRIC POWER 3.15% 1/15/26 ......|..... ... 867,806 ..... 100.9600 ...837,968 | ... .830,000(......... 863,077 26,145 |10/28/2016| 01/15/2026
94974BFU9 . ..| WELLS FARGO & CO 2.125% 04/22/19 ...........[..... ... 701323 ... 99.9840 ...689,890 | ... .690,000(......... 695,755 14,663 [09/13/2016| 04/22/2019
94988J5F0 ... | WELLS FARGO BANK NA 1.800% 11/28/18 .......|..... ...980,186 | ...... 99.8540 ...979,568 | ... .981,000|......... 980,621 17,168 [12/01/2016| 11/28/2018
42217KBC9 ...| WELLTOWER INC 4.500% 01/15/24 ....... N P LLTe1 L 106.8590 ... 769,385 ... 720000 ......... 771,039 ... 32,400 |10/11/2016| 01/15/2024
98389BAT7 ... | XCEL ENERGY INC 2.600% 03/15/22 ............ [..... . ...803,783|...... 99.7520 | . ... 802,006 | ... .804,000|......... 803,825 . 16,491 |11/28/2016| 03/15/2022
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .....................ccooooc [, 57,940,510 | ... XXX ... [...... 57,233,392 | ...... 55,754,881 ...... 57424186 | ... | (A27310) | o e [ XXX | XXX [ XXX, 500,819 ... 1 624865 |. XXX |[.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage -B curities
0B650AACT ...| BANK 2017-BNK8 3.314% 11/15/50 ..............|..... A [IRM 587,064 | ..... 1024210 [ ......o 582,090 [ ......... 570,000 10/27/2017| 11/15/2050
17325DAB9 ... | CITIGROUP CMBS P5 A2 2.4% 10/10/49 ... I 4 . ...348920(...... 99.3570 | . L..347750 | . . 350,000 12/14/2017| 10/10/2049
17291EAX9 ... | CITIGROUP CMBS P6 AAB 3.512% 12/10/49 ......|..... 4 ...564,428 | ..... 103.3650 ...566,440 | ... . 548,000 12/06/2016| 12/10/2049
12625KAD7 ...| CMBS 2013-CCRES CR8 A4 3.334% 06/10/46 ..... | ..... 4 ...853,746 | ..... 102.5400 ...845955 | ... . 825,000 11/21/2016| 06/10/2046
12630DAV6 ...| CMBS PA CR14 A23.147% 02/10/47 .............|..... 4 .552,543 | ... 100.8410 .542525] ... . 538,000 11/21/2016| 02/10/2047
20048EAV3 ...| COMM 2013-LC6 MORTG 6A2 1.906% 1/10/46 ... | ..... 4 . 78,106 ...... 99.9490 L TT678] ... . 77,718 10/12/2016| 01/10/2046
12637UAX7 .. .| CSAIL 2016-C7 CMBS ASB 3.314% 11/15/49 ......|..... L4 ...859,018..... 101.7530 ...848,620 | ... . 834,000 11/10/2016| 11/15/2049
36249KAC4 .. .| GS MORTG SEC C1 A2 144A 4.592% 8/10/43 ..... |..... L4 L 1315041 ..., 104.2530 . 1,255,206 | ....... 1,204,000 10/13/2016| 08/10/2043
36192KAT4 .. .| GS MORTG SEC GCJ7 A4 3.377% 5/10/45 ........|..... L4 . 1,219453 | ... .. . 1,186,755 | ....... 1,160,176 11/17/2016| 05/10/2045
61762DATS . ..| MORGAN STANLEY BANK C9A2 1.97% 5/15/46 ... | ..... L4 ... 304,678 . ...302,426 . 302,644 10/25/2016| 05/15/2046
61763UAXO .. .| MORGAN STANLEY BNK C17 A3 3.53% 8/15/47 ... | ..... L4 ... 882,931 . ... 872571 ... . 847,000 09/27/2017| 08/15/2047
61767EACS .. .| MORGAN STANLEY C34 3.354% 6/15/26 .........|..... L4 ... 354,301 . ...354943 | ... . 344,000 10/06/2017 | 06/15/2026
90349DAC6 .. | UBS-BARCLAYS CMBS C3 A32.728% 8/10/49 ... | ..... 4 . 1,008,373 . ...998590 ... . 986,184 11/17/2016| 08/10/2049
94987MABY .. | WF CMBS C1 A24.393% 11/15/43 ...............|..... 4 . 1,003,268 X ...993,757 | ... . 950,000 11/17/2017| 11/15/2043
92890NAU3 .. | WFRBS CMBS C10 A3 2.875% 12/15/45 .. Y 4 ...670,397 . ...659,483 | ... . 657,000 11/28/2016| 12/15/2045
96221QACT7 .. | WFRBS CMBS C18 A33.651% 12/15/46 ..........[..... 4 .. 579,743 . .. 568445 ... . 553,000 06/23/2017 | 12/15/2046
92935JBC8 .. .| WFRBS CMBS C2 A4 144AVAR 2/15/44 ..........|..... 4. 865,916 . 826,623 |......... 780,187 10/12/2016| 02/15/2044
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Securmes ...... 12,047,926 | ... XXX ... |...... 11,829,858 | ...... 11,526,908 XXX [ XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and d Securities
02006VAD3 .. .| ALLY AUTO REC 3 A4 1.720% 03/16/20 .......... [..... o IFE 680,913 [ ......99.9180|......... 677444 | ......... 678,000 | ......... 679,974 11/29/2016| 03/16/2020
02005AFL7 ... | ALLY MASTER OWNER TR 3A 1.63% 5/15/20 ..... [ ..... S ... 334,967 . ...334,769 | ... .335,000|......... 334,984 05/28/2015| 05/15/2020
02377UABO ...| AMERICAN AIRLINES 2013-24.95% 7/15/24 ...... | ..... ... 783,308 ... 763913 ... LT17,808 ... 774,513 10/26/2016| 07/15/2024
02587AAJ3 ... | AMERICAN EXPRESS CR 1A 1.93% 9/15/22 ......|..... L4 ... 625,852 ...623114 ... .626,000|......... 625,874 02/13/2017| 09/15/2022
04364UAB1 .. .| ASCENTIUM EQUIP 2AA2144A 1.46% 4/10119 .....|..... .4 ... 220,557 ...220222 ... .220564 | ......... 220,561 10/18/2016| 04/10/2019
05581RAE6 ...| BMW VEHICLE LS TR21A41.51% 6/20119 ........|..... L4 ... 762,329 ... 762,655 ... 764,000 ......... 763,010 12/15/2016| 06/20/2019
161571HC1 .. .| CHASE ISSUANCE TR A2A 1.37% 6/15/21 .. e L4 ... 513,866 ...515,008 | ... 520,000 ......... 515,229 12/16/2016| 06/15/2021
17305EFS9 ... | CITIBANK CR CARD ISSA62.15% 7/15/21 ....... | ..... L4 ... 701,755 ...687,714 ... .687,000|......... 698,160 10/20/2016| 07/15/2021
17305EGBS .. | CITIBANK CREDIT CARDA31.92% 4/7/22 ........|..... L4 ... 889,744 ...884,446 | ... .890,000(......... 889,779 04/04/2017 | 04/07/2022
12592YAD6 .. .| CNH EQUIP TR 2015-BA3 1.37% 7/15/20 ... B .4 ... 349,998 ...349,328 | ... 349912 ... 349,980 11/29/2016| 07/15/2020
12594DADO .. [ CNH EQUIP TR 2016-BA3 1.63% 8/15/21 .........|..... L4 ... 884,309 ...875486 ... .880,000(......... 883,270 10/14/2016| 08/15/2021
21079VAA1 ...| CONTINENTAL AIR 2010-1 CL 4.75% 7/12/22 ... | ..... . ... 346,307 ... 345,361 .329.801......... 345,925 11/29/2017| 07/12/2022
210795PZ7 ... | CONTINENTAL AIR 20121 CL 4.15% 10/11/25 ... | ..... . ...348,248 ...344131 L .329312| ...l 347,561 08/25/2017 | 10/11/2025
233046AE1 ... | DB MASTER FIN 1AA21 3.629% 11/20/47 ......... [..... 4 ... 257,000 ... 258676 ... 257,000 ......... 257,000 09/14/2017 | 11/20/2047
34530VAE9 ...| FORD CREDIT AUTO TR B A4 1.58% 8/15/20 ..... [ ..... 4 . 1,026,077 . 1,018,898 | ... 1,023,000 [ ....... 1,025,198 11/29/2016| 08/15/2020
34528QFD1 .. | FORD CREDIT FLOOR 5A 1.95% 11/15/21 ........[..... 4 ...845,832 ...842,058 | ... 846,000 ......... 845,866 12/06/2016| 11/15/2021
34528QENO .. | FORD CREDIT FLOOR MAS 1A11.7% 2/15/21 .... | ..... .4 ... 472,136 ...468421] ... 470,000 ......... 471,572 10/24/2016| 02/15/2021
43814JAD6 ... | HONDA AUTO REC 20 4 A4 1.460% 10/15/20 ..... |..... L4 . 1,483,642 . 1479482 ....... 1,480,000 (....... 1,482,647 11/29/2016| 10/15/2020
44890WAD2 .. | HYUNDAI AUTO REC A A4 1.370% 07/15/20 ...... |..... L4 . 1,043,928 . 1,038,158 | ....... 1,041,000 (....... 1,043,018 10/25/2016| 07/15/2020
58769AAEG . ..| MERCEDES BENZ AUTO LS BA4 1.53% 5/17/21 ... ..... L4 ... 373,093 ... 372,026 | ... 372134 .. 372,867 11/29/2016| 05/17/2021
58768MAC5 .. | MERCEDES-BENZ AUTO B A3 1.35% 08/15/19 ....|..... L4 ...750 508 ... 748447 ... 751,000 ......... 750,702 11/29/2016| 08/15/2019
55315XAC5 .. .| MMAF EQUIPMENT FIN AAA32.04% 2/16/22 ..... | ..... .4 ... 209,987 ...208916 | ... 210,000 ......... 209,989 04/25/2017 | 02/16/2022
65341KAG1 .. | NEXTGEAR FLOOR M2AA 44A 2.38% 10/15/20 ... | ..... 4 .. 329,884 .. 330,406 | ... .330,000|......... 329,917 10/27/2016| 10/15/2020
65478QAE8 .. | NISSAN AUTO LEASE 2AA4 1.65% 10/15/21 ...... [..... L4 831,731 831,384 | ......... 833,000 |......... 831,993 12/16/2016| 10/15/2021
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65477WADS8 .. | NISSAN AUTOREC 2B A4 1.66% 3/15/21 ........ [..... L4 MFE ... 697,604 |...... 99.7920 | ......... 693,554 |......... 695,000 ......... 696,969 |............... | (592) ..o e 1660 |..... 1606 | MON .|......... 513[........ 11,419 [01/13/2017| 03/15/2021
83162CVU4 .. | SBA GTD PART 2013-20113.62% 9/01/33 ........ |..... L4 1FE ...... ...560,133 | ..... 104.0250 | . ...546,9% | ... 525831 ......... 558,350 | ... (5883) ... e 3620 ..... 3118 | MS .. . 6,345 ... 20,128 {11/10/2016| 09/01/2033
83162CVX8 ...| SBA GTD PART 2013-20K 13.38% 11/01/33 ...... |..... L4 1FE ...... ...595944 | ..., 102.8290 ...576,671 ... .560,806 | ......... 593,988 (6,289) [ ..oooevv [ 3380 (..... 2911 [ MN . 3,159 . 20,179 {10/12/2016| 11/01/2033
83162CWNO . .| SBA GTD PART 2014-201 12.92% 9/01/34 ........ |..... .4 1FE ...... ...226640..... 101.0340 ...220,790 | ... .218530 | ......... 226,199 (3 [ [ 2920 (..... 2658 | MS .. 2,127 .. 6,735 (10/12/2016| 09/01/2034
83162CYHO .. | SBA GTD PART 2017-20B 12.82% 2/1/37 .. I .4 1FE ...... ...610,206 | ..... 100.3100 ...612,008 | ... .610206 | ......... 610,206 | .....ooovviis | e e 2820(..... 2820 | FA .. 7,170 .. 8,007 {02/09/2017| 02/01/2037
83162CYG2 .. | SBA GTD PART CTFS 2017-20A12.8% 1/1/37 ... |..... .4 1FE ...... ...304,8011..... 100.1790 ...305347 | ... 304,801 ......... 304,801 ..o | e e 2800(..... 2800 (JJ ... . 4,267 .. 4,060 [01/05/2017| 01/01/2037
83162CWG4 ..| SBA GTD PARTN 2014-20E 13% 5/01/34 .........[..... .4 1FE ...... ... 72589 | ... 101.6350 ... 707,103 | ... .695728 | ......... 724,244 (5,846) [ ... [ 3.000(..... 2.688 [ MN .. . 3,479 . 22,301 (10/12/2016| 05/01/2034
86213CAB1 ...| STORE MASTER FUND 1AA24.17% 4/20/45 ..... |..... L4 1FE ...... L T70824 | ... 102.1880 ... 769,298 | ... 752,827 | ...l 770,386 AT | e 4170 (..... 4.029 | MON . 959 ... 31,393 |11/03/2016 | 04/20/2045
90932PAAG ...| UNITED AIRLINES 2014-1 CLA4% 10/11/27 ......[..... | ... [..ooooiiin. 1FE ...... ...555,027 | ..... 104.7160 ...545929 | ... J521343 L 551,896 @4542) [ ..o [ 4000(..... 3.294 | AO .. . 4,634 . 20,854 (10/12/2016| 10/11/2027
92347XAA4 .. .| VERIZON OWNER TR 1AA144A 1.42% 1/20/21 ....|..... L4 1FE ...... ...496,387 | ...... 99.3430 ...496,715 ]| ... 500,000 ......... 497249 | .o 863 ... e 1420 ..... 1.605 | MON 217 .. 7,100 [12/29/2016| 01/20/2021
92887KAD2 ...| VOLVO FINANCIAL 1AA4 144A2.21% 11/15/21 ... .| ..... L4 1FE ...... ...208995...... 99.4150 ... 207,777 .. 209,000 ......... 20899 | ... e L [T (P [ 2210 ..... 2.211 | MON 205 .. 3,759 [02/13/2017| 11/15/2021
98161FAD7 ...| WORLD OMNIAUTO LEA AA3 1.375% 8/15/19 ... |..... L4 1FE ...... ...264967|...... 99.5240 ... 263739 ... 265,000 ......... 264982, M [ 1375]..... 1.379 | MON 162 .. 3,843 (07/12/2016| 08/15/2019
98161JAE7 ... | WORLD OMNIAUTO REC A A4 1.75% 4/15/21 .... | ..... .4 1FE ... ... 457884 ...... 99.7510 ...452870 ... 454,000 ......... 456,866 (B48) ..o 1750 | ..... 1.553 | MON .. 353 ... .. 7,945 [10/13/2016| 04/15/2021
98161PAD5 . ..| WORLD OMNIAUTO RECB A3 1.3% 02/15/22 ... |..... 4. L 2T3647 | ... 99.0240 ...27T1326 | ... 274,000 ......... 273723 | ... 65 ... | 1300 ..... 1.325 | MON .. 158 ... .. 3,562 [10/19/2016| 02/15/2022
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan Backed and Structured Securmes 21,814,921 ... XXX 21,650,674 | ...... 21,527,602 |...... 21,788,443 ... (45263) .. XXX XXX XXX ... 81,240 ....... 421760 | . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ..., .. 91,803,357 ... XXX .. 90,713,924 | ...... 88,809,391 ...... 91,249,201 .. (490,668) | .. XXX XXX XXX .. 615982 |......2,352,770 | . XXX [.. XXX.
7799999 Subtotals - Issuer Obligations .................. . 117,352,469 | ... XXX 116175111 | ... 113,956,881 | ..... 116,774,061 . (470,857) | .. XXX XXX XXX .. 737,085 (......2,094,082|. XXX [.. XXX.
7899999 Subtotals - Residential Mortgage-Backed SeCUrties . ................veeieuiieeiiiieiiiiiees [ 14,717,282 | ... XXX ... |...... 14545210 | ...... 13,872,808 | ...... 14697146 | ... | (122,758) XXX XXX XXX |, 43260 |....... 289,553 | . XXX |.. XXX.
7999999 Subtotals - Commercial Mortgage-Backed Securities . ................ooveiuiiieiiiiiiiniiiiiineei| . 12,047,926 | ... XXX ... |...... 11,829,858 | ...... 11,526,908 | ...... 12,036,573 | ..o | (18,098) [ ...oovvvveie e XXX XXX XXX |, 33923 ....... 306,145 . XXX |.. XXX.
8099999 Subtotals - Other Loan-Backed and Structured Securities ... [ 21814921 ... XXX ... [...... 21,650,674 |...... 21,527,602 ...... 21788443 | ... (45263) [ ......ooooiii | XXX XXX XXX | ..o 81240 ....... 421,760 | . XXX |.. XXX.
8399999 Grand Total -Bonds ........... ... | 165,932,599 | ... XXX ... |..... 164,200,853 | ..... 160,884,199 | ..... 165296223 | ............... |....... (656,973) | ............... | XXX XXX XXX |...... 895,508 | ...... 3,111,539 [ . XXX . XXX
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Industrial and Miscellaneous (Unaffiliated)
90214J101 ....... 2UINC oo e e 1,127.000 L 12/02/2016
88579Y101 ....... BMCO Lo | | 652.000 | .. L.........] 09/18/2017
002824100 ....... ABBOTT LABORATORIES ......... i e 1,947.000 | .. L.........| 1212912016
00287Y109 ....... [ABBVIEINC ................ceetns e e e 1,760.000 | .. L.........| 1212912016
00404A109 ....... | ACADIA HEALTHCARE CO INC . e 2,399.000 | .. L.........| 1212912016
G1151C101 .......|ACCENTUREPLC .............. [T R . C. ...680.000 | .. L.........| 1212912016
00507V109 ....... [ ACTIVISION BLIZZARDINC ...........ooviiiiiiie [ | ... 840.000 | .. L.........| 1212912016
00508Y102 ....... [ ACUITY BRANDSINC ...... e oo, 44000 .. L... .| 12/29/2016
00724F101 ....... ADOBE SYSTEMSINC ... | | | 540.000 L 12/29/2016
00751Y106 ....... ADVANCE AUTOPARTSINC ..o e | | 80.000 L 12/29/2016
007903107 ....... | ADVANCED MICRO DEVICES INC . RURTRUTUN FETTTIEN P ...750.000 | .. L.........| 03/20/2017
00130H105 .......[AESCORPVA ... | | ...530.000 | .. L.........| 1212912016
00817Y108 ....... [AETNAINC ..........ooiiiiiin. [UUT PUTUUTE PO ...358.000 | .. L.........| 1212912016
008252108 ....... AFFILIATED MANAGERS GROUP INC ... o [ ....58.000|.. L.........| 1212912016
001055102 AFLACINC ... e [ ...440.000 | .. L.........| 1212912016
00846U101 ....... [ AGILENT TECHNOLOGIESINC ..........ccoovvviiiiiii] e | ...370.000 | .. L.........| 1212912016
008474108 AGNICO EAGLEMINESLTD ... e AL .1,192.000 | .. L.........| 12/02/2016
009158106 ....... AIR PRODUCTS & CHEMICALS INC . . [ IUTE PO ...240.000 | .. L.........| 12/29/2016
009717101 ....... AKAMAITECHNOLOGIESINC ..o e [ ...893.000 | .. L.........| 05/03/2017
011659109 ....... ALASKAAIRGROUPINC ..o | | ...140.000 | .. L.........| 1212912016
012653101 ....... ALBEMARLECORP .................... v ...649.000 | .. L.........| 12/02/2016
015271109 ....... ALEXANDRIA REAL ESTATE EQUITIE .. RURTRUTUT FETTTIE P ...110.000 | .. L.........| 03/20/2017
015351109 ....... ALEXION PHARMACEUTICALSINC ..o | | 40.000 L.........| 1212912016
016255101 ....... ALIGN TECHNOLOGY INC ... | e 80.000 L.........| 06/19/2017
G01767105 ....... ALKERMESPLC ..............cceens U DU . C. 56.000 L.........| 12/02/2016
01741R102 ....... [ ALLEGHENY TECHNOLOGIES INC ... | 6,910.000 L.........] 12/02/2016
G0176J109 ....... [ALLEGIONPLC ................ocees I . C. 110.000 L... .| 12/29/2016
G0177J108 ....... ALLERGANPLC ..o e LC 363.000 L 12/29/2016
018581108 ....... ALLIANCE DATASYSTEMS CORP ... | | | 199.000 L 09/26/2017
018802108 ....... ALLIANTENERGY CORP ..o e e 220.000 L.........| 1212912016
020002101 ALLSTATE CORP/THE ..... e [ ...400.000 | .. . L.........| 1212912016
02079K305 ....... | ALPHABETINC-CLA ......... UUTTTURIT FETTOTEN PO ...328.000 .. .. 1,053.400 L.........| 032012017
02079K107 ....... [ALPHABETINC-CLC ..ot e e ...331.000 | .. .. 1,046.400 L.........| 032012017
022098103 ....... [ALTRIAGROUPINC ..... e .2,110.000 | .. L.........| 1212912016
023135106 ....... AMAZON.COMINC ...... e ...440.000 | .. .. 1,169.470 L.........| 03/20/2017
023608102 ....... AMERENCORP ................... UUTDRURIEY FETTTIE P ...280.000 | .. L.........| 1212912016
02376R102 ....... AMERICAN AIRLINES GROUPINC ..........ooooeiiiie | | . 1,456.000 | .. L.........| 12/02/2016
025537101 ....... AMERICAN ELECTRIC POWER CO INC U PUDUUTE PO ...580.000 | .. L.........| 1212912016
025816109 ....... AMERICANEXPRESSCO .........oovvviiiiiee e e ...800.000 | .. L.........| 1212912016
026874784 AMERICAN INTERNATIONAL GROUP | ... | e [ .1,020.000 | .. L.........| 1212912016
03027X100 ....... [ AMERICAN TOWERCORP ...........ccoovvviiiiiiinia e | ...470.000 | .. L.........| 1212912016
030420103 ....... | AMERICAN WATERWORKS COINC .........ccooovviiii | eeenn | ennnnn ...210.000 | .. L.........| 1212912016
03076C106 ....... | AMERIPRISE FINANCIALINC .......... U U T ...162.000 | .. L.........| 1212912016
03073E105 ....... [ AMERISOURCEBERGEN CORP ...........ccoovvvvviii e e ...180.000 | .. L.........| 1212912016
031100100 AMETEKINC ...........ocovin e ...270.000 | .. L.........| 1212912016
031162100 ....... AMGENINC ........ v [ ..798.000 | .. L... .| 12/29/2016
032095101 ....... AMPHENOL CORP ... oo | e 350.000 L 12/29/2016
032110102 ....... AMPLIFY SNACKBRANDS INC ..o e | | e 3,931.000 L 10/31/2017
032511107 ....... ANADARKO PETROLEUMCORP .........coovvviiiiiiei e e ...610.000 | .. L.........| 1212912016
032654105 ....... ANALOG DEVICESINC ........... U PUUTTR PR ...412,000 | .. L.........| 1212912016
03349M105 ....... ANDEAVOR ............. e ...160.000 | .. L.........] 08/01/2017
03662Q105 ....... ANSYSINC ... e [ ....90.000 | .. L.........] 06/19/2017
036752103 ....... ANTHEMINC ... | e .282.000 | .. L.........| 1212912016
831865209 ....... AOSMITHCORP ..o e e ..90.000 | .. L.........| 09/18/2017
G0408V102 ....... AONPLC ........... e . C. ...270.000 | .. L.........| 1212912016
037411105 ....... [APACHECORP .............ccoooiiiiiiinn, U DU P .......440.000 .. L... .| 12/29/2016
03748R101 ....... APARTMENT INVESTMENT & MANAGEM .............ooo oo | |, 170.000 L 12/29/2016
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037833100 ....... APPLEINC ... e e e 5,656.000 |........957,165|..... 169.230 | ........ 957,165 ........ 660,042 (... | 13914 302,087 |......oooiis | 302,087 L 12/29/2016
038222105 ....... APPLIED MATERIALS INC ... Y UUUE PUDODTE R 1,220.000|......... 62,366 ...... 51120 ......... 62,366 |......... 39,765 ... 488 ... e 22097 [ 22,997 L.........| 1212912016
G6095L109 ....... APTIVPLC .ot e | | 290.000|.........24,601]|...... 84.830(......... 24,601 .... 16,265 08336 [ 8,336 L.........| 12/05/2017
03837J101 ....... AQUAMETALSINC ............... [P PUTUTR P .2,851.000|..........6,073]....... 2430 ... 6,073 19529 e e Of.........33792|....... (33,792) L.........] 05/11/2017
039483102 ....... ARCHER-DANIELS-MIDLAND CO .. i ...650.000.........26,052]...... 40.080]......... 26,052 .... 29,552 3621) .o | (3,621) L.........| 1212912016
03965L100 ....... ARCONICINC ..o e ...490.000.........13,3583]...... 27250 (......... 13353 ... 9,214 CA4268 (. 4,268 L.........| 1212912016
04247X102 ....... ARMSTRONG WORLD INDUSTRIES INC .. i [ ...606.000.........36,693]...... 60.550 [ ......... 36,693 .... 25,040 11,363 | e 11,363 L.........| 12/02/2016
363576109 ....... | ARTHUR J GALLAGHER&CO .............. Y ...200.000|.........12,656...... 63280 (......... 12,656 10373 B2 2264 . 2,264 |. L.........| 12/29/2016
04316A108 ....... ARTISAN PARTNERS ASSET MANAGEM ........... Y FUTUROR U .1,571.000|.........62,055]...... 39.500(......... 62,055 ... 47,032 15489 | ... 15,489 L.........| 12/28/2016
(05384105 .......| ASPEN INSURANCE HOLDINGSLTD ..... UUTUTTRIT PO . C. ...895000].........36,337|...... 40600]......... 36,337 036,266 (... e 180 [ T 71 L.........| 09/19/2017
04621X108 ....... ASSURANTINC ..o e e ceee.....60.000]..........6050]..... 100840 .......... 6,050 .......... 5,585 AT 479 L... .| 12/29/2016
046433108 ....... ASTRONICS CORP ... e | | 316.000|.........13,105]|...... 41470 ......... 13105 |......... 11,646 241 [ 2,411 L 12/02/2016
00206R102 ....... ATETINC ..o e e 6,820.000 |........ 265162 ...... 38.880(........ 265,162 ........ 291,856 (24,893) ... | (24,893) L 12/29/2016
052769106 ....... AUTODESKINC .....oiiiiiiiiiiiiiecee e e ...240.000.........25159..... 104.830(......... 25,159 19,125 6186 ..o [ 6,186 L.........| 1212912016
053015103 ....... AUTOMATIC DATAPROCESSINGINC .........ooovveieo] e e ...490.000|.........57,423]..... 17490 ......... 57,423 50,715 CT0BT | 7,061 L.........| 1212912016
053332102 ....... AUTOZONEINC .............coeinnn. I FUUU PO ....29000].........20,630 ] ..... TN370(......... 20,630 22,605 (701 oo e (1,701) | . L.........| 1212912016
053484101 ....... AVALONBAY COMMUNITIES INC . e ...151.000|.........26,940] ..... 178410 ......... 26,940 26647 ... 214 BB 62| . 62]. L.........| 1212912016
053611109 ....... AVERY DENNISONCORP ........... e [ ...100.000|......... 11,486 ..... 114860 ......... 11486 |.......... 7,071 4464 (... 4,464 L.........| 1212912016
05722G100 ....... BAKERHUGHES AGECO .......ovvviiiiiiieiiia [ e ..490.000 |......... 15504 | ...... 31640 (......... 15,504 31,434 (15,930) [ ..o e (15,930) | . L.........| 07/03/2017
058498106 ....... BALLCORP .................. . e 420.000 (......... 15897 ...... 37850 (......... 15,897 15884 | ... [ B3 132 132, L.........| 1212912016
m 060505104 ....... BANK OF AMERICACORP ............... v e 10,840.000 | ........ 319,997 | ...... 29520 (........ 319,997 237,410 80433 [ ... 80,433 L.........| 1212912016
= 064058100 ....... BANK OF NEW YORK MELLON CORP/T ..... I URU PODR 1,160.000 | ......... 62,478 ...... 53.860(......... 62,478 54,758 CTHIT | 7517 L.........| 1212912016
g 068323104 ....... BARRACUDA NETWORKSINC .............. IS PUTUTR PR ...954000.........26,235]...... 27500(......... 26,235 21,615 CA4620 (. 4,620 L.........| 05/15/2017
- 071813109 ....... BAXTER INTERNATIONAL INC .. I PR ...550.000.........35552]|...... 64640 (......... 35,552 24,416 11165 | 11,165 . L.........| 1212912016
054937107 ....... BB&TCORP ...t [ e ...920000|.........45742|...... 49720 ......... 45,742 42,934 C2484 2,484 |. L.........| 12/29/2016
073685109 ....... BEACON ROOFING SUPPLY INC ........coooviiiii e e .1,077.000|.........68,670]...... 63760 (......... 68,670 49,116 19,052 ..o o 19,052 L.........| 12/02/2016
075887109 ....... BECTONDICKINSONAND CO ... [ | | 288.600.........61,778]..... 214060 (......... 61,778 50,656 11,236 | e 11,236 L.........| 032012017
077454106 ....... BELDENINC ...t [ e [ 1,309.000........101,016 ] ...... 77470 ........ 101,016 97,150 342 3,142 L.........| 12/02/2016
08180D106 ....... BENEFITFOCUSINC .............. [ PUTUUUR PUDTR T 1,159.000|......... 31,293 ...... 27.000(......... 31,293 31,706 WA (414) L.........] 011812017
084670702 ....... | BERKSHIRE HATHAWAY INC ..... [ PUTUUUEN PUUDDRN DU 2,108.000 |........417,848|..... 198220 ........ 417,848 345,062 73392 (..o 73,392 L.........| 03/20/2017
08579W103 ....... BERRY PLASTICS GROUPINC ..........oviiiiiii e e 2,494.000(........ 146,323 | ...... 58.670(........ 146,323 121,435 2479 ... 24,790 L.........| 12/02/2016
086516101 ....... BESTBUY COINC .... e [ ...290.000.........19,856...... 68470(......... 19,856 12,404 CTAB2 L 7,482 L.........| 1212912016
09062X103 ....... [BIOGENINC .......... i e [ ...232000.........73,908]..... 318570 ......... 73,908 61,408 13241 13,241 L.........| 1212912016
09247X101 ....... [ BLACKROCKINC ...........cooiiiii [ | ...132000].........67,810]..... 513710 ......... 67,810 50,428 ATAT6 | 17,476 L.........| 1212912016
05591B109 ....... [ BMC STOCKHOLDINGS INC .........ccovviiiiiiii e | .2,568.000|.........64970]...... 25.300(......... 64,970 47,827 148% | ... 14,894 L.........| 12/02/2016
097023105 BOEING CO/THE ............. v ...615000]........181,370 ] ..... 2949101........ 181,370 95,560 85626 (.......cccooivie it 85,626 L.........| 1212912016
099724106 ....... BORGWARNERINC .......... I FUUUE PO ...230000|......... 11,751 | ... 51.090(......... M751 . 9,091 22680 (. 2,680 L.........| 1212912016
101121101 ....... BOSTON PROPERTIESINC ........ IS PUTUUUR DU ...170.000|.........22,105] ..... 130.030(......... 22,105 21,027 LTBA | 764 L.........| 1212912016
101137107 ....... BOSTON SCIENTIFICCORP ......... v e 1,470.000 |......... 36,441 ...... 24790 ......... 36,441 31,985 CAB45 | 4,645 L.........| 1212912016
109217101 ....... BRIGHTCOVEINC ................... v e e 6,416.000 |......... 45554 |....... 7400(......... 45,554 50,147 (BAB3) e e (5,133) L.........| 05/30/2017
10922N103 ....... BRIGHTHOUSE FINANCIAL INC ... [ FUTTTRN PUURUR IR 116.000|.......... 6,802(...... 58640 .......... 6,802|.......... 7,100 (298) | oo (298) L.........| 08/07/2017
110122108 ....... | BRISTOL-MYERS SQUIBB CO ..... Y FUUT PO .1,820000|........ 111,530 ...... 61.280(........ 111,530 107,626 5169 5169 |. L.........| 1212912016
Y09827109 ....... BROADCOMLTD ............... e . C.|........445000 |........ 114321 ..... 256.900(........ 114,321 81,332 34,038 (... 34,038 L... .| 03/20/2017
115637209 ....... BROWN-FORMAN CORP ........ovvviiiiiiiiiiie e | | 200.000|......... 13,734 | ...... 68.670(......... 13734 ... 9,031 4750 (.o 4,750 L 12/29/2016
12673P105 ....... CAINC ..o e 330.000].........10,982]...... 33280 (......... 10982|......... 10618 | ..o BT 498 498 L 12/29/2016
127097103 ....... CABOTOIL&GASCORP ..o [ e 530.000].........15,158]...... 28600(......... 15,158 12,038 2777 v e, 2,777 1. L.........| 1212912016
127387108 ....... CADENCE DESIGN SYSTEMSINC .......ooiiviieies [ e 220.000]..........9,200]...... 41820|.......... 9200 (.......... 8,991 209 209 L.........| 09/18/2017
M20598104 ....... CAESARSTONELTD ... [ . C. .1,400.000.........30,800]...... 22.000(......... 30,800 38,775 9310) [ oo e (9,310) L.........| 12/02/2016
134429109 CAMPBELL SOUPCO ............. i ...220000|.........10,584 | ...... 48110|......... 10,584 13,404 @7 o (2,719) L.........| 1212912016
14040H105 ....... | CAPITALONE FINANCIALCORP ..........ocoovvvvieia e e ...530.000|......... 52,777 | ...... 99580 (......... 52,777 46,177 6540 ... e 6,540 L.........| 1212912016
14149Y108 ....... | CARDINALHEALTHINC ............. e ...350.000|.........21,445| ...... 61270 (......... 21,445 25,367 3745) | o (3,745) | .... L.........| 1212912016
141619106 CARDIOVASCULAR SYSTEMS INC .. v [ 1,951.000|......... 46,219 ...... 23690 (......... 46,219 45,695 1015) [ | (1,015) | .... L.........| 12/02/2016
141665109 ....... CAREEREDUCATIONCORP ..o [ e e 5797.000(.........70,028|...... 12.080|......... 70,028 58,424 11536 .o e 11,536 L.........] 12/02/2016
143130102 ....... CARMAXINC ... e e ...210000|......... 13,467 |...... 64.130(......... 13,467 13,386 CB5) | (55) | . L.........| 1212912016
143658300 ....... CARNIVALCORP .................... e . C. ...460.000.........30,530 | ...... 66.370(......... 30,530 24,025 C6583 [ 6,583 L.........| 1212912016
144285103 ....... CARPENTER TECHNOLOGY CORP . v e......383.000.........19,529]...... 50990 (......... 19,529 14,329 4886 (... | 4,886 L.........| 09/12/2017
144577103 ....... CARRIZOOIL&GASINC ... e e 3423000 (.........72841|...... 21280 (......... 72,841 103,377 22681) ..o (22,681) L.........] 06/15/2017
149123101 ....... CATERPILLARINC .. ... [ e e......650.000]........102,427..... 157580 | ........ 102,427 60,692 41994 | 41,994 L... .| 12/29/2016
14964U108 ....... CAVIUMINC ... [ | | 313.000].........26,239]...... 83.830|......... 26239 (......... 17,438 6,651 ... [ 6,651 L 12/02/2016




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

[AAE

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
12503M108 ....... CBOEHOLDINGSINC ... e e e 120.000 14,951 L 03/20/2017
12504L109 ....... CBREGROUPINC ...... e [ PRTOTR DO ...330.000 | .. .. 14,292 L.........| 1212912016
124857202 ....... CBSCORP .............. TR PUTTR PO ...410.000 | .. .. 24,190 L.........| 1212912016
151020104 ....... CELGENECORP ............. e ... 870.000 | .. ..90,793 L.........| 1212912016
15135B101 ....... CENTENECORP ............... e ...190.000 | .. .. 19,167 L.........| 1212912016
15189T107 ....... CENTERPOINTENERGY INC ..o [ e ...390.000 | .. .. 11,060 L.........| 1212912016
156700106 ....... CENTURYLINKINC ............. IO TR PR .1,105.000 | .. .. 18,431 L.........| 1212912016
156782104 ....... CERNERCORP ... [ e ...350.000 | .. .. 23,587 L.........| 1212912016
125269100 ....... CF INDUSTRIES HOLDINGS INC ... [ e ...270.000 | .. .. 11,486 L.........| 1212912016
12541W209 ....... CHROBINSON WORLDWIDEINC ..o [ e ...160.000 | .. .. 14,254 L.........| 1212912016
808513105 ....... | CHARLES SCHWAB CORP/THE ............coovvvvviiiiai | eee | .1,330.000 | .. 68,322 L... .| 12/29/2016
16119P108 ....... CHARTER COMMUNICATIONS INC ... [ | | 211.000 70,888 L 12/29/2016
165167107 ....... CHESAPEAKE ENERGY CORP .......oooiiiiii e | | 790.000|.......... 3,128 L 12/29/2016
166764100 ....... CHEVRONCORP ................. e [ PO 2,090.000 261,647 L.........| 032012017
169656105 ....... CHIPOTLE MEXICAN GRILLINC ... e 27.000 7,804 L.........| 1212912016
H1467J104 ....... CHUBBLTD .................ees Y R . C. 510.000 74,526 L.........] 06/19/2017
171340102 ....... CHURCH&DWIGHTCOINC ..o [ e ...290.000 | .. 14,549 L.........| 1212912016
125509109 ....... CIGNACORP ...t [ e ...270.000 | .. 54,834 L.........| 1212912016
171798101 ....... CIMAREXENERGY CO ..o [ e ...100.000 | .. 12,201 L.........| 1212912016
172062101 ....... CINCINNATI FINANCIAL CORP ... [ e ...170.000 | .. 12,745 L.........| 1212912016
172908105 ....... CINTASCORP .................. U UUUUREN P ....90.000 | .. 14,025 L.........| 1212912016
17275R102 ....... CISCO SYSTEMSIINC ... UUUUUTITY FETTTTEN POU 5,540.000 | .. 212,182 L.........| 1212912016
172967424 ....... CITIGROUPINC ... e e 2,920.000 | .. 217,277 L.........| 1212912016
174610105 ....... CITIZENS FINANCIALGROUPINC ... [ e ...590.000 | .. 24,768 L.........| 1212912016
177376100 ....... CITRIXSYSTEMSINC ... e e ...160.000 | .. 14,080 L.........| 1212912016
189054109 ....... CLOROXCOITHE ...t [ e ...140.000 | .. 20,824 L.........| 1212912016
12572Q105 ....... CMEGROUPINC ......ccoviiiiiiiiiiiee [ e ... 370.000 | .. 54,039 L.........| 1212912016
125896100 ....... CMSENERGY CORP ........oiviiiiiiiiiiiiiiiiiiens [ | ...290.000 | .. 13,717 L.........| 1212912016
191216100 ....... COCA-COLA COITHE ... e e 4,340.000 | .. 199,119 L.........| 12/29/2016
192108504 ....... COEURMININGINC ... [ e 6,488.000 | .. 48,660 L.........] 12/02/2016
19239302 ....... COGENT COMMUNICATIONS HOLDINGS ..........ccooovei [ veeeen | ennnen 2,627.000 | .. 119,003 L.........| 12/02/2016
192446102 ....... COGNIZANT TECHNOLOGY SOLUTIONS ... P PUTUIRN DU ...660.000 | .. 46,873 L.........| 1212912016
194162103 ....... COLGATE-PALMOLIVECO ..o e e 980.000 73,941 L.........| 1212912016
20030N101 ....... COMCASTCORP ............ IR PO P .5,180.000 | .. 207,459 L.........| 1212912016
200340107 ....... COMERICAINC ............ e L ...200.000 | .. 17,362 L.........| 1212912016
205887102 CONAGRABRANDSINC ... U PUDUUTEN PO ...460.000 | .. 17,328 L.........| 1212912016
20605P101 ....... [ CONCHORESOURCESINC ...........coooviiiiiiiii oo e .......160.000 .. 24,035 L.........| 1212912016
20825C104 ....... [ CONOCOPHILLIPS ................ i e 1,330.000 | .. 73,004 L.........| 1212912016
209115104 ....... | CONSOLIDATED EDISONINC ..... UUTTTURIT FETTDTEN PO ...370.000 | .. 31,432 L.........| 1212912016
21036P108 ....... | CONSTELLATIONBRANDSINC ........ccoovviiiiiiin | e .o......187.000 .. 42,743 L.........| 1212912016
21240D107 .......[CONTROL4CORP ..............cceenes v e e 1,083.000 | .. 32,230 L.........] 12/02/2016
21240E105 ....... | CONTROLADORAVUELACIADEAVIA ... oennn. . Co 10,070.000 | .. 80,761 L.........] 110172017
216648402 ....... COOPERCOSINC/THE .................. U PUUU DU T 639.000 139,225 L... .| 12/02/2016
219350105 ....... CORNINGINC ... e e e 1,040.000 33,270 Lo, 12/29/2016
22160K105 ....... COSTCOWHOLESALE CORP ... [ oo | | 477.000 88,779 Lo 12/29/2016
222070203 ... COTYINC ..., v [ ..520.000 10,343 L.........| 1212912016
22282E102 COVANTAHOLDING CORP ... [ e 1,913.000 | .. 32,330 L.........| 11/15/2017
225447101 ....... [CREEINC ...t e e 1,548.000 | .. 57,493 L.........| 12/02/2016
22822v101 ....... CROWN CASTLE INTERNATIONALCOR ..o e e ...450.000 | .. 49,955 L.........| 1212912016
126507104 ....... CSRAINC ..o e .......160.000 .. 4,787 L.........| 1212912016
126408103 ....... CSXCORP ...t e e e 1,000.000 | .. 55,010 L.........| 1212912016
229669106 ....... CUBICCORP ...t [ e e, 317.000 .. 18,687 L.........| 12/02/2016
231021106 ....... CUMMINSINC ... e e ...168.000 | .. 29,676 L.........| 1212912016
126650100 ....... CVSHEALTHCORP ... [ [ e 1,120.000 81,200 L.........| 1212912016
232806109 ....... CYPRESS SEMICONDUCTOR CORP ... [ e [ 3,716.000 56,632 L.........| 12/02/2016
235825205 ....... DANAINC ..o e e 1,119.000 35,819 L.........| 12/02/2016
235851102 ....... DANAHERCORP ............... [ UTURURN PR 680.000 63,118 L.........| 1212912016
237194105 ....... DARDEN RESTAURANTSINC ... o e 140.000 13,443 L... .| 12/29/2016
237266101 ....... DARLING INGREDIENTSINC ... | | 996.000 18,057 L 12/02/2016
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23918K108 ....... DAVITAINC ... o e | 170.000 12,283 |......72250......... 12,283 |......... 10954 | ............... L 12/29/2016
244199105 ....... DEERE&CO ............ i e [ ...350.000 | .. .. 54,779 210 L.........| 1212912016
247361702 ....... DELTAAIRLINESINC ..... v [ ...740.000 | .. .. 414401(......56.000|.........41440|......... 36662 |............... L.........| 1212912016
24906P109 ....... DENTSPLY SIRONAINC ... [ e ...260.000 | .. . 17,116 .23, L.........| 1212912016
25179M103 ... DEVONENERGY CORP ..o e e ........600.000 .. .. 24,840 L.........| 1212912016
252131107 ....... DEXCOMING ... [ e [ 1,098.000 | .. .. 63,014 L.........| 09/28/2017
253868103 ....... DIGITAL REALTY TRUSTINC ... v e 230.000 | .. .. 26,197 233 L.........| 1212912016
25456K101 ....... DIPLOMAT PHARMACY INC ... e e .4,587.000 | .. .. 92,061 L.........] 02/03/2017
254709108 ....... DISCOVER FINANCIAL SERVICES ..o [ e ...400.000 | .. .. 30,768 L.........| 1212912016
25470F104 ....... DISCOVERY COMMUNICATIONS INC ..o [ e ...200.000 | .. .. 4,476 L.........| 1212912016
25470F302 ....... DISCOVERY COMMUNICATIONS INC .. e e ‘ee....220.000 .. 4,657 L... .| 12/29/2016
25470M109 ....... DISHNETWORK CORP .........ooviiiiiiiiiiis [ | | 250.000 11,938 |......47.750 | ......... 11,938 | ......... 15779 | ............... L 03/20/2017
256677105 ....... DOLLAR GENERALCORP ... e | | 290.000 26973 (......93.010|.........26973|......... 21626 | ............... L 12/29/2016
256746108 ....... DOLLARTREEINC ................ e [ ...260.000 | .. 27,901 L.........| 1212912016
25746U109 ....... DOMINION RESOURCES INC/VA ..o e e ..730.000 | .. 59,174 L.........| 1212912016
260003108 ....... DOVERCORP ...t [ e 170.000 17,168 L.........| 1212912016
26078J100 ....... DOWDUPONTINC ... [ e .2,584.000 | .. 184,032 L.........] 09/01/2017
23331A109 ....... [DRHORTONINC ... e e ...360.000 | .. 18,385 L.........| 1212912016
26138E109 ....... | DRPEPPER SNAPPLE GROUPINC ..........ccooviiii v | onnnnn ...200.000 | .. 19,412 .. 128 L.........| 1212912016
262037104 ....... DRIL-QUIPINC ... e e ...401.000 | .. 19128 |......47.700(......... 19128 |......... 21,743 | ............... L.........| 08/07/2017
233331107 ....... DTEENERGY CO .....ooovviiiiiieee [ e ...210.000 | .. 22,987 212 L.........| 1212912016
26441C204 ....... DUKE ENERGY CORP ..... v e ... 800.000 | .. 67,288 (......84.110|......... 67,288 |......... 62436 |............... . L.........| 1212912016
23355L106 ....... DXC TECHNOLOGY CO ... [ e e ... 314,000 | .. 29,799 . 58]. L.........| 04/03/2017
233377407 ....... DXP ENTERPRISES INC/TX ... [ e . 1,047.000 | .. 30,960 L.........] 1100772017
269246401 ....... E*TRADE FINANCIALCORP ... e e ...938.000 | .. 46,497 L.........] 12/02/2016
26969P108 ....... EAGLE MATERIALS INC ... [ PO ...705.000 | .. 79,877 LT L.........] 12/02/2016
277432100 ....... EASTMAN CHEMICALCO ..o [ e ...160.000 | .. 14,822 101 L.........| 1212912016
(629183103 ....... EATONCORPPLC ........... UTUTTTUT PO . C. ...490.000 | .. 38,715 L.........| 1212912016
278642103 ....... EBAY INC UUTURURIEN FETTTIE P .1,110.000 | .. 41,891 L.........| 1212912016
278865100 ....... ECOLAB INC UEUURIY FETTTTEN PRI ...280.000 | .. 37,570 131 L.........| 1212912016
281020107 EDISON INTERNATIONAL ........... UUTTTURI FETTOTEN PO ...380.000 | .. 24,031 ..230].... L.........| 1212912016
28176E108 ....... | EDWARDS LIFESCIENCES CORP ........ccoovvvviiiiiiai|vene | ...926.000 | .. 104,369 L.........| 12/02/2016
285512109 ELECTRONICARTSINC ............. v e ...552.000 | .. 57,993 L.........| 1212912016
532457108 ....... ELILILLY&CO ............ e .1,070.000 | .. 90,372 L.........| 1212912016
28849P100 ....... ELLIEEMAEINC .............. [PV PUTUUTE PO ...629.000 | .. 56,233 L.........| 12/02/2016
291011104 ....... EMERSON ELECTRICCO ... [ e e ...720.000 | .. 50,177 L.........| 1212912016
292562105 ....... ENCOREWIRECORP ........oovviiiiiiiii e e ...648.000 | .. 31,525 L.........] 12/02/2016
29364G103 ....... ENTERGYCORP ... e e ...230.000 | .. 18,720 L.........| 1212912016
29414D100 ....... [ ENVISION HEALTHCARE CORP ..........ccooviiiniiii]veenn |ennnn ...140.000 | .. 4,838 L.........| 1212912016
26875P101 ....... [EOGRESOURCESINC ..........coovvviviiiiiiiiis [ | ...630.000 | .. 67,983 L.........| 032012017
268841109 EQTCORP ... e e ...240.000 | .. 13,661 L.........| 1212912016
294429105 ....... EQUIFAXINC ... e e ...130.000 | .. 15,330 L.........| 1212912016
29444U700 ....... EQUINIXINC .............. e e .. 86.000 .. 38,977 L... .| 03/20/2017
29476L107 ....... EQUITY RESIDENTIAL ... [ | | 420.000 26,783 212 L 12/29/2016
297178105 ....... ESSEXPROPERTY TRUSTINC .........oooiiiii [ [ [ 72.000 17,379 126 L 12/29/2016
518439104 ....... ESTEE LAUDER COSINC/THE ..........coooiiiii [ e . 240.000 30,538 L.........| 1212912016
B38564108 EURONAVINV ..o [ . C. . 1,841,000 | .. 17,029 L.........| 0711972017
298736109 ....... [EURONETWORLDWIDEINC ..........oooiiiiiiiiii e | ...385.000 | .. 32,444 L.........| 12/23/2016
G3223R108 .......|EVERESTREGROUPLTD .........oooviiiiiiiie [ . C. ...334.000 | .. 73,901 L.........] 06/19/2017
30040W108 .......[ EVERSOURCEENERGY ..........cccoovviiiiiiiiiia oo | ..., 370.000 .. 23,377 L.........| 1212912016
30161N101 ....... | EXELON CORP .. e L e 1,050.000 | .. 41,381 L.........| 1212912016
30212P303 ....... [EXPEDIAINC ..o [ [ .......130.000 .. 15,570 L.........| 1212912016
302130109 EXPEDITORS INTERNATIONALOF WA ... [ e ...200.000 | .. 12,938 L.........| 1212912016
30219G108 ....... EXPRESS SCRIPTSHOLDING CO .......oovviiiiies [ e ...630.000 | .. 47,023 L.........| 1212912016
302257102 ....... EXTRA SPACE STORAGEINC ..o [ e ...150.000 | .. 13,118 L.........| 1212912016
30231G102 ....... EXXONMOBILCORP ... [ e .4,670.000 | .. 390,599 L.........| 032012017
315616102 ....... FSENETWORKSINC ... [ e ..70.000 .. 9,185 L.........| 1212912016
30303M102 ....... FACEBOOKINC ... . e ..., 2,623.000 .. 462,855 L... .| 03/20/2017
311900104 ....... FASTENALCO ..o | | | 330.000 18,048 |......54690(.........18,048|......... 15600 |............... L 12/29/2016
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313747206 ....... FEDERAL REALTY INVESTMENTTRUS ... [ [t 80.000 A7 (395) L 12/29/2016
31428X106 ....... FEDEXCORP ........ccoiiiiiiiinns e ...266.000 | .. 368 .... oo 166450 L.........| 1212912016
(33856108 ....... FERROGLOBEPLC ........viviiiiiiiiiieeieeeeee [ . C. .9,638.000 | .. ... 52672]... L.........| 12/02/2016
31620M106 ....... FIDELITY NATIONAL INFORMATION .........coooviiiio [oeen o ... 370.000 | .. L4321, .. 6,827]... L.........| 1212912016
316773100 ....... FIFTHTHIRDBANCORP .........ooooiiiiiiiiiiee [ e .o......820.000 .. L3611 ... .. 2,763] ... L.........| 1212912016
318672706 ....... FIRST BANCORP/PUERTORICO ..........ccoiiiiiian e . C 5,743.000 | .. ... (2,007)]... L.........| 06/30/2017
320517105 ....... FIRST HORIZON NATIONAL CORP ... [ e [ 1,344.000 | .. .. (752)] ... L.........| 1211972017
337932107 ....... FIRSTENERGY CORP ........cooiiiiiiiiiiie [ ...470.000 | .. . 677 .. (165)] ... L.........| 1212912016
337738108 ....... FISERVINC ............. e ...230.000 | .. .. 5716] ... L.........| 1212912016
Y2573F102 ....... FLEXLTD ..ot [ . C. .4,504.000 | .. . 16,304 ... L.........| 12/02/2016
302445101 ... FLIR SYSTEMS INC ... e e ...150.000 | .. .90, .. 1,565] ... L... .| 12/29/2016
34354P105 ....... FLOWSERVE CORP ........cooviiiiiiiiiiiiiiiiien [ | | 160.000 |..........6741[...... 42130 |.......... 6741 |......... 7869 | ... | 91 L 12/29/2016
343412102 ....... FLUORCORP ...t e | | 170.000 107 L 12/29/2016
302491303 ....... FMCCORP ........... [UUT PUTUUTE PO . 1,378.000 .. 885 L.........| 12/02/2016
344849104 ....... FOOTLOCKERINC ..o [ | | 140.000 .. 169 (. L.........| 1212912016
345370860 ....... FORDMOTORCO ... [ e [ 4,170.000 2,711 L.........| 12/29/2016
34960W106 ....... FORTERRAINC .... e 5928.000(.........65801(...... 11.100|......... 65801 |......... 31233 [ ...........ooo |, L.........| 08/03/2017
34959J108 ....... [FORTIVECORP ..........cccoovvvinnnnn. e ...340.000 | .. .. 95 L.........| 1212912016
34964C106 ....... | FORTUNE BRANDS HOME & SECURITY ...........coove [oeeeen [oenins ...180.000 | .. . 130 L.........| 1212912016
354613101 ... FRANKLINRESOURCESINC ..o e ...400.000 | .. . 240 L.........| 1212912016
35671D857 FREEPORT-MCMORAN INC ..o e e . 1,420.000 | .. L.........| 1212912016
364760108 ....... GAPINC/THE ... [ e ..230.000 | .. 212 L.........| 1212912016
H2906T109 ....... GARMINLTD ...t [ . C. ...130.000 | .. . 265 L.........| 1212912016
366651107 ....... GARTNERINC .. ... [ e oee...100.000 | .. 12,315 L 128450 (L 12315 L 1492 L L.........| 0509/2017
G37585109 ....... GASLOGLTD ... [ . Co 3,472.000 | .. 1,319 L.........] 03/09/2017
369550108 ....... GENERALDYNAMICS CORP ... e | | 300.000 | .. .. 969 . L.........| 1212912016
369604103 ....... GENERALELECTRICCO ... e e .9,850.000 | .. 7,092 L.........| 1212912016
36174X101 GENERAL GROWTH PROPERTIESINC ..........ccooovvein [oeen | ennne ...620.000 | .. ... 409 L.........| 1212912016
370334104 ... GENERALMILLSINC ..o [ e ..650.000 | .. 1,261 L.........| 1212912016
37045V100 ....... GENERAL MOTORS CO . TR PUTTIT P . 1,450.000 | .. 2,261 L.........| 1212912016
372460105 ....... GENUINEPARTS CO ... [ | | 160.000 | .. .. 324 L.........| 1212912016
375558103 ....... GILEAD SCIENCES INC ... [ e [ 1,440.000 | .. 3,0271. L.........| 1212912016
37951D102 ....... [ GLOBAL EAGLE ENTERTAINMENTINC ............ooooo oo | e 15,484.000 |.........35458|....... 2290 |......... 354568 ......... 86,902 ...........coo. |t L.........] 03/15/2017
37940X102 ....... [ GLOBAL PAYMENTSINC .........ooiiiiiiiiia [ | | 681.000 | .. .. 30 L.........] 12/02/2016
38046C109 ....... | GOGOINC ......c.oviiiiiiiieee [ [ .3,993.000 | .. L.........| 11/07/2017
G9456A100 .......| GOLARLNGLTD ..o [ . C. ...798.000 | .. .40, L.........| 08/04/2017
38141G104 ....... GOLDMAN SACHS GROUP INC/THE ... [ e ...381.000 | .. 1,147]. L.........| 1212912016
382550101 ....... GOODYEARTIRE&RUBBERCO/THE ...........cooovvii e | ennnen ...300.000 | .. . 1821, L.........| 1212912016
387328107 ....... GRANITE CONSTRUCTIONINC ... [ e ...790.000 | .. .. 3041. L.........| 06/27/2017
388689101 ....... GRAPHIC PACKAGING HOLDING CO ... e e 3,102.000 . 694 L.........| 12/30/2016
39304D102 ....... GREENDOTCORP ... [ e [ 1,267.000|......... 76,349 |...... 60260 |......... 76349 |......... 30243 | ............... | L.........] 12/02/2016
395259104 ....... GREENHILL&COINC ... e e e 1,641.000 1,858 . L.........] 09/13/2017
093671105 ....... H&RBLOCKINC ........ IS IURDTE PO 220.000 . 154 L... .| 12/29/2016
406216101 ....... HALLIBURTON CO ... [ | | 990.000 715 L 12/29/2016
410345102 ....... HANESBRANDS INC ... [ e e 410.000 246 L 12/29/2016
412822108 ....... HARLEY-DAVIDSON INC ... [ e ...190.000 | .. .. 285]. L.........| 1212912016
413875105 ....... HARRISCORP ..ot [ e ...130.000 | .. .. 286 L.........| 1212912016
416515104 ....... HARTFORD FINANCIAL SERVICES GR ..........cooeveii|veen |ennnnn ...430.000 | .. .. 297 L.........| 1212912016
418056107 ....... HASBROINC ... [ e ...130.000 | .. .. 289 .. L.........| 12/29/2016
419879101 HAWAIIAN HOLDINGS INC ... [ e ...445000 | .. .53]. L.........] 12/02/2016
40412C101 ....... [HCAHOLDINGSINC ........oooviiiiiiiiieiieee [ | ...310.000 | .. L.........| 1212912016
404141109 HCPINC ..o [ e ...530.000 | .. . 784 L.........| 1212912016
423452101 ....... HELMERICH & PAYNEINC ... [ e ...120.000 | .. 336 . L.........| 1212912016
806407102 ....... HENRY SCHEININC ... [ e ...140.000 | .. L.........| 1212912016
427866108 HERSHEY CO/THE ..ot e e ..150.000 | .. . 363 L.........| 09/18/2017
42809H107 ....... [HESSCORP .......cooiiiiiiiiiiiiiiiiiiee | | .oe....310.000 .. .. 313 L.........| 1212912016
42824C109 ....... | HEWLETT PACKARD ENTERPRISECO ..........coooovva | oo | | e 1,910.000 | .. 372 L.........| 12/29/2016
43300A203 ....... [ HILTON WORLDWIDE HOLDINGS INC ... RURTRUTUT FETTTIE P ...200.000 | .. .. 60 L... .| 06/19/2017
436440101 HOLOGICINC ... 310.000|......... 13,253 ...... 42750 |......... 13,253 | ......... 12471 | ............... | L 12/29/2016
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437076102 ....... HOMEDEPOTINC/THE ... [ [ [ 1,280.000 |........ 242,598 ..... 189530 ........ 2425981 ........ 172486 ... o 4557 (..o 70,976 L 12/29/2016
438516106 ....... HONEYWELL INTERNATIONALINC ..o [ e ...830.000]........127,289 | ..... 153360 ........ 127,289 .... 96,456 .2,2611.... 30,938 L.........| 1212912016
440452100 ....... HORMEL FOODS CORP ... e e ...290.000].........10,553 ] ...... 36.390(......... 10,553 ... 10,227 97 . 458 L.........| 1212912016
44107P104 ....... HOSTHOTELS & RESORTSINC ... [ e ...800.000.........15880]...... 19.850|......... 15,880 ... 14,964 .. 480 ... .. 808 L.........| 1212912016
404341105 ....... HPINCG .o .1,870.000|.........39,289|...... 21.010(......... 39,289 ... 27,962 T4 11,538 ... L.........| 1212912016
444859102 ....... HUMANAINC ... [ e ...156.000.........38,699]..... 248.070(......... 38,699 ....031729 L. 232 .. 6,832]... L.........| 032012017
446150104 ....... HUNTINGTON BANCSHARES INC/OH ...l ...890.000.........12,958]...... 14560 |......... 12,958 ... 11,650 L2141 1,193 ... L.........| 1212912016
45168D104 ....... IDEXX LABORATORIESINC ... [ [ ....90.000|.........14,074 ] ..... 156.380 | ......... 14,074 ... 13,768 ... 308]... L.........] 03/20/2017
G47567105 ....... IHSMARKITLTD ..o [ . C. ...320000|.........14,448|...... 45150 |......... 14,448 ... 15,247 . (799)] ... L.........] 06/19/2017
452308109 ....... ILLINOIS TOOLWORKS INC ..o [ e ...330.000].........55061]..... 166.850 [ ......... 55,061 .... 40,595 .680].... L1437 L.........| 06/19/2017
452327109 ....... ILLUMINAINC ................ e ceee....427.000.........93,295]..... 218490 ......... 93,295(......... 54,953 ... 38373]... L... .| 12/02/2016
45245E109 ....... IMAXCORP ... [ DAL 1,871.000|.........43314|...... 23150 (......... 43314 ......... 56,055 | ..o (13,240) L 06/30/2017
45337C102 ....... INCYTECORP ......oooiiiiiieece [ [ [ 190.000.........17,995|...... 94710 ......... 17995 |......... 28007 ..o (10,012) L 03/20/2017
45667G103 ....... INFINERACORP .......oviiiiiiiiiiiiiiiie [ [ .3,426.000.........21,687|....... 6.330......... 21,687 .... 30,342 ...(8,168) ... L.........| 1211212016
G47791101 INGERSOLL-RANDPLC ... [ e ..280.000 (.........24973]|...... 89.190(......... 24,973 21109 BB 3962 ... L.........| 1212912016
45774N108 ....... [ INNOPHOS HOLDINGS INC ..........ccooviiiiiiis [ e oo 424000 ......... 19814 ... .. 46.730|......... 19,814 ... 22,620 (2345 ... L.........] 12/02/2016
45784P101 ....... [INSULETCORP ...........cooviiiiiiiiiiiiiiia oo | | e 2640 000(........182160...... 69.000(........ 182,160 .. 87,967 ... 82685]... L.........] 12/02/2016
458118106 ....... INTEGRATED DEVICE TECHNOLOGY | ..o e [ [t 2,036.000(.........60,530...... 29730 ......... 60,530 .... 45829 ... 125701 ... L.........| 12/02/2016
458140100 ....... INTELCORP .....oviiiiiiiieiiiiieeee [ [ [ 5,180.000 |........239,109|...... 46.160........ 239,109 . 189 920 .. 51,230 ... L.........| 1212912016
45866F104 ....... INTERCONTINENTAL EXCHANGE INC ... [ [ [ 650.000|.........45864|...... 70560 ......... 45,864 236,759 o BB 9,191 1... L.........| 12/29/2016
458665304 ....... INTERFACEINC ... [ [ 1,746,000 |.........43912|...... 25150 (......... 43,912 ... 29873 L 11669 L.........] 12/02/2016
459200101 ....... INTERNATIONAL BUSINESS MACHINE ... [oenees ...940.000|........144215| ..... 153420 (........ 144,215 . 156 245 . (11,502) | ... L.........| 06/19/2017
459506101 ....... INTERNATIONAL FLAVORS & FRAGRA ........cooovvves [ [oenies ....90.000]......... 13,735 ..... 152610 (......... 13,735 10701 B2 AT 31301 ... L.........| 1212912016
460146103 ....... INTERNATIONAL PAPERCO ... [ [ ...470000|.........27,232]...... 57.940(......... 27,232 ... 25091 . 2,294 L.........| 1212912016
460690100 ....... INTERPUBLIC GROUP OF COSINC/T ... [ [ ...400.000|..........8,064]...... 20160 .......... 8,064 |.......... 9,478 1,300) L.........| 1212912016
461202103 ....... INTUITINC ... [ ...270.000.........42,601]..... 157.780 | ......... 42,601 ... 31,344 11,377 L.........| 1212912016
46120E602 ....... INTUITIVE SURGICALINC ..o [ [ ...122.000|......... 44523 ..... 364.940(......... 44,523 ... 26,319 18,328 L.........| 09/18/2017
G491BT108 ...... INVESCOLTD ..o [ . C. ...460.000.........16,808]...... 36540 (......... 16,808 ... 13,860 2,852 L.........| 1212912016
46266C105 ....... IQVIAHOLDINGS INC ... [ e ...160.000|.........15664|...... 97.900(......... 15,664 ... 15,228 . 436 L.........| 111512017
46284V101 ....... [IRONMOUNTAININC ... e e o......280.000.........10,564 | ...... 37730 ......... 10564 |.......... 9,099 1,470 L.........| 1212912016
465741106 ....... ITRONINC ... [ [ [ 1,185.000|......... 80,817 ...... 68.200(......... 80,817 ... 74,982 6,340 L.........| 12/02/2016
466313103 ....... JABILCIRCUITING ... e | | e 2,968.000 |......... 77,910 ...... 26250 (......... 77,910 .... 60,872 7,657 L.........| 12/02/2016
469814107 ....... JACOBS ENGINEERING GROUPINC ... [ ..140.000 |.......... 9234 |...... 65.960(.......... 9234 |.......... 8,019 . 1,254 L.........| 1212912016
445658107 ....... JB HUNT TRANSPORT SERVICES INC ... | [ ....90.000].........10,348 | ..... 114980 (......... 10,348 |.......... 8,762 . 1,612 L.........| 1212912016
477143101 ....... JETBLUE AIRWAYSCORP .......ooviiiiiiiiieio e e e 2 595000 |.........57.972| ... .. 22340 ......... 57,972 .... 54532 (208) L.........| 12/02/2016
832696405 ....... JMSMUCKER COITHE ... | e | | 120.000(......... 14,909 ..... 124240 ......... 14,909 ... 15418 . (417) L.........| 06/19/2017
478160104 ....... JOHNSON & JOHNSON ... | | | 2,960.000 |........413571(..... 139720 ........ 413,571 ... 343,195 72,227 L.........| 1212912016
G51502105 ....... JOHNSON CONTROLS INTERNATIONAL .........coocovee|onnnn. . Co 1,050.000|.........40,016]...... 38110 (......... 40,016 ... 43,592 3,234) L.........| 1212912016
46625H100 ....... [ JPMORGAN CHASE & CO ........coovvveieiiiiiiiie oo | | e 3,820.000 |........408511]..... 106.940(........ 408,511 ... 326,151 78,883 L.........| 1212912016
48203R104 ....... [ JUNIPERNETWORKSINC ..........oviviiiiiiiiie [ | ...420.000 | .. .. 11,882 .. 101 L.........| 1212912016
485170302 ... KANSAS CITY SOUTHERN ..o [ e ...110.000 | .. 9,275 2,241 L.........| 1212912016
48242W106 KBRINC ... [ e . 1,334,000 | .. .... 19,934 . 6,520 L.........] 06/07/2017
487836108 ....... KELLOGG CO . e e e 280.000 .. 20,697 (1,604) L... .| 12/29/2016
493267108 ....... KEYCORP ...t [ e [ 1,110.000 20013 | o 422 2,109 L 12/29/2016
494368103 ....... KIMBERLY-CLARK CORP ..o [ | | 380.000 43716 ..o AT 1078 2414 L 09/18/2017
49446R109 ....... [KIMCOREALTY CORP ........ocovviiiiiiiiiiiiie | | 410.000 .... 10,195 (2,874) L.........| 1212912016
49456B101 ....... [ KINDERMORGANINC/DE .........ccoovvviiiiiiiiii] e | .2,200.000 | .. .... 45837 (5,808) L.........| 1212912016
497266106 KIRBY CORP ...\ e e ...577.000 | .. ... 37,591 .. 173 L.........| 12/02/2016
482480100 ....... KLA-TENCORCORP ... [ e ...170.000 | .. ... 13,592 . 4,274 L.........] 06/19/2017
499049104 ....... KNIGHT-SWIFT TRANSPORTATIONHO ... o e .1,128.000 | .. .. 40,277 9,039 L.........] 09/11/2017
500255104 ....... KOHL'SCORP ... [ e ..190.000 | .. 9,444 ... 922 L.........| 1212912016
500754106 ....... KRAFTHEINZ CO/THE ... [ e ...660.000 | .. .... 58,129 (6,310) L.........| 1212912016
50077C106 ....... KRATON CORP ... [ e 2 990.000 | .. ... 92,843 58,873 L.........] 12/02/2016
501044101 ....... KROGERCO/THE ... [ e e 1,040.000 | .. ... 36,124 7,342) L.........| 1212912016
501797104 ....... LBRANDSINC ... [ e ...270.000 | .. .... 17,865 (1,517) L.........| 1212912016
502413107 L3TECHNOLOGIESINC ... e e ....85.000|.. ... 13,105 . 3,730 L.........| 1212912016
50540R409 ....... [ LABORATORY CORP OF AMERICAHOL ............coooou | vveeen | onnnnn ...110.000 | .. ... 14,069 . 3,424 L.........| 1212912016
512807108 LAMRESEARCHCORP ........oooviviiiiiiee [ e .. 177.000 | .. .. 19,167 13,583 L... .| 12/29/2016
524660107 ....... LEGGETT&PLATTINC ... [ | 150.000 7,452 (173) L 12/29/2016
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526057104 ....... LENNARCORP ... [ e 15178 |...... 63240 (......... 15178 ......... 10170 | ... [ 38 5088 5,086 L 12/29/2016
527288104 ....... LEUCADIANATIONALCORP ........cvviiiiiiiiiei [ e L 72397 (... 26490 | ... 72397 | BBIT L e 940 8885 e 8,855 L.........| 12/02/2016
534187109 ....... LINCOLN NATIONALCORP ............... [PV PUTUUTE PO .. 19218 ...... 76870 | ......... 19218 | ......... 16458 | ... ... | 290 e 2850 e 2,650 L.........| 1212912016
535919500 ....... LIONS GATE ENTERTAINMENT CORP ... U PO AL .. 64369 ......31.740 | .........64369|......... 50399 ... | e [ BT 11,891 L.........| 08/07/2017
501889208 ....... LKQCORP ... e e 13828 ...... 40670 |......... 13828 | ......... 10494 ... | [ [ BA0T 3,407 |. L.........| 1212912016
539830109 ....... LOCKHEEDMARTINCORP ..o [ e . . .. 86,684 (.....321.050|.........86684|......... 67877 ......cccoovvs |ooee 2051 [ 18807 18,807 L.........| 09/18/2017
540424108 ....... LOEWSCORP .................. e L ...310.000 | .. .. 15509 (......50.030 | ......... 15,509 | ......... 14594 [ ... | T8 [ 992 992 L.........| 1212912016
546347105 ....... LOUISIANA-PACIFIC CORP ... [FUTURTRTRRTR PRCUURN P .1,187.000 | .. AT 26260 | L BT 28292 e e [ BTOT 8,701 L.........] 12/02/2016
548661107 LOWE'SCOSINC ............... e [ L ...920.000 | .. ..85505(......92940|.........85505......... 85787 [.........oon o 1398 [ 20074 20,074 L.........| 1212912016
50212V100 ....... | LPL FINANCIAL HOLDINGS INC . e e ... 879.000 | .. ..50,226(...... 57140 ......... 50,226 | ......... 39,955 [ ..........ooot e BB [ 13285 13,285 L.........| 102712017
50216C108 .......|LSIINDUSTRIESINC ................ i ......2,353.000 .. .. 16,189 ....... 6.880|......... 16,189 | ......... 22362 ........cooos | AT [ BT30) (6,730) L... .| 12/02/2016
N53745100 ....... LYONDELLBASELL INDUSTRIESNV ........cooooiiio [ CCo 350.000 38,612(.....110.320|.........38612|......... 30,044 [ ............... | 1243 8889 8,589 L 12/29/2016
55261F104 ....... METBANKCORP ... [ | | 160.000 27,358 (.....170.990|......... 27,358 | ......... 24879 | .............. o803 [ 2286 2,286 L 12/29/2016
554382101 ....... MACERICHCO/THE ..............ccoooeees Y UTUTR PO ...130.000 | .. ...8538(......65680|..........8538|..........9056.........ocon e BT [ BT (671) L.........| 1212912016
55405Y100 ....... | MACOM TECHNOLOGY SOLUTIONSHOL ..........coovovifven [oenns 2,469.000 | .. .. 80,341(...... 32540 .........80,341 | ......... 95093 ... e | e (ATE) (14,751) L.........| 05/10/2017
556088105 ....... | MACQUARIE INFRASTRUCTURE CORP ..........c.ooovvif oo |ennnnn 1,521.000 | .. .. 97648(......64200|.........97648|........ 108126 ............... .o 2870 e (10478) (10,478) L.........| 08/14/2017
55616P104 .......[MACY'SINC ..............ooviin, e e ...350.000 | .. L8817 25190 | 88T 12589 182 396 [ BT e (3,717) L.........| 1212912016
565849106 ....... | MARATHONOILCORP ............ Y URUTR PO ...960.000 | .. .. 16,253 (......16.930|......... 16253 | ......... 16814 | ... ..o | 192 e (BBD) [ (365) L.........| 1212912016
56585A102 ....... | MARATHON PETROLEUM CORP .. Y UUTUTR PO ...540.000 | .. .. 35629 (......65980|.........35629 | ......... 27,110 | ....oooiiiis e 82T 80 8,440 L.........| 1212912016
567908108 MARINEMAXINC ... [ UTURURN PR ...943.000 | .. L7823 (... 18900 | L 17,823 T8 | e [ @24 (424) L.........] 12/02/2016
m 571903202 ....... MARRIOTT INTERNATIONAL INC/MD .. P FUUUR PO ... 340.000 | .. .. 46,148 (... 135730 | ......... 46,148 | ......... 28329 (... | A9 L 18037 18,037 L.........| 1212912016
= 571748102 ....... MARSH & MCLENNAN COSINC ........... e ...580.000 | .. L 47206 ...... 81390 |......... 47206 |......... 39324 | ............o | 829 [ 8004 8,004 L.........| 1212912016
g 573284106 ....... MARTIN MARIETTA MATERIALS INC ... IS PUTUUUR PR ..293.000 | .. .. 64765(.....221.040|......... 64,765 ......... 64,985 ... ... | 498 [ BT 281 L.........| 12/01/2017
44 574599106 ....... MASCOCORP ..., e .......360.000 .. 15818 |......43.940(......... 15818 ......... 11485 | ... [ B A3 4435, L.........| 12/29/2016
576323109 ....... MASTECINC ....... e L e 2,891.000 | .. 141514 (... 48950 ....... 141514 | ... 107,939 [ ... [ e 30934 30,934 L.........] 12/02/2016
57636Q104 ....... MASTERCARD INC ... U TR FETTTTRN P 1,020.000 | .. . 154,387 e . U R s e 49,0721 .... L.........| 1212912016
577081102 ....... MATTELINC ... U PUUU U e 380.000 | .. ... 5844 . v L 482D (4,625).... L.........| 1212912016
57772K101 ....... MAXIM INTEGRATED PRODUCTSINC ..o [ e 1,146.000 .. 59,913 . . v LB TI2 15,712 ... L.........| 12/02/2016
579780206 ....... MCCORMICK& COINC/MD ... [ e 130.000 .. 13,248 . , e 12, . , e 1,115] ... L.........| 1212912016
580135101 ....... MCDONALD'SCORP ..o [ e ... 876.000 | .. . 150,777 . , e 107, .3, 44150 441501 .... L.........| 1212912016
58155Q103 ....... MCKESSON CORP ... e e .......230.000 .. .. 35,869 . 3565 . [ 3565].... L.........| 1212912016
G5960L103 ....... MEDTRONICPLC ..... I P . C 1,500.000 | .. 121,125 . v [ 14280 14,280 .... L.........| 1212912016
58933Y105 ....... [MERCK&COINC ... e | | e 3,030.000 | .. . 170,498 . ; s 79, UK . 4, v e TBTR) (7878).... L.........| 12/29/2016
59001K100 ....... [MERITORINC ... e | | e 3,182.000 | .. .. 74,650 . ! oo 40, v [ 3B129 351291.... L.........] 12/02/2016
59156R108 .......[METLIFEINC ................ooeinn. IO UTTUT PR 1,190.000 | .. .. 60,166 . . L2831 2,831|.... L.........| 1212912016
592688105 ....... METTLER-TOLEDO INTERNATIONAL | ... JUU PURIRN P ....27.000|.. .. 16,727 . L8297 5297 |.... L.........| 032012017
552953101 ....... MGM RESORTS INTERNATIONAL ...... FUTURURTRUTY TR PR ...480.000 | .. .. 16,027 . ! e 15, . L A03 ) 403].... L.........] 09/18/2017
G60754101 ....... MICHAEL KORS HOLDINGSLTD ........oovviiiiie [ . C. ...170.000 | .. .. 10,702 . , , L3395 3395 ... L.........| 1212912016
595017104 ....... MICROCHIP TECHNOLOGY INC ........ovviiiiiea e e ...260.000 | .. .. 22,849 . . LBT8 5718 .... L.........| 1212912016
595112103 ....... MICRON TECHNOLOGY INC ... IS URUTEN PO 1,240.000 | .. .. 50,989 . v 2836 23,136 .... L.........| 09/18/2017
594918104 ....... MICROSOFTCORP ..o I U PO 8,510.000 | .. . 727,945 . , oo..... 536, X v 19856 [ 198,561 | .... L.........] 06/19/2017
59522J103 ....... MID-AMERICA APARTMENT COMMUNIT ... [ FUTUUURN PUURUR I 130.000 | .. 13,073 CAB2 | B3 343 L.........| 1212912016
607828100 ....... MODINE MANUFACTURINGCO ............. IS PUTUURR PR ... 1,525,000 | .. 30,805(......20.200|......... 30,805 |......... 20,920 | .........coooirs e | [ 8083 8,083 L.........| 12/02/2016
608190104 ....... MOHAWK INDUSTRIES INC ..o [ [ [ 67.000 18,485|.....275900 (......... 18485 ......... 13744 | ... | e ABBA 4,854 Lo, 06/19/2017
60871R209 ....... MOLSON COORS BREWING CO ........oovvviiiiies [ | e 200.000 16,414 |...... 82070 |......... 16414 | ........ 19571 ... [ 328 e (B0A8) [ (3,048) Lo 12/29/2016
609207105 ....... MONDELEZ INTERNATIONAL ..o [ [ [ 1,690.000 72,332 (...... 42800 |.........72332|......... 75725 | .......... 372 ... 1014 L (2580) [ (2,586) L.........| 1212912016
609839105 MONOLITHIC POWER SYSTEMS .............. Y UTTTR PO 1,135.000 | .. 127,529 .....112.360|........ 127,529 | ......... 86,736 | ............ 227 [ ............908 | .....ooovees | 34838 34,538 L.........| 12/02/2016
61166W101 .......[MONSANTOCO .................. e e ...480.000 | .. 56,054 |..... 116.780|......... 56,054 |......... 50,645 | ............... oo 1037 | e BBBA [ 5,554 L.........| 1212912016
61174X109 ....... | MONSTER BEVERAGE CORP e [ ...460.000 | .. 20113 (......63290|......... 29113 | ......... 20,720 | ..o e e [ BTT 8,717 L.........| 1212912016
615369105 ....... MOODY'SCORP ................ U U P ...180.000 | .. 26570 (..... 147610 ......... 26570 |......... 17047 [ ... | 274 980T 9,601 L.........| 1212912016
617446448 ....... MORGAN STANLEY ..... e 1,560.000 | .. 81,853 (......52470|......... 81,853 |......... 085483 | ............... oo 1404 L 15943 15,943 L.........| 1212912016
61945C103 ....... MOSAICCO/THE ............... U PUTTIR PO ...400.000 | .. 10,264 |...... 25660 (......... 10,264 | ......... 11638 |.........ocove oo 240 e (1488) [ (1,468) L.........| 1212912016
620076307 ....... [ MOTOROLA SOLUTIONSINC ... [P PR e ...180.000 | .. 16,261 |...... 90340 (......... 16,261 | ......... 14902 |............. 99| ... 264 B 1,341 L.........| 12/29/2016
55345K103 ....... [MRCGLOBALINC .............. U TR T ......1,720.000 | .. 29102(......16.920|......... 29102 | ......... 35659 [ .......ocoooiis oo | e (BTAR) [ (5,745) L.........] 12/02/2016
N59465109 .......[MYLANNV .............. TP PR LC 560.000 | .. 23,694 (...... 42310 ......... 23694 |........ 21167 [ e e [ 2286 2,236 L.........| 1211972017
628550104 ....... MYRIAD GENETICS INC . i 1,963.000 67419 (......34345| . ........ 67419 .........32915 | ... [ e 34898 [ 34,696 L.........| 12/23/2016
631103108 ....... NASDAQINC ... U UURU 130.000 9988 |......76830|..........9988|..........8740 | .............. 190 1282 1,262 . L.........| 1212912016
637071101 ....... NATIONAL OILWELL VARCO INC .. e .......440.000 .. 158491 ......36.020|......... 15849 ........ 16643 ... | BB [ (B2D) e (625) L... .| 12/29/2016
63938C108 ....... NAVIENTCORP ..o | | 320.000.......... 4262(......13320|..........4262 . .........5231|............... | 205 (998 [ (995) L 12/29/2016
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Y62132108 ....... NAVIGATORHOLDINGSLTD ... [ . Co 1,704.000 16,784 | ....... 9850 (......... 16,784 | ..., 17918 | ... [ (1,133) L 09/12/2017
64110D104 ....... [NETAPPINC .........ooiiiiiiiie e e .oe....310.000 .. . 17,149 e 6,216 ... L.........| 1212912016
641100106 ....... NETFLIXINC ..o e e ...476.000 | .. .. 91,373 ... 32,138 ... L.........| 1212912016
651229106 ....... NEWELLBRANDSINC ... [ e ...560.000 | .. .. 17,304 (7,700 | L.........| 1212912016
651290108 ....... NEWFIELD EXPLORATIONCO ..o [ e ...230.000 | .. ... 1,252 ...(2,083) ... L.........| 1212912016
651639106 ....... NEWMONTMININGCORP ..o [ e ...610.000 | .. .. 22,887 .. 2,105] ... L.........| 1212912016
65249B109 ....... NEWS CORP ...\t [ ...350.000 | .. ... 5674 .. 1,663] ... L.........| 1212912016
65339F101 ....... NEXTERAENERGY INC ..o e e ...520.000 | .. .. 81219 ... 18,1611 ... L.........] 06/19/2017
G6518L108 ....... NIELSEN HOLDINGS PLC .........ooiiiiiiiiie [ . C. ...380.000 | .. .. 13,832 (2109 ... L.........| 1212912016
654106103 ....... NIKEINC ... e e . 1,460.000 | .. ..91,323 AT L.........| 1212912016
65473P105 ....... NISOURCEINC ....... . [ TR DU ...250.000 | .. ... 6418 L... .| 12/29/2016
655044105 ....... NOBLEENERGY INC ... e | | 500.000]......... 14,570 L 12/29/2016
655664100 ....... NORDSTROMINC ... [ | | 140.000(.......... 6,633 L 12/29/2016
655844108 ....... NORFOLK SOUTHERN CORP .........ooviiiiiiiiina [ e ...310.000 | .. .. 44919 L.........| 06/19/2017
665859104 ....... NORTHERN TRUST CORP .......ovviiiiiiiiiiiiie [ ...240.000 | .. L 239740 ... 890 |......... ... 21,216 L.........| 1212912016
666807102 ....... NORTHROP GRUMMAN CORP .........cooooeviiia e e ...188.000 | .. . 57,699 ..... 306910 ......... 57,699 .... 43,856 L.........| 1212912016
G66721104 ....... NORWEGIAN CRUISE LINEHOLDINGS .................oo [ooeee . C. ...170.000 | .. ... 9053 ... 53250 (.......... 9,053 |.......... 9,456 L.........| 1211972017
629377508 NRGENERGY INC ... [ e ...320.000 | .. 914 28480(.......... 914 | ... 3997 L.........| 1212912016
67020Y100 ....... | NUANCE COMMUNICATIONSINC .........cooovviiiiia e | 4,466.000 | .. L 73,019 ... 16.350|......... 73,019 .... 69,079 L.........| 1212112016
670346105 NUCORCORP ... [ e ...350.000 | .. .. 22253 ...... 63.580(......... 22,253 ... 21,183 L.........| 1212912016
67066G104 ....... NVIDIACORP ... e e ...668.000 | .. 129,258 | ... 193500 ........ 129,258 ... 72,338 L.........] 09/18/2017
674599105 ....... OCCIDENTAL PETROLEUMCORP ..o [ e ...850.000 | .. .. 626111...... 73660 (......... 62,611 .... 60,697 L.........| 1212912016
681919106 ....... OMNICOMGROUPINC ..o [ e ...260.000 | .. .. 18,936 ...... 72830 (......... 18,936 ... 22,312 L.........| 1212912016
682189105 ....... ON SEMICONDUCTOR CORP ... [ e 2,759.000 I TAE ] 20940 (......... 57,773 .. 30,655 L.........] 12/02/2016
682680103 ....... ONEOKINC ... [ e 430.000 L 229841 ... 53450 (......... 22,984 ... 24,607 L.........] 09/18/2017
68389X105 ....... [ORACLECORP .........ccoovviiiiiiiiiiiiiiii | | 3,390.000 160,279 ...... 47.280]........ 160,279 ... 131,749 L.........] 09/18/2017
67103H107 ....... [ OREILLY AUTOMOTIVEINC .........ccoiviiiiiiiiias [ | 92.000 .. 221300 ..... 240540(......... 22,130 .... 25880 L.........| 0509/2017
693718108 ... PACCARINC ...t e e 400.000 .. 284321 ...... 71.080(......... 28,432 ... 25801 L.........| 1212912016
69404D108 PACIFIC BIOSCIENCES OF CALIFOR ...........ccoovvii v e 3,641.000 L9612 2640(.......... 9,612 ... 11,289 L.........] 06/15/2017
695156109 ....... PACKAGING CORP OF AMERICA ... [ e ...100.000 | .. .. 12,055 ..... 120550 | ......... 12,055 ... 11,704 L.........] 09/18/2017
695263103 ....... PACWESTBANCORP ..o e e ...413.000 | .. ..20815(...... 50400(......... 20,815 ... 21,416 L.........| 12/02/2016
701094104 ....... PARKER-HANNIFINCORP ..o [ | ...141.000 | .. L 281410 ... 199.580 | ......... 28,141 ... 19,917 L.........| 032012017
704326107 ....... PAYCHEXINC ... [ ... 370.000 | .. ..25190(...... 68.080(......... 25,190 ... 22,114 L.........| 1212912016
70450Y103 ....... PAYPALHOLDINGS INC ... [ e ......1,250.000 | .. ..92,025(...... 73620(......... 92,025 ... 49,920 L.........| 1212912016
G7S00T104 ...... PENTARRPLC ... [ LC 190.000 | .. 13418 ...... 70620 (......... 13,418 ... 10,722 L.........| 1212912016
713448108 ....... PEPSICOINC ... [ e .1,560.000 | .. 187,075(..... 119.920(........ 187,075 ... 163,858 L.........| 1212912016
714046109 ....... PERKINELMERINC ... [ e ...120.000 | .. 8774|...... 73420 .......... 8774 .......... 6,270 L.........| 1212912016
G97822103 ....... PERRIGOCOPLC ... [ . C. ...140.000 | .. 12202]...... 87160 (......... 12,202 ... 11,606 L.........| 1212912016
717081103 ....... PFIZERINC ........ e e .6,700.000 | .. 2426741 ...... 36.220(........ 242,674 ... 217,956 L.........| 1212912016
69331C108 ....... PGEECORP .......oviiiiiiiiiiiiiieie [ | | 580.000 26,0011...... 44830......... 26,001 .... 35353 L.........| 1212912016
718172109 ....... PHILIP MORRIS INTERNATIONALIN ... [ e 1,700.000 179,605 ..... 105650 | ........ 179,605 .. 157,221 L.........| 1212912016
718546104 ....... PHILLIPS 66 ... [ e ...480.000 | .. 485521 ..... 101150 | ......... 48,552 ... 41,557 L.........| 1212912016
723787107 ....... PIONEER NATURAL RESOURCES CO ........... [ FPTTTT PO .o......186.000 .. 32150 (..... 172850 | ......... 32,150 .. 33,561 L... .| 03/20/2017
72703H101 ....... PLANETFITNESSINC .......ooviiiiiiiiee [ [ [ 1,246.000 | ......... 43149 ...... 34630 (......... 43149 ......... 25,221 L 01/03/2017
72766Q105 ....... PLATFORM SPECIALTY PRODUCTS CO ..o [ e o 1,520.000 | ......... 15078 ....... 9920 |......... 15078 |......... 15,715 L 01/09/2017
693475105 ....... PNC FINANCIAL SERVICES GROUP | ..o [ | e 520.000 | .. 75,031(..... 144290 ......... 75,031 .... 60,247 L.........] 06/19/2017
733174700 ....... POPULARINC ... [ . C. .1,537.000 | .. 54548 | ...... 35490 (......... 54,548 .... 63542 L.........| 12/02/2016
693506107 ....... PPGINDUSTRIESINC ..o [ e ...280.000 | .. 32,710(..... 116.820(......... 32,710 .... 26,553 L.........| 1212912016
693517106 ....... PPLCORP ... e e ...750.000 | .. 23213 ...... 30950 (......... 23,213 ... 25681 L.........| 12/29/2016
69354N106 .......[PRAGROUPINC ... e e ...713.000 | .. 23672 ...... 33200(......... 23,672 .... 25160 L.........| 12/04/2017
74005P104 ....... [PRAXAIRINC ... [ [ ...310.000 | .. 47,9511 ..... 154680 (......... 47,951 .... 36,624 L.........| 06/19/2017
741503403 ....... | PRICELINE GROUPINC/THE ..........ccooovviiiiii [ [ ....53.000|.. 92,100 (... 1,737.740 | ......... 92,100 .. 78,594 L.........| 06/19/2017
74251V102 ....... PRINCIPAL FINANCIAL GROUPINC ... [ e 310.000 218741 ...... 70560 (......... 21,874 .... 17,898 L.........| 1212912016
742718109 ....... PROCTER & GAMBLE CO/THE ...........coooviiii [ e .2,800.000 | .. 257,264 | ...... 91.880(........ 257,264 ... 236,226 L.........| 1212912016
743315103 ....... PROGRESSIVE CORP/THE ........oviiiiiiiiiiie [ e ...620.000 | .. 34918 ...... 56.320(......... 34,918 ... 22,017 L.........| 1212912016
74340W103 ....... PROLOGISINC ... [ e ...610.000 | .. 39,351(...... 64510 (......... 39,351 ... 31,902 L.........| 1212912016
744320102 ....... PRUDENTIAL FINANCIALINC ... [ e ...460.000 | .. 52,891(..... 114980 (......... 52,891 ... 47,726 L.........| 1212912016
744573106 ....... PUBLIC SERVICE ENTERPRISE GROU .............ocoovoif v | ennnnn ........580.000 .. 298701 ...... 51.500(......... 29,870 .. 25519 L... .| 12/29/2016
74460D109 ....... PUBLICSTORAGE ............ooooiiiiiii | | | 163.000|......... 34,067 |..... 209.000(......... 34,067 |......... 35,991 L 09/18/2017
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745867101 ....... PULTEGROUPINC ..o [ | e 240.000 65 L 12/29/2016
693656100 PVHCORP ......... v [ oeo.....80.000].. A3 L.........| 1212912016
N72482123 ....... | QIAGENNV ... . UUTTRU PR . C 1,420.000 | .. L.........| 12/02/2016
74736K101 ....... [QORVOINC ..... . v e e 2,028.000 | .. L.........| 1212912016
747525103 ....... | QUALCOMMINC .......... e e 1,630.000 | .. . 3,651 L.........| 1212912016
74762E102 ....... | QUANTA SERVICESINC ... e [ .......160.000 .. L.........| 1212912016
748341100 ... QUESTDIAGNOSTICS INC ... [ oo e e 150.000 | .. . 270 L.........| 1212912016
74837P108 QUICKLOGIC CORP ... e [ e 16,379.000 | .. L.........] 01/31/2017
751212101 ... RALPHLAURENCORP ........oooviiiie e [ [ 60.000 | .. 90|, L.........| 1212912016
75281A109 ....... RANGE RESOURCES CORP . e e ...220.000 | .. 18] L.........| 1212912016
753422104 ....... RAPID7INC ... [ e e .oe.....672.000 .. L... .| 08/02/2017
754730109 ....... RAYMOND JAMES FINANCIAL INC ... [ | e 872.000 734 L 12/02/2016
755111507 ....... RAYTHEONCO ..o [ | | 314.000 966 L 06/19/2017
756109104 ....... REALTYINCOME CORP ........coviiiiiiiiiiiiiis [ e ...300.000 | .. . 697 L.........| 1212912016
756577102 ....... REDHATINC ................ e [ ...200.000 | .. L.........| 1212912016
758849103 ....... REGENCY CENTERSCORP .............. TN PUUTUR PO ...130.000 | .. 191 L.........] 03/20/2017
75886F107 ....... REGENERON PHARMACEUTICALSINC ...........oooii e | eeneen ....84.000|.. L.........] 09/18/2017
7591EP100 ....... REGIONS FINANCIALCORP ........oiiiiiiiiiies [ e .1,100.000 | .. . 248 L.........| 1212912016
760759100 ....... REPUBLIC SERVICESINC ...... e e ...260.000 | .. . 256 .. L.........| 1212912016
761152107 ....... RESMEDINC ... [ e ...150.000 | .. .. 53, L.........] 09/18/2017
770323103 ....... ROBERT HALF INTERNATIONALINC ... e ...150.000 | .. .. 144 L.........| 1212912016
773903109 ....... ROCKWELL AUTOMATION INC ..o e e ...139.000 | .. .. 4251, L.........| 1212912016
774341101 ....... ROCKWELL COLLINSINC .......... e [ ...180.000 | .. . 218 L.........| 1212912016
775133101 ....... ROGERSCORP ................ v ... 867.000 | .. L.........] 12/02/2016
776696106 ....... ROPER TECHNOLOGIES INC ... e e ...108.000 | .. . 145 L.........| 03/20/2017
778296103 ....... ROSSSTORESINC ... [ e ...430.000 | .. .. 278 L.........| 1212912016
V77807103 ....... | ROYAL CARIBBEAN CRUISESLTD ........ccovvviiiiaiin|ennne . C. ...190.000 | .. .. 296 . L.........| 1212912016
78409V104 ....... [ S&P GLOBALINC .........ooooviiiiiiiiiie [ [ ...278.000 | .. . 448 L.........| 06/19/2017
794661302 ....... SALESFORCE.COMINC .........ccooviiiiiiiiis [ e ...760.000 | .. L.........] 06/19/2017
800677106 ....... SANGAMO THERAPEUTICSINC .........ooooiiiii [ e . 1,175,000 | .. L.........] 12/02/2016
78410G104 ....... SBA COMMUNICATIONS CORP ... [ e ...130.000 | .. L.........| 09/18/2017
80589M102 ....... SCANACORP ........... i e [ ...180.000 | .. .. 331 L.........| 1212912016
806857108 ....... SCHLUMBERGERLTD ..o [ . C. .1,520.000 | .. 2,266 | . L.........] 06/19/2017
811065101 ....... SCRIPPS NETWORKS INTERACTIVE | ... [ e ...110.000 | .. . 1821, L.........| 1212912016
G7945M107 ...... SEAGATE TECHNOLOGYPLC .......ovvvvviiiiiiee [ . C. ...330.000 | .. .. 499 L.........| 1212912016
81211K100 ....... SEALEDAIRCORP ... [ e ...220.000 | .. 141 L.........| 1212912016
816851109 ....... SEMPRAENERGY ... [ e ........280.000 .. . 666 L.........] 09/18/2017
816850101 ....... SEMTECHCORP ............... N PUTRUURN PR 1,695.000 | .. L.........] 08/10/2017
824348106 ....... SHERWIN-WILLIAMS CO/THE ... [ ....88.000|.. . 286 . L.........| 032012017
82669G104 ....... SIGNATURE BANK/INEW YORKNY ..o e .547.000 | .. ] L.........| 12/02/2016
G81276100 ....... SIGNETJEWELERSLTD ..o [ . C. ....70.000 | .. .83].. L.........| 12/29/2016
826919102 ....... SILICON LABORATORIES INC ... e e ...335000.........29,581|...... 88300 |......... 29581 |.........21.250 | .........coooot | L.........] 12/02/2016
828806109 ....... SIMON PROPERTY GROUP INC .. [ PUTUIRN DU .o......340.000 .. 2,39 L... .| 03/20/2017
83088M102 ....... SKYWORKS SOLUTIONS INC ... [ e [ 1,317.000 1,580 L 12/29/2016
78440X101 ....... SLGREENREALTY CORP .......cooiviiiiiiiiiiiis [ | | 110.000 256 L 12/29/2016
784541100 ....... SMENERGY CO ..o [ e ... 1,679.000 | .. 1491 L.........] 01/31/2017
833034101 ....... SNAP-ONINC ..o [ [ [ 60.000 | .. . 174 L.........| 032012017
842587107 ....... SOUTHERN CO/THE ......... v .1,110.000 | .. 2,553 L.........| 1212912016
844741108 ....... SOUTHWEST AIRLINES CO ..o [ e ...610.000 | .. .. 214 L.........| 1212912016
854502101 ....... STANLEY BLACK & DECKERINC .........ocoovoviiii [ e .......160.000 .. .. 377 L.........| 1212912016
855244109 ....... STARBUCKS CORP ... e e [ 1,590.000 | .. 1,670 L.........| 1212912016
857477103 ....... STATESTREETCORP .......ovvviiiiiiiiiiie [ e ...410.000 | .. .. 484 L.........| 1212912016
858119100 ....... STEELDYNAMICSINC ... [ ...598.000 | .. 362 . L.........] 12/02/2016
858912108 ....... STERICYCLEINC ... [ e ....90.000 | .. L.........| 1212912016
84720104 ....... STERISPLC ....... U DU . C. ...562.000 | .. . 663 L.........| 12/02/2016
863667101 ....... STRYKERCORP .......... e ...350.000 | .. .. 4341, L.........| 1212912016
867914103 ....... SUNTRUST BANKS INC . e ...550.000 | .. .. 726 L.........| 1212912016
871503108 ....... SYMANTECCORP ......... e e ..690.000 | .. .. 207]. L... .| 12/29/2016
87165B103 ....... SYNCHRONY FINANCIAL ... [ | 840.000 470 L 12/29/2016
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871607107 ....... SYNOPSYSINC ... e | 150.000 | ......... 12,786 |...... 85240 ......... 12,786 | ......... 10,850 | ..........ooon oo [ 1938 1,936 L 03/20/2017
871829107 ....... SYSCOCORP ..o [ e ...540.000 | .. 32794 ... 60730 | .. 32794 030250 [ e T e 28% 2,894 L.........| 1212912016
741447108 ....... TROWEPRICEGROUPINC ........oovviiiiiiiiiin e e ‘ee....270.000 .. .. 28331(.....104.930|......... 28331 | ......... 20,403 [ ........coos e B2 [ [ B0 8,011 L.........| 1212912016
87403A107 ....... TAILOREDBRANDSINC .......oooovoiiiie | | | 2,838.000 | .. .. 61,9541 ... 21.830|.........61954 . ....... 47,956 ............o e T3 [ B300 L 5,300 . L.........] 03/10/2017
875372203 ....... TANDEM DIABETES CAREINC ..o e [ 1,176.000 | .. L2775 2360 2775 938 L s e [ B TTIE (6,571) L.........| 11712017
876030107 ....... TAPESTRYINC ..o e e ...320.000 | .. 141541 44230 | 1454 T 108 e [ 2975 2975 L.........| 10/31/2017
87612E106 ....... [TARGETCORP ........cooovviiiiiiiiiiiiiiiieii [ | ...610.000 | .. ..39803......65250|.........39,803 | ......... 44363 ............... | 1488 288 (4,258) L.........| 1212912016
H84989104 ....... | TECONNECTIVITYLTD ......cooooiiiiii [ . C. ...390.000 | .. .. 37,066 (......95.040|.........37,066 |......... 27,262 ............oo. | B2 [ 10,046 10,046 L.........| 12/29/2016
G87110105 ....... TECHNIPFMCPLC ... | e . C. 1,070.000 | .. 335021 ... 31310 | 033502 BB e 139 BB 1,684 . L.........] 06/15/2017
882508104 ....... TEXAS INSTRUMENTSINC ..o | | | e 1,090.000 | .. 113,840 ..... 104440 | ........ 113,840 ......... 80873 |.......ocooevrs oo 231 [ 34302 34,302 L.........| 1212912016
883203101 ....... TEXTRONINC ..o | e .o.....310.000 .. L A7543 100056590 | ... 17,543 15,009 L B 19 [ 2489 2,489 L... .| 12/29/2016
883556102 ....... THERMO FISHER SCIENTIFICINC ... | | e 440.000 |......... 83,547 (.....189.880|......... 83547 |.........83072 . ............ 71|19 20860 20,660 L 09/18/2017
886547108 ....... TIFFANY & CO ..o | | e 110000 ......... 11,435|.....103.950 .........11,435|.......... 8468 |............. 65| .......... 160 ... | 2917 2917 L 12/29/2016
887317303 ....... TIMEWARNERINC ... e e ... 860.000 | .. 78,664 (......91470|.........78664.........82981|............. e BTT e (A380) [ (4,380) L.........| 1212912016
88870P106 ....... TIVOCORP ..ot e e .9,127.000 | .. 142,381 ...... 15600 ........ 142,381 | ........ 179639 .........coooes ool 857 | e (@837 (48,373) | . L.........| 12/02/2016
872540109 ....... TIXCOSINCITHE ... e [ ...700.000 | .. 53,522 (...... 76460 .........53522|.........53,034 | ............. | 838 O3 931]. L.........| 1212912016
891906109 ....... TOTALSYSTEMSERVICESINC ........cooooiiiiii] s [ ...190.000 | .. 15,027 |...... 79090 (......... 15027 | .......... 9382 |............. 25| B3 BT 5,711 L.........| 1212912016
892356106 ....... TRACTORSUPPLY CO ... | [ ...140.000 | .. 10,465 |...... 74750 (......... 10,465 ......... 10,606 | ............o. [oeeee AT (M8) (148) L.........| 1212912016
893641100 ....... TRANSDIGM GROUPINC ... e e .. 52.000 .. 14,280 |.....274620(......... 14,280 |......... 13,005 | .......cooovven oo A4 B3 1,343 L.........| 032012017
89417E109 ....... [ TRAVELERS COSINC/THE ... e | ...300.000 | .. 40,692 |..... 135640 |.........40,692|......... 36,741 |..........ooo | 8T8 3986 3966 |.... L.........| 12/29/2016
89531P105 ....... [TREXCOINC ... ... | e ..693.000 | .. 75,114 s e 304851 .... L.........] 12/02/2016
896945201 ... TRIPADVISORINC ... e e .o......130.000 .. 4,480 (B8 (1,548) | ... L.........| 1212912016
Q9235V101 TRONOXLTD ......... e . C 3,657.000 | .. 75,005 L BT30T e 37,3011.... L.........| 12/02/2016
901109108 ....... [TUTORPERINICORP ............ccoovvvviiiiiiiiia oo | | e 3,555.000 | .. 90,119 L T218) [ (7,276) L.........| 08/07/2017
90130A200 ....... | TWENTY-FIRST CENTURY FOXINC ..............oooci | | o ........500.000 .. 17,060 L3435 3435(. L.........| 1212912016
90130A101 ....... [ TWENTY-FIRST CENTURY FOXINC .............ooooci | | .1,200.000 | .. 41,436 LTT88 7,788 (. L.........| 1212912016
902494103 TYSONFOODSINC ..o I PRUTE POTT ...330.000 | .. 26,753 L6399 6,399 L.........| 1212912016
902653104 ....... UDRINC .............. e L ...280.000 | .. 10,786 BT 571 L.........| 1212912016
903848303 ....... ULTABEAUTY INC ... e 62.000 13,867 (2003) | (2,003) L.........| 03/20/2017
904311206 ....... UNDERARMOURINC ............. RTEUURITY FETTTTEN PR ..50.000|............ 666 |...... 13320 ............066]............ 707 | oo [ [ @O (41) L.........| 1211972017
904311107 ....... UNDER ARMOURIINC ... UUUUUTITY FETTTTEN POU ...220.000 | .. 3,175 e B218) [ (3,216) L.........| 1212912016
907818108 ....... UNION PACIFICCORP ... [ e ... 860.000 | .. 115,326 26181 26,161 L.........| 1212912016
910047109 ....... UNITED CONTINENTAL HOLDINGS IN ... e e .4,658.000 | .. 313,949 . (25526) | ..o (25,526) L.........] 12/02/2016
911312106 ....... UNITED PARCEL SERVICEINC ...........oooii [ e ...750.000 | .. 89,363 |..... 119.150|......... 89,363 | ......... 86174 | ............... | 2473 3424 3424 |. L.........] 06/19/2017
911363109 ....... UNITEDRENTALSINC ... [ e ....90.000 | .. 15,472 LBIT0 ) 5970 L.........| 1212912016
913017109 UNITED TECHNOLOGIESCORP ........covvviiiinin [ e ...810.000 | .. 103,332 L MABA0 L 14,540 L.........| 1212912016
91324P102 ....... [UNITEDHEALTHGROUPINC ... oo | .1,064.000 | .. 234,569 L B3403 1. 63,403 L.........| 0509/2017
91347P105 ....... [ UNIVERSAL DISPLAY CORP ..........ccovviiiiiii oo | ...681.000 | .. 117,575 L T9234 79,234 L.........] 12/02/2016
913483103 UNIVERSAL ELECTRONICSINC .......... U PUUTUR PR . 1,275,000 | .. 60,244 M3 (11,381) L.........| 11/06/2017
913903100 UNIVERSAL HEALTH SERVICESINC .........oooovvii e e ...100.000 | .. 11,335 ..... 113350 [ ......... 11,335 ......... 10673 | ..o [ O 697 | o 697 L.........| 1212912016
91529Y106 UNUMGROUP ..............ooien T TR PR ...260.000 | .. 14,271 L2850 2,850 |. L.........| 1212912016
902973304 ....... [USBANCORP ...........ccooviiiiiiiie e | .1,790.000 | .. 95,908 03956 [ 3,956 . L.........| 1212912016
91913Y100 ....... | VALEROENERGY CORP ............ v .......490.000 .. 45,036 BB 11,559 L... .| 12/29/2016
92220P105 VARIAN MEDICAL SYSTEMS INC .......oooviviiiiiii [ | | 110.000 | ......... 12227 | 1180 | oo 12,227 | BTB2 e e e 3661 ..o e 3,661 L 12/29/2016
922417100 VEECO INSTRUMENTSINC ..o e | | e 4,036.000 |......... 59,935(......14.850|.........59,935 | ........ 108,637 [...........oovv |oviii | [ (56,908) [ .....oveiiis | (56,908) L 12/05/2017
92276F100 VENTASINC ... e e ...420.000 | .. 25,204 L (1054) [ (1,054) L.........| 1212912016
92343E102 ....... [VERISIGNINC ............. v e [ ...100.000 | .. 11,444 L3837 3,837 L.........| 1212912016
92345Y106 ....... [ VERISKANALYTICSINC ........coovviiiiiiiiii e | ...170.000 | .. 16,320 L2821 2,521 L.........| 1212912016
92343V104 ....... [ VERIZON COMMUNICATIONS INC ...........cooovieiia oo o .4,520.000 | .. 239,244 @034 (2,034) L.........| 1212912016
92532F100 VERTEX PHARMACEUTICALS INC ... e | ...280.000 | .. 41,961 20836 20,536 L.........] 09/18/2017
918204108 VFCORP ..o e e ...370.000 | .. 27,380 TR 7,641 L.........| 1212912016
92553P201 ....... [ VIACOM INC .. v ...400.000 | .. 12,324 (T8 (1,716) L.........| 1212912016
92826C839 .......[VISAINC ................ e 2,000.000 | .. 228,040 L 72000 72,000 L.........| 1212912016
928377100 VISTAOUTDOORINC ........ e e 3,535.000 | .. 51,505 o (10,067) | (10,067) L.........] 03/03/2017
929042109 ....... VORNADO REALTY TRUST ......ovviiiiiiiiiiiei e e ........200.000 .. 15,636 e (B238) [ (5,238) L.........| 1212912016
929160109 VULCANMATERIALS CO ... | | ...140.000 | .. 17,972 L B I 451]. L.........| 1212912016
92927K102 ....... [WABCOHOLDINGSINC ...........oooviiiii e | ...202.000 | .. 28,987 L TBA5 ) 7545| ... L.........] 12/02/2016
931427108 WALGREENS BOOTS ALLIANCE INC ... e [ ...960.000 | .. . 69,715 e QT8 9,787)|.... L... .| 12/29/2016
931142103 ....... WAL-MART STORESINC ...............ocooeoi ] o 1,620.000 159,975 ...... 98.750|........ 159975 ........ 112430 |............887|.......... 2479 | ............... |......... 48001 ... | 48,001 L 12/29/2016
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254687106 ....... WALTDISNEY COTHE ... | | [ 1,660.000 | ........ 178467 |..... 107510 ........ 178,467 |........ 172,748 | .......... 1529).......... 1209 (..o [ 8080 6,080 12/29/2016
93627C101 ....... WARRIOR MET COAL INC ... I PUUTUUR PR ce.....793.000(.........19,944 | ... 25150 ......... 19944 |.........12884]..... e 28969 [ T80 7,060 ...| 06/15/2017
94106L109 ....... WASTE MANAGEMENT INC .. I U PR ...450.000 .........38835]|...... 86.300......... 38,835 032017 L T65 | 6926 6,926 ...| 1212912016
941848103 ....... WATERSCORP .............. U P P ....88.000(.........17,001]..... 193190 ......... 17,001 12001 e e AT 4917 ...| 1212912016
942622200 ....... WATSCOINC ... | e e ...369.000 .........62745]..... 170040 ......... 62,745 ... 55431]..... 1697 (.o 8088 8,088 ...| 12/02/2016
94733A104 ....... [WEB.COMGROUPINC ............coooiiiiii | | ...7T11.000......... 15500 ...... 21800 ......... 15,500 Lo ma21 e e B2 462 ...| 12/02/2016
947890109 ....... | WEBSTER FINANCIALCORP ............. [ U PR ..814000|......... 45714 ... .. 56.160 | ......... 45714 LA1424 JTB3 | 2001 2,101 ...| 08/10/2017
92939U106 ....... WEC ENERGY GROUP INC ... U PO P ...370.000 |......... 24579 ...... 66.430|......... 24579 L..21,703] .. LTTO L 2879 28791 .... ...| 1212912016
949746101 ....... WELLS FARGO&CO ........... [ U .4,900.000 |........297,283]...... 60670 |........ 297,283 ...267/464 .. ... TH46 | o 21284 27244 | ... ...| 1212912016
95040Q104 ....... WELLTOWERINC ... e | ...430.000 .........27421 | ...... 63.770 | ......... 27,421 ... 284341 ... 149 ..o (1389 (1,359) ...| 12/29/2016
958102105 ....... WESTERN DIGITAL CORP ... VU PURUUE PO ........330000(.........26245|...... 79530 ......... 26245|......... 22,756 ..... 165].... L85 3B 3,531 .| 12/29/2016
959802109 ....... WESTERNUNIONCO/THE ... e | [ 480.000 (.......... 9125|...... 19.010|.......... 9125|......... 10480 ..o | 336 .. [ (B0 (1,301) 12/29/2016
96145D105 ....... WESTROCK CO ... | | [ 290.000|......... 18331 ...... 63210 ......... 18331 ......... 14876 ... 4731 3808 L 3,608 12/29/2016
962166104 ....... WEYERHAEUSER CO ... IS PUUTU PO ........850.000|.........29971|...... 35260 (......... 29971|......... 25810 1,063 (..o [ 4395 4,395 ...| 12/29/2016
963320106 ....... WHIRLPOOLCORP ......... U P e ....82000.........13828]..... 168640 |......... 13,828 .... 15,033 BT (070 (1,070) ...| 05/09/2017
969457100 ....... WILLIAMS COS INC/THE ........ I P P ...890.000(.........27,136]...... 30490 (......... 27,136 .... 27,358 1,038 . B (344) ...| 03/20/2017
(96629103 ....... WILLIS TOWERS WATSONPLC ... | e . C. ...140.000 |......... 21,097 |..... 150690 |......... 21,097 ... 17,082 AT 39T 3,977 ...| 1212912016
084423102 ....... WRBERKLEYCORP .............. IR PUUPUE DU ...641.000 .........45928]...... 71650 ......... 45928 ... 39,975 9903295 3,295 ...| 12/02/2016
384802104 ....... WW GRAINGER INC UUUR PUUUUUR P ..55.000.........129%|..... 236.250(......... 12,994 ... 12,586 260 A2 424 ...| 1212912016
98310W108 ....... WYNDHAM WORLDWIDE CORP .. [P U .110.000 | ......... 12,746 | ..... 115870 ......... 12746 |.......... 8,435 255 A3 4,345 ...| 1212912016
T 983134107 ....... [WYNNRESORTSLTD .....coovviiiiiiiiiiii e | ....90.000(......... 15173 ..... 168590 |......... 15173 ... 8,333 CATO L B8T8 6,878 1. ...| 1212912016
N 98389B100 ....... XCELENERGY INC ..... UUUS PUTUUUR O ...550.000 |.........26461]...... 48110......... 26,461 .. 22487 LB 40T 4,076 ...| 12/29/2016
S 984121608 ....... XEROXCORP ........ U PR P ...150.000 |..........4373|...... 29150 .......... 4373 ... 3,691 B BT 617 ...| 1212912016
o 983919101 ....... XILINXINCG ..o ..290.000 |......... 19,552 ...... 67.420(......... 19,552 ... 17,556 LA00 L e 2045 2,045 ...| 1212912016
(98294104 ....... XLGROUPLTD ....... I . C. ...300.000(......... 10,548 ...... 35160 |......... 10,548 11,242 98 (B30 [ (630) ...| 1212912016
98421B100 ....... XPERICORP ....... R U PO .2,127.000(.........51,899]...... 24400(......... 51,899 .... 78,609 15320 e (@2BT10) [ (26,710) ...| 03/03/2017
98419M100 ....... XYLEMINC/NY .......... IS PUTTUT PO ...200.000 |.........13640]...... 68.200(......... 13640|.......... 9,957 A BT3B 3,736 ...| 12/29/2016
988498101 ....... YUMI!BRANDSINC ................ [0 PUTTU PO ...380.000(.........31,012]...... 81610|......... 31,012 ... 24235 A5 BB 6,946 ...| 1212912016
98956P102 ....... ZIMMER BIOMET HOLDINGS INC ... | e | ...220.000 |......... 26547 ..... 120670 ......... 26,547 ... 22,744 B8 3B 3,843]. ...| 1212912016
989701107 ....... | ZIONS BANCORPORATION ....... U P P ce.....240000(......... 12,199 ...... 50830 (......... 12,1991 ......... 10,258 106 e BTO 1,870 . .| 12/29/2016
98978V103 ....... ZOETISINC ... | 550.000|.........39,622|...... 72040 |......... 39622|......... 29466 ... | 231|108 10,181 12/29/2016
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ............................ o XXX 33,187,597 | ..... 28,045,975 489564 |............... |...... 517,718 |......... 41509 ...... 5,076,210 XXX
Mutual Funds
411511306 ....... HARBOR INTERNATIONAL-INST ... [ [ [ 61,052.338 | ...... 4122254 | ...... 67520 ...... 4122254 | ...... 3,591,790 2433721 .... 520773 520,773 | .... .| 12/29/2016
411511801 ....... HARBOR INTL GROWTH-INST ... P P ....266,457.631...... 4212695|...... 158101 ...... 4212695 ...... 3,260,193 46,862 | .. .. o 949873 949,873 | .... 12/29/2016
9299999 Subtotal - Mutual FUNS . ... 8,334,949 ... XXX .. |...... 8,334,949 | ...... 6,851,983 290,233 | ... | 1470645 (. ............. |...... 1,470,645 XXX
9799999 Total COMMON SLOCKS . . ... ... 41522546 | ... XXX .. |..... 41522546 | ..... 34,897,958 79798 ... | 6,588,364 |......... 41509 ...... 6,546,855 XXX
9899999 Total Preferred and Common StOCKS . ............co.ooiuiiii i 41522546 (... XXX .. |..... 41,522,546 .. 34,897,958 779798 (... | 6,588,364 |.........41509]...... 6,546,855 LoXXX L

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 0, the total § value (included in Column 8) of all such issues $...
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Bonds - U.S. Governments
912810RS9 ... [ U S TREASURY BOND 2.5% 5/15/46 ... [ . 12/28/2017 . | MORGAN STANLEY & COINC,NY ... [ XXX [, 500,255|............. 549,000 ................ 3,271
912810FTO ....| U STREASURY BOND 4.5% 2/15/36 ..........ccooviiiiiiiii [ . 07/05/2017 . | RBC CAPITAL MARKETS LLC,NEWYORK ..................| oot XXX o 1,100,221 | ............. 863,000|.............. 16,659
912810PX0 ... [ U S TREASURY BOND 4.5% 5/15/38 ..o [ . 12/22/2017 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f.ooooe. XXX [, 903,862 |............. 705,000 ... 3,577
9128282B5 ....| U STREASURY NOTE 0.75% 8/15/19 ..o [ . 09/28/2017 . | BARCLAYS CAPITAL INC,NEWYORK .............oooooooifonnnnn XXX [ 2,557,815|........... 2,591,000 ... 2,264
912828WD8 ...| U S TREASURY NOTE 1.25% 10/31/18 ... [ . 01/24/2017 . | MORGAN STANLEY & COINC,NY ..o | XXX [ 668,172 ............. 667,000]................ 2,027
912828VF4 ....|U S TREASURY NOTE 1.375% 5/31/20 ..ot [ . 12/22/2017 . | MORGAN STANLEY & COINC,NY ... [ XXX 1,162,927 (........... 1,179,000 (................ 1,158
9128282V1 ....|U STREASURY NOTE 1.375% 9/15/20 ... [ . 10/30/2017 . | BMO CAPITAL MARKETS CORP, CHICAGO ..................| ... XXX 10,326,921 |......... 10,401,000 | ................ 9,600
912828XU9 ... [ U S TREASURY NOTE 1.5% 6/15/20 ...........oooiiiiiiiiii [ . 08/30/2017 . |RBC CAPITAL MARKETS LLC,NEWYORK .................. | XXX [ 7,714388|........... 7,704,000 .............. 19,640
912828N48 ....|U STREASURY NOTE 1.75% 12/31/20 ..o [ . 12/28/2017 . | BARCLAYS CAPITALINC,NEWYORK .............ocooooooi ] XXX 7,718,895|........... 7,762,000 .............. 33,755
912828XR6 ... |U STREASURY NOTE 1.75% 5/31/22 ... [ . 12/28/2017 . | RBS/EQUITY FINANCE, NEWYORK ...........ocooooi | XXX 5514,139|........... 5,581,000 .............. 14,998
9128283F5 ....| U S TREASURY NOTE 2.25% 11/15/27 ... [ . 12/28/2017 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [ 1,450,302 (........... 1,475,000 (................ 3,354
912828V98 ....| U STREASURY NOTE 2.25% 2/15/27 ... [ . 10/30/2017 . |NOMURA SECS,NEWYORK ...........cooiiiii] XXX 2,877486|........... 2,892,000 .............. 16,559
912828U40 ....| US TREASURY NOTE 1% 11/30/18 ..o [ . 06/21/2017 . [FIFTHTHIRD ... [ XXX 3,386,301 |........... 3,400,000 |.............. 2,044
3617AGWQO ..| GNMA [ POOL #0BA4255 3.5% T/120/47 ... [ . 08/02/2017 . | FIRST UNION CAP MKTS, NEW YORK ............cooooiii] it XXX 2142241 .......... 2,044,794 ... 3,976
3620AMTHS ...| GNMA POOL #0734152 4% 1/15/41 ... ... L . 05/04/2017 . [NOMURA SECS,NEWYORK ............oocooiii XXX 1,666,168 |........... 1,570,005 (................ 2,966
36182UZ83 ... | GNMA POOL #0AJO767 3.5% 8/15/45 ... | . 08/02/2017 . | CREDIT SUISSE, NEW YORK (CSUS) ... | XXX 405,821 |............. 386,899 |.................. 752
0599999 Subtotal - Bonds = U.S. GOVEIMMENTS ... ... e e e | 50,095,916 |......... 49,770,698 |............. 136,599
Bonds - U.S. Special Revenue, Special Assessment
31335AWT1 ...| FHLMC POOL #G6-0658 3.5% 7/1/46 ..o . 12/28/2017 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 554,771 ............. 536,902 (...l 522
31326FZB7 ... | FHLMC POOL #2B-1638 VAR 8/1/43 ... [ - 01/17/2017 . |BNYMELLON ... XXX [ 671173 ............. 656,805]................ 1,090
3137FCJK1 ... | FHLMC POOL #K070 A2 VAR 11/25/27 ... [ . 11/30/2017 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [, 668,460 |............. 649,000 |.................. 655
3140J5XX2 ....| FNMA  POOL #0BM1593 3.5% 11/1/35 ... [ . 08/30/2017 . | BNYMELLON ... XXX [ 455131 (... 434,000 (................ 1,261
3138EKGEQ ... | FNMA POOL #0AL3568 VAR 4/1/23 ... ... L . 01/17/2017 . [ STIFELNICOLAUS ... [ XXX o 696,132 |............. 683,319 ... 950
3138EMVA40 ...| FNMA POOL #0AL5134 VAR 4/1/44 ... ... . 01/17/2017 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 697,376 |............. 675220 ................ 1,373
3138EP2K9 ... | FNMA POOL #0AL7077 4% 7/1135 ... [ . 11/30/2017 . | BARCLAYS CAPITALINC,NEWYORK .............occooooii] o XXX 1113521 ........... 1,045,713 ................ 1,394
3138ETRP3 ... | FNMA POOL #0AL8593 4% 4/1/36 ... [ . 12/06/2017 . | BARCLAYS CAPITAL INC,NEWYORK ...............ooooif it XXX [, 535,800 ............. 501,920 | ... 669
3138ERD98 ...| FNMA POOL #0AL9127 4% 10/1/44 ............ ... [ . 04/11/2017 . | BARCLAYS CAPITALINC,NEWYORK .............ocoocoooi ] XXX [ 842,439 |............. 795340 ...l 884
3138WK2H7 .. | FNMA POOL #0AS97753.5% 6/1/37 ..o L . 08/30/2017 . | JPMORGAN SECURITIES INC, NEWYORK .................. [....... XXX [ 903,295|............. 857,601 |................ 1,001
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... ... i 7,138,096 |........... 6,835,821 ................ 9,799
Bonds - Industrial and Miscellaneous (Unaffiliated)
002824BJ8 .... | ABBOTT LABORATORIES 2% 09/15/18 ... [ . 03/07/2017 . |[EXCHANGE FORSTUJUDES ...........ooooviii [ XXX o [, 350,432|............. 348,000 ...
00287YAT6 ... | ABBVIEINC 2.5% 5/14/20 ... . 11/28/2017 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................| ..o XXX [ 420,865(............. 419,000 (... 466
023135BD7 ... | AMAZON.COM INC 144A 3.875% 8/22/37 ..........ooooiiiiiiii [ . 08/15/2017 . | JAMORGAN SECURITIES INC,NEWYORK .................. [....... XXX [, 454865(............. 456,000 (...
035242AN6 ... | ANHEUSER-BUSCH INBEV FIN4.9% 2/1/46 ...............oooii [ . 01/27/2017 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................| oot XXX [ 503,000 (............. 466,000 (.............. 11,354
05523UAKG ...| BAE SYSTEMS HLDGS 144A 3.8% 10/07/24 ... . 02/09/2017 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX [ 76,242 .............. 74,000 ... 992
09256BAD9 ... | BLACKSTONE HLDGS 144A 4.750% 02/15/23 ............cooiiiiiiiii [ . 01/30/2017 . |PERSHING LLC, JERSEY CITY ......cooiiiiii [ XXX [ 81,947 (.............. 76,000 (................ 1,675
14042RFH9 ... | CAPITAL ONE NA/MCLEAN 2.35% 1/31/20 ... . 09/12/2017 . | UBS SECURITIES LLC, STAMFORD ...........ccoooiiii] XXX [ 591,580 |............. 589,000|................ 1,692
14149YBL1 ... | CARDINAL HEALTH 1.948% 6/14/19 ... [ . 06/01/2017 . | GOLDMAN SACHS & CO,NY ......oooiiii XXX 393,000(............. 393,000 ...
14912L6W6 ... | CATERPILLAR FINANCIAL SVCS 1.9% 3/22/19 ... | . 03/20/2017 . | BNY MELLON ... XXX [ 592,644 |............. 593,000 ......cocoiiii
20030NCG4 ...| COMCAST CORP 4.049% 11/1/52 ... . 12/15/2017 . | EXCHANGE OF COMCAST .......ooooiiviiiei [ XXX 206,150 |............. 199,000 (.......ooveiiii,
20030NBA8 ... | COMCAST CORP 5.15% 3/1/20 ..o | . 11/16/2017 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX o [, 208,182 ............. 195,000 ................ 2,204
233851CS1 ... | DAIMLER FINANCE NA 144A 2.85% 1/6/22 ... | . 01/03/2017 . | JPMORGAN SECURITIES INC,NEWYORK .................. | .ooooes XXX [ 480,466 (............. 481,000 (...t
233851CZ5 ... | DAIMLER FINANCE NORTH AME 2.3% 2/12/21 ... | . 11/09/2017 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............|[....... XXX o [, 350,266 |............. 351,000 (...
281020AK3 ... [ EDISON INTERNATIONAL 2.125% 4/15/20 ... . 03/22/2017 . | BARCLAYS CAPITALINC,NEWYORK .............oooooiii] oo XXX [ 320811 ............. 321,000 ...
33616CAA8 ... | FIRST REPUBLIC BANK/CA 2.375% 6/17/19 ... [ . 10/04/2017 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............|[....... XXX o [, 349,054 |............. 347,000 ... 2,495
345397YHO ... | FORD MOTOR CREDIT CO LLC 2.262% 3/28/19 ............cooiii [ . 03/28/2017 . | CITIGROUP GBL MKTS/SALOMON,NEWYORK .............|....... XXX [ 424000 (............. 424000 (...
37045XBS4 ... | GENERAL MOTORS FINANCIAL 3.45% 1/14/22 ... . 01/31/2017 . | BNP PARIBAS SECS CP/FIXED INCOME,PA ................ | ....... XXX [ 386,722 |............. 386,000|.........coeiiit 592
38141GWC4 .. | GOLDMAN SACHS GROUP 3% 4/26/22 ..o [ . 02/13/2017 . | GOLDMAN SACHS & CO,NY ..o XXX o 224350 |............. 225,000 ... 375
38141EA58 ... | GOLDMAN SACHS GROUP 5.375% 3/15/20 ..o [ . 02/127/2017 . | GOLDMAN SACHS & CO, NY ... XXX [ 505,483 |............. 465,000 (.............. 11,594
46625HKA7 ... | JPMORGAN CHASE & CO2.25% 1/23/20 ... | . 11/28/2017 . | JP MORGAN CHASE BANK/HSBCI, NEWYORK ............. [....... XXX o [, 361,408 |............. 361,000 ................ 2,865
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585055BG0 ... [ MEDTRONIC INC 2.5% 3/15/20 ..........ooiiiiii i [ . 11/28/2017 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [, 145354 | ............. 144,000 (.................. 750
59217GCE7 ...| MET LIFE GLOB FUNDING 2.05% 6/12/20 .............ccoooiiiiiii . 06/07/2017 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..oooes XXX [ 274992 ............. 275,000 ...
59156RAX6 ... [METLIFE INC 4.75% 2/8/21 ... ..o [ . 12/19/2017 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX o [, 202,289 |............. 189,000 ................ 3,317
594918BV5 ... | MICROSOFT CORP 1.85% 2/6/20 ............coooviiiiiiii [ . 01/30/2017 . | JP MORGAN CHASE BANK/HSBCI, NEW YORK .............|....... XXX [ 246,835|............. 247,000 ...
594918CAQ ... | MICROSOFT CORP 4.25% 2/B/47 ............ooiiiiiiiiiiiii e . 01/30/2017 . | JP MORGAN CHASE BANK/HSBCI, NEWYORK .............{....... XXX 359,032|............. 360,000 (..o
615369AA3 ... [MOODY'S CORP 5.5% 9/1/20 ... . 09/07/2017 . | JEFFERIES & COINC,NEWYORK ............ocooooiii | XXX [ 346,254 |............. 315,000t 481
63946BAD2 ... | NBCUNIVERSAL MEDIA LLC 5.15% 4/30/20 ..o . 11/28/2017 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........|....... XXX [ 280,741 ............. 262,000 .............. 1,124
655844BU1 ... | NORFOLK SOUTHERN CORP 144A 4.05% 8/15/52 ...........coooiiiiiiii | . 08/14/2017 . | FROM NORFOLK SOUTHERN ............ocooovi [ XXX o [, 668,997 |............. 656,091 |...........oo
747525AP8 ... | QUALCOMM INC 2.1% 5/20/20 .........ooooiiiiii i [ . 05/19/2017 . | GOLDMAN SACHS & CO, NY ... XXX [ 309,981 |............. 310,000 ......coooii
828807CR6 ... | SIMON PROPERTY GR 3.75% 2/1/24 ... L . 07/27/2017 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [, 306,516 |............. 293,000 ...
92276MBA2 ...| VENTAS REALTY LP/VENTAS CAPI 2% 2/15/18 ... . 01/12/2017 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 606,301 |............. 605,000]................ 5,143
92343VDQ4 ...| VERIZON COMMUNICATIONS 2.946% 3/15/22 ...........cocooiiii [ . 03/08/2017 . | GOLDMAN SACHS & CO, NY ... XXX [ 110,928 (............. 112,000 (... 367
92343VCC6 ... | VERIZON COMMUNICATIONS INC 3.45% 3/15/21 ... [ . 121122017 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............| ....... XXX 262,973|............. 255,000 ................ 1,912
92343VAX2 ... | VERIZON COMMUNICATIONS INC 4.6% 4/1/21 ... [ . 11/29/2017 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX [ 500,899 |............. 469,000 (................ 3,596
06650AAC1 ... [ BANK 2017-BNK8 3.314% 11/15/50 ..o [ . 10/27/2017 . | MORGAN STANLEY & COINC,NY ... [ XXX [, 587,064 |............. 570,000 ... 735
17325DAB9 ... | CITIGROUP CMBS P5A22.4% 10/10/49 ... . 12/14/2017 . | BARCLAYS CAPITALINC,NEWYORK .............ocoooooi o XXX [ 348,920|............. 350,000 ...t 397
61763UAX0 ... | MORGAN STANLEY BNK C17 A33.53% 8/M5/47 ... | . 09/27/2017 . | CREDIT SUISSE, NEW YORK (CSUS) ..........oooveeeiii] o XXX [ 882,931|............ 847,000|................ 2,325
61767EACS ... | MORGAN STANLEY C34 3.354% 6/15/26 .............ccooiiiiiiii | . 10/06/2017 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX o [, 354,301 |............. 344,000 ... 577
94987MABT ...| WF CMBS C1A24.393% 11/15/43 ... [ . 11/17/2017 . | CREDIT SUISSE, NEW YORK (CSUS) .........ccoooiiiiii] i XXX 1,003,268 ............. 950,000 |.........oene 1,544
96221QACT ...| WFRBS CMBS C18 A33.651% 12/15/46 ..........coooeiiiiiiiiiei e . 06/23/2017 . | MORGAN STANLEY & COINC,NY ..o |, XXX 579,743|............. 553,000 ................ 1,514
T 02587AAJ3 ....| AMERICAN EXPRESS CR1A1.93% 9/15/22 ... [ . 02/13/2017 . | RBC CAPITAL MARKETS LLC,NEWYORK ..................| oot XXX [ 625,852 |............. 626,000 ...
w 17305EGB5 ... | CITIBANK CREDIT CARD A3 1.92% 417122 . ............coooiii [ . 04/04/2017 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK .............[....... XXX [, 889,744 |............. 890,000 ........cceeiii
- 21079VAA1 ... [ CONTINENTAL AIR 2010-1 CL4.75% 7/12/22 ... . 11/29/2017 . | BARCLAYS CAPITALINC,NEWYORK .............ocoocooi ]t XXX [ 346,307 |............. 329801 ... 5,501
210795PZ7 ....| CONTINENTAL AIR 2012-1 CL4.15% 10/11/25 ... . 08/25/2017 . | BARCLAYS CAPITALINC,NEWYORK .............oooooiiii] o XXX [ 359,256 |............. 339,722 ... 5,444
233046AE1 ... | DB MASTER FIN 1AA213.629% 11/20/47 ..o . 09/14/2017 . |PERSHING LLC, JERSEY CITY .......ooooviiii [ XXX [, 257,000(............. 257,000 ...
55315XAC5 ...| MMAF EQUIPMENT FIN AAA32.04% 2/16/22 ... [ . 04/25/2017 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ..o XXX [ 209,987 |............. 210,000 ...
65477WAD8 .. | NISSAN AUTOREC 2B A4 1.66% 3/15/21 ... . 01/13/2017 . | BK OF NEW YORK MELLON/TORONTO DOMINION .........{....... XXX [ 85174 |.............. 85,000 (..........oovvi 16
83162CYHO ...| SBA GTD PART 2017-20B 12.82% 2/1/37 ... [ . 02/09/2017 . | CREDIT SUISSE, NEW YORK (CSUS) ........ccooiiiiii] i XXX [ 628,000|............. 628,000].........coooii
83162CYG2 ...| SBA GTD PART CTFS 2017-20A12.8% 1/1/37 ... [ . 01/05/2017 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocoiiiiiii] i XXX [ 312,000 ............. 312,000 ...
92887KAD2 ... | VOLVO FINANCIAL 1AA4 144A 2.21% 11115021 ..o [ . 02/13/2017 . | CITIGROUP GBL MKTS/SALOMON, NEW YORK ............|....... XXX 208,995|............. 209,000, ..o,
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ............. ..o | 19,582,099 |......... 19,161,614 |.............. 71,044
8399997 SUDIOAl - BONAS - PAI 3 ...\ et 76,816,111 ......... 75,768,133 |............. 217,443
8399998 Summary item from Part 5 for BONAS ... 35,385,703 |......... 35,407,865(............. 105,362
8399999 SUDIOLAI = BOMAS ... ...\t e | 112,201,814 ... 11,175,998 |............. 322,805
8999998 Summary ltem from Part 5 for Preferred STOCKS ... | | XXX o[
8999999 Subtotal - Preferred STOCKS ... . ... XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 ... [BMCO ...t . 09/18/2017 . [ITGINC,NEW YORK ........cooovviiiiiiiiiiiiiiiiiei | 22.000(................ 4612(....... XXX [
002824100 ....| ABBOTTLABS COM ... . 01/05/2017 . |FROMSTJUDE ... 287.000|.............. 11,262]....... XXX [
00404A109 ....| ACADIAHEALTHCARE COINC ... ..oooiiiii e [ . 11/03/2017 . | LIQUIDNET INC,NEWYORK .........ocooiiii [ 1,206.000 (.............. 37,581(....... XXX o [
G1151C101 ... [ACCENTURE PLC ...\t . C ..o ], 06/19/2017 . |ITGINC,NEW YORK .......oooooiiiiiiii | 10.000| ... 1,2831....... XXX [
00507V109 ....| ACTIVISION BLIZZARD INC ..o L . 09/18/2017 . |ITGINC,NEW YORK ... 80.000|................ 52241....... XXX [
00508Y102 ... [ ACUITY BRANDS INC ... oottt [ . 03/20/2017 . [ITGINC,NEW YORK ..o |, 3000 621]....... XXX [
00724F101 ....| ADOBE SYSTEMS INC ... L . 09/18/2017 . |ITGINC,NEW YORK ... 10.000|..............e. 1,652 ... XXX [
007903107 .... | ADVANCED MICRODEVICES INC ..........cooiiii e [ - 127192017 . [ITGINC,NEW YORK ..o L 750.000.............. 10,175]....... XXX [
008252108 ....| AFFILIATED MANAGERS GROUP INC ... [ . 06/19/2017 . | ITGINC,NEWYORK ... 10.000|..............e. 1,655]....... XXX [
009158106 ....| AIRPRODUCTS & CHEMICALS INC ..o [ . 09/18/2017 . |ITGINC,NEW YORK ... 10.000|..............e. 1,503]....... XXX [
009717101 ....| AKAMAI TECHNOLOGIES INC ... [ . 08/04/2017 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[.ocooin, 307.000(.............. 154201....... XXX [
015271109 ....| ALEXANDRIA REAL ESTATEEQUITIE ... ... [ . 09/18/2017 . |ITGINC,NEWYORK .........oooooiii 120.000(.............. 13,4181 ....... XXX [
016255101 ... | ALIGN TECHNOLOGY INC ...t . 06/19/2017 . [ITGINC,NEWYORK ..o | 90.000(.............. 13,538....... XXX [
01741R102 ....| ALLEGHENY TECHNOLOGIESINC ... . 03/27/2017 . | PIPER JAFFRAY & CO, MINNEAPOLIS ...............coo| oo 338.000).........oene 57741....... XXX [
018581108 ....| ALLIANCE DATASYSTEMS CORP ..................coi . 11/21/2017 . | WILLIAM BLAIR & CO, CHICAGO .....................coooo | 166.000(.............. 36,147|....... XXX o
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02079K305 ...
02079K107 ...
023135106 ...
03027X100 ...
031162100 ...
03211L102 ...
032654105 ...
03349M105 ...
03662Q105 ..

036752103 ...
831865209 ....
G6095L109 ..

03837J101 ...
04316A108 ....
G05384105 ..

052769106 ....
053332102 ...
053484101 ...
05722G100 ..

068323104 ...
075887109 ....
08180D106 ....
084670702 ...
09062X103 ...
09247X101 ...
101121101 ...
109217101 ...
10922N103 ...
Y09827109 ...
127387108 ...
144285103 ...
144577103 ...
149123101 ...
14964U108 ...
12503M108 ...
151020104 ...
156700106 ....
16119P108 ...
166764100 ...
169656105 ...
H1467J104 ...
171798101 ...
172908105 ...
12572Q105 ...
20605P101 ...
21036P108 ....
21240E105 ...
216648402 ...
22160K105 ...
22282E102 ...
22822V101 ...
231021106 ....
244199105 ...
252131107 ...

2 6

Number

Date of Shares
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ALPHABET INC-CLA ... o . 09/18/2017 . | ITGINC,NEW YORK ........cccoiiiiiiiiiii [ 9.000
ALPHABETINC-CLC ..o . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiiii [ 17.000
AMAZON.COMINC ... . 09/118/2017 . |ITGINC,NEWYORK ........c.cooviiiiiiiii [, 17.000
AMERICAN TOWER CORP ... . 09/18/2017 . [ITGINC,NEW YORK .........ooiiiiiiii | 20.000
AMGENINC ... . 06/19/2017 . | ITGINC,NEWYORK ........c.coooiiiiiiiii [ 10.000
AMPLIFY SNACKBRANDS INC ... | . 11/30/2017 . | INSTINET CLEARING SERINC,NEWYORK ..................f ..o 4,127.000
ANALOG DEVICES INC ..o . 03/13/2017 . | CASH STOCK MERGER - LINEAR TECHNOLOGY ...........[...cocooiviins 62.000
ANDEAVOR ... . 08/01/2017 . |MellonBank ...............cooooiiiiiiii [ 180.000
ANSYSINC ..o . 06/19/2017 . [ITGINC,NEW YORK .........oiviiiiiiii [ 100.000
ANTHEMINC ..o . 06/19/2017 . | ITGINC,NEWYORK ...........cooiiiiiiiiiiiii [ 5.000
AOSMITHCORP ... . 12/19/2017 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 90.000
APTIVPLC .o . 12/05/2017 . [Mellon Bank ... [ 320.000
AQUAMETALSINC ..o . 08/10/2017 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............f oo 2,895.000
ARTISAN PARTNERS ASSET MANAGEM ..o . 06/28/2017 . | GOLDMAN SACHS & CO, NY ..o 404.000
ASPEN INSURANCE HOLDINGS LTD ... ... C...[. 12/19/2017 . | BAIRD, ROBERT W & CO INC, MILWAUKEE ..................| .ocooeennn. 958.000
AUTODESKIINC ... . 09/18/2017 . [ITGINC,NEW YORK .........ooiiiiiiii | 30.000
AUTOZONEINC ... . 06/19/2017 . | ITGINC,NEWYORK ...........cooiiiiiiiii [ 5.000
AVALONBAY COMMUNITIES INC ... . 09/18/2017 . | ITGINC,NEWYORK ........ccooviiiiiiii [, 11.000
BAKERHUGHES AGE CO ..o [ . 07/03/2017 . [MERGER .........cooiiii L 490.000
BARRACUDA NETWORKS INC ... e . 05/18/2017 . | PERSHING LLC, JERSEY CITY ..o [ 1,071.000
BECTON DICKINSON AND CO ...t L - 12/2912017 . [ITGINC,NEW YORK ..o [ 68.600
BENEFITFOCUS INC ... e . 12/06/2017 . | ITGINC,NEWYORK ...........oooiiiiii [ 1,076.000
BERKSHIRE HATHAWAY INC ... [ . 09/18/2017 . [ITGINC,NEW YORK ..........ooiiiiiiii [ 72.000
BIOGEN INC ... . 03/20/2017 . [ITGINC,NEW YORK .......coooiiii [ 1.000
BLACKROCK INC ... e . 09/18/2017 . | ITGINC,NEWYORK ........c.coiiiiiiiiiiii [ 9.000
BOSTON PROPERTIES INC ... [ . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiiiiin [ 10.000
BRIGHTCOVE INC ... ..o e . 12/28/2017 . | CANTOR FITZGERALD & CO INC,NEWYORK ..............fvoveiiiinnn. 725.000
BRIGHTHOUSE FINANCIAL INC ... [ . 08/07/2017 . [MellonBank ... [ 116.364
BROADCOMLTD ..ot oo G| 09118/2017 . | ITGINC,NEWYORK ..o e 28.000
CADENCE DESIGN SYSTEMS INC ... e - 12119/2017 . |ITGINC,NEWYORK ........c.ooviiiiiiii [ 220.000
CARPENTER TECHNOLOGY CORP ..ot [ . 09/13/2017 . | CITIGROUP GBL MKTS INC, NEWYORK ...........cooooooii [, 200.000
CARRIZOOIL& GAS INC ... e . 08/07/2017 . | BARCLAYS CAPITAL INC/LE,NEW JERSEY .................f .o 1,564.000
CATERPILLARINC ... o L . 06/19/2017 . [ITGINC,NEW YORK .........cooiiiiiiiiiin [ 10.000
CAVIUMING ... e . 09/22/2017 . | CITIGROUP GBL MKTS INC, NEW YORK .........c.cooovioi [, 11.000
CBOE HOLDINGS INC ... e . 09/118/2017 . |ITGINC,NEWYORK ...........cooiiviiiiiiii [ 120.000
CELGENE CORP ...t . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiiii [ 20.000
CENTURYLINKINC ... e . 11/01/2017 . | CASHSTOCKMERGER ..........ocooiii [ 485.724
CHARTER COMMUNICATIONS INC ... [ . 06/19/2017 . [ITGINC,NEW YORK .......coooiiii [ 9.000
CHEVRON CORP ...\ e . 09/18/2017 . |ITGINC,NEWYORK ........ccoooiiiiiiiii [, 60.000
CHIPOTLE MEXICAN GRILLINC ... [ . 03/20/2017 . [ITGINC,NEW YORK ..o [ 1.000
CHUBBILTD ..o . C o[ 06/19/2017 . | ITGINC,NEWYORK ......coooiiiiii e 10.000
CIMAREX ENERGY CO ... e . 06/19/2017 . | ITGINC,NEWYORK ........ccooviiiiiiii [, 20.000
CINTAS CORP ... L . 06/19/2017 . [ITGINC,NEW YORK ..........ooiiiiiiii [ 10.000
CMEGROUP INC ... e . 06/19/2017 . |ITGINC,NEWYORK ........ccoooiiiiiii [, 10.000
CONCHO RESOURCES INC ... ..o [ . 05/09/2017 . [ITGINC,NEW YORK ..........oooiiiiiiiiin [ 20.000
CONSTELLATION BRANDS INC ... [ . 09/18/2017 . [ITGINC,NEW YORK .........ooiiiiin [ 2.000
CONTROLADORAVUELACIADE AVIA .. ..o ... C...[. 12/20/2017 . [LIQUIDNETINC,NEWYORK ..........ccoooviiiiiiiiiii e, 2,897.000
COOPER COS INC/THE ... L . 09/18/2017 . [ITGINC,NEW YORK ..o [ 3.000
COSTCOWHOLESALE CORP ... e . 06/19/2017 . | ITGINC,NEWYORK ........c.coooiiiiiiiii [, 10.000
COVANTAHOLDING CORP ...t L . 12/27/2017 . |WEEDEN & CO, NEW YORK ..o [ 1,913.000
CROWN CASTLE INTERNATIONAL COR ... e . 09/18/2017 . | ITGINC,NEWYORK ........c.coooiiiiiiiii [, 60.000
CUMMINS INC ..o e . 03/20/2017 . |ITGINC,NEWYORK ........ccooiiiiiiiiiii [ 10.000
DEERE & CO ... . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiiii | 40.000
DEXCOMINC .. [ . 09/28/2017 . JITGINC,NEWYORK .......oooviiiiiiiiiiiiiiiiiiiiiii [ 244.000
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253868103 .... [ DIGITALREALTY TRUSTINC ..o [ . 09/18/2017 . |ITGINC,NEWYORK ..........coooiiiiiiii [ 60.000
25456K101 ....| DIPLOMAT PHARMACY INC ..o . 11/16/2017 . | NATIONAL FINL SVCS CORP, NEW YORK ............ccoooi oo 4,721.000
25470M109 ... [DISHNETWORK CORP ... ...t [ . 03/20/2017 . |ITGINC,NEWYORK ........c.coviiiiiiiiii [ 250.000
25746U109 ....| DOMINION ENERGY INC ... ... e . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiii [ 10.000
26078100 .... [DOWDUPONT INC ..ot [ . 09/01/2017 . |MERGER ... [ 2,584.820
262037104 ....|DRIL-QUIP INC ... . 08/16/2017 . | JEFFERIES & COINC,NEWYORK ............oooovivii | 78.000
233331107 ....|DTEENERGY CO ... . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiii [ 20.000
26441C204 ....|DUKE ENERGY CORP .......oiiiiiiiiiiie e [ . 09/18/2017 . | ITGINC,NEWYORK ........c.cooiiiiiiiii [, 10.000
23355L106 ....| DXC TECHNOLOGY CO .....oouiiiiiiiiii e e . 05/09/2017 . [ITGINC,NEW YORK ..........ooiiiiiiiii [ 324.080
233377407 .... | DXP ENTERPRISES INC/TX ..o [ . 11/114/2017 . | OPPENHEIMER & CO INC,NEWYORK ...........cccoooiiii [, 171.000
278865100 .... | ECOLABINC ... .. i . 06/19/2017 . [ITGINC,NEW YORK ..........ooiiiiiiii [ 10.000
285512109 ....| ELECTRONIC ARTS INC ..o . 09/18/2017 . [ITGINC,NEW YORK ..........ooiiiiiiii | 20.000
26875P101 ....|EOGRESOURCES INC ........ooiiii e [ . 09/18/2017 . |ITGINC,NEWYORK ........c.coooviiiiiiiii [, 30.000
26884L109 ....|EQT CORP ... oo . 12/19/2017 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 40.000
294429105 ... [EQUIFAXINC ... [ . 06/19/2017 . | ITGINC,NEWYORK ........c.cooviiiiiiii [, 10.000
29444U700 ....|EQUINIXING ... . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiii [ 13.000
297178105 ... |[ESSEXPROPERTY TRUSTINC ..o [ . 09/18/2017 . | ITGINC,NEWYORK ..........coooiiiiiiiii [ 10.000
B38564108 ....| EURONAV NV ... e .. C...|. 10/02/2017 . | BARCLAYS CAPITAL INC./LE,NEW JERSEY .................| oo 1,924.000
G3223R108 ... [EVEREST RE GROUP LTD .....oiiiiiie e . Coo ] 06/19/2017 . [ITGINC,NEW YORK ..o [ 59.000
30212P303 ....| EXPEDIAINC ... . 06/19/2017 . | ITGINC,NEWYORK ..........coooiiiiiii [, 10.000
T 30231G102 ... [EXXONMOBIL CORP ..ot [ . 09/18/2017 . [ITGINC,NEW YORK .........ooiiiiiiii [ 190.000
w 30303M102 ... | FACEBOOKINC ... . 09/18/2017 . |ITGINC,NEWYORK ........ccooiiiiiiiiii [, 93.000
w 313747206 ... | FEDERAL REALTY INVESTMENT TRUS ... [ . 06/19/2017 . [ITGINC,NEW YORK ..o [ 20.000
31428X106 ... [ FEDEX CORP ... [ . 06/19/2017 . [ITGINC,NEW YORK .........cooiiiiiiii [ 11.000
G33856108 ... | FERROGLOBE PLC .. ...\ .. C...|. 01/18/2017 . | GOLDMAN SACHS & CO, NY .......ocoiviiiiiiii e, 819.000
318672706 .... | FIRST BANCORP/PUERTORICO .......cooiiiiiiii . C...|. 12/11/2017 . | BARCLAYS CAPITAL INC/LE,NEWJERSEY ................ [ 5,890.000
320517105 ....| FIRST HORIZON NATIONAL CORP .......ooviiiiiieiiieee . 12/20/2017 . | BMO CAPITAL MARKETS CORP, NEW YORK ................f oo 1,344.000
34960W106 ... [FORTERRAINC ... ... [ . 11/07/2017 . | CANTOR FITZGERALD & CO INC,NEW YORK ...............[ ... 5,932.000
366651107 .... [ GARTNERINC ... .o L . 06/19/2017 . [ITGINC,NEW YORK .........ooiiiiiii [ 110.000
G37585109 ... | GASLOGLTD ... oviiii e . C...|. 09/13/2017 . | PIPER JAFFRAY & CO, MINNEAPOLIS ................ocooo o, 3,616.000
369550108 .... | GENERALDYNAMICS CORP ......ooiiiiiiiiii e . 06/19/2017 . [ITGINC,NEW YORK ..........ooiiiiiii [ 13.000
375558103 ....| GILEAD SCIENCES INC .........ooiiiiiiiii e . 09/18/2017 . |ITGINC,NEWYORK ........ccoooiiiiiiiii [, 10.000
37951D102 ....| GLOBAL EAGLE ENTERTAINMENT INC ... [ . 10/31/2017 . | GOLDMAN SACHS & CO,NY ..o 3,615.000
38046C109 ....| GOGO INC ... . 11/08/2017 . | LIQUIDNET INC, NEW YORK ..........ccoooiiiii [ 160.000
G9456A100 ... | GOLARLNGLTD ...oviii e . C...|. 08/22/2017 . | INSTINET CORP,NEW YORK ........cccooiiiiiiiiii [ 804.000
38141G104 ... | GOLDMAN SACHS GROUP INC/THE ... ..o [ . 05/09/2017 . [ITGINC,NEW YORK ..........ooiiiiiiiii [ 10.000
387328107 ....| GRANITE CONSTRUCTIONINC ........oooiiiiii e . 06/28/2017 . | GOLDMAN SACHS & CO,NY ..o [ 380.000
388689101 .... | GRAPHIC PACKAGING HOLDING CO .......coiiiiiiiiiie e [ . 03/27/2017 . | INSTINET CORP,NEW YORK ..........coooooiii [ 1,011.000
395259104 ....| GREENHILL& COINC ... . 10/04/2017 . | WILLIAM BLAIR & CO, CHICAGO ............coovoviiiii [, 493.000
806407102 .... [HENRY SCHEIN INC ... . 12/19/2017 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 30.000
427866108 ....|HERSHEY CO/MHE ... ... . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiiiin [ 10.000
43300A203 ....| HILTON WORLDWIDE HOLDINGS INC ..o [ . 06/19/2017 . |ITGINC,NEWYORK ...........cooiiiiiiiiiiii [ 200.000
438516106 .... | HONEYWELL INTERNATIONAL INC ... e . 06/19/2017 . [ITGINC,NEW YORK ..........ooiiiiiiii [ 10.000
444859102 ... [HUMANAINC .. ..o [ . 03/20/2017 . |ITGINC,NEW YORK ........ccooviiiiiiiiiii [ 3.000
45168D104 ....| IDEXX LABORATORIES INC ... . 06/19/2017 . [ITGINC,NEW YORK .........ooiiiiiiii [ 110.000
GA47567105 ... [IHS MARKITLTD ..o o Co | 1211912017 . [ITGING, NEW YORK ..o [ 320.000
452308109 ... [ ILLINOIS TOOL WORKS INC ... ..ot [ . 06/19/2017 . | ITGINC,NEWYORK ........c.coooiiiiiiii [, 10.000
452327109 ... | ILLUMINAINC ..o . 09/18/2017 . [ITGINC,NEW YORK ........ocoiiiiii [ 3.000
45245E109 ... [ IMAX CORP ...t [ . 06/30/2017 . | GOLDMAN SACHS & CO,NY .....cooviiiiiiie [ 404.000
45337C102 ....|INCYTE CORP ...t . 03/20/2017 . [ITGINC,NEW YORK .........ooiiiiiiiii [ 210.000
45667G103 ... [INFINERACORP ... [ . 10/02/2017 . | CREDIT SUISSE, NEW YORK (CSUS) ...........ccovvvieiiiif i, 1,620.000
458118106 .... | INTEGRATED DEVICE TECHNOLOGY | .......cooiiiiiiie [ . 04/07/2017 . | J.P. MORGAN CLEARING CORP,NEW YORK ...............fooeiiiinnnn, 51.000
458665304 .... | INTERFACE INC ... ..o . 02/08/2017 . | J.P. MORGAN CLEARING CORP, NEWYORK ................[ oo, 137.000
459200101 .... | INTERNATIONAL BUSINESS MACHINE ... [ . 09/18/2017 . JITGINC,NEWYORK .......oooviiiiiiiiiiiiiiiiiiiii [ 20.000
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499049104 ... | KNIGHT-SWIFT TRANSPORTATION HO

55608B105 ....| MACQUARIE INFRASTRUCTURE CORP

vela

G66721104 ... | NORWEGIAN CRUISE LINE HOLDINGS

461202103 ....|INTUITINC ...,
46120E602 ....[ INTUITIVE SURGICALINC ...,
46266C105 ....| IQVIAHOLDINGS INC ...
832696405 ....| JM SMUCKER CO/THE ..............oooiii
478160104 ....| JOHNSON & JOHNSON ...,
48242W106 ... [KBRINC ... ...
494368103 .... | KIMBERLY-CLARKCORP .............ooooiii
482480100 ....| KLA-TENCORCORP ............occoiiiiii

502413107 ....|L3TECHNOLOGIES INC ...
512807108 ....| LAMRESEARCHCORP .................oooii,
535919500 ....| LIONS GATE ENTERTAINMENT CORP ..................oocc.
539830109 ....| LOCKHEED MARTIN CORP ...............o.ooiii,
50212V100 ....| LPL FINANCIAL HOLDINGS INC ..............ocoooi
55261F104 ....|M&TBANKCORP ...................oco
55405Y100 ....| MACOM TECHNOLOGY SOLUTIONS HOL

573284106 ....| MARTIN MARIETTAMATERIALSINC ............................
592688105 ....| METTLER-TOLEDO INTERNATIONAL | ..................oo.
552953101 ....| MGM RESORTS INTERNATIONAL ..............c.oooiiiinne,
595017104 ....| MICROCHIP TECHNOLOGY INC ...............ooooii
595112103 ....| MICRON TECHNOLOGY INC ...
594918104 ....|MICROSOFT CORP .............ccoooiiiiiii
608190104 .... | MOHAWK INDUSTRIES INC ...
N59465109 ... | MYLANNV ...
Y62132108 ....| NAVIGATOR HOLDINGS LTD ........oooiiiiiiii
64110L106 ....NETFLIXINC ...,
65339F101 ....|NEXTERAENERGYINC ................o
655844108 .... | NORFOLK SOUTHERN CORP .............ocooiiiii
666807102 ....| NORTHROP GRUMMAN CORP .....................ooooi

67020Y100 ....| NUANCE COMMUNICATIONS INC .............ooooi,
67066G104 ... [NVIDIACORP ...
682680103 ....| ONEOKIINC ...
68389X105 ....| ORACLECORP ..o
67103H107 ....| OREILLY AUTOMOTIVEINC ...
69404D108 ....| PACIFIC BIOSCIENCES OF CALIFOR ...................oooo
695156109 .... | PACKAGING CORP OF AMERICA ...
701094104 .... | PARKER-HANNIFINCORP ...............ccooooi
713448108 ....|PEPSICOINC ..............oooo
718172109 ....| PHILIP MORRIS INTERNATIONAL IN ...
723787107 ... | PIONEER NATURAL RESOURCES CO ................ooe
72703H101 ....| PLANET FITNESSINC ............oooi,
72766Q105 ... | PLATFORM SPECIALTY PRODUCTS CO
693475105 .... | PNC FINANCIAL SERVICES GROUP | ...
69354N106 ....|PRAGROUPINC ...
74005P104 ....[PRAXAIRINC ...,
741503403 ....| PRICELINE GROUP INC/THE ..............oooiii
74460D109 ....[PUBLIC STORAGE .............ccoooiiiiiii,
N72482123 ....|QIAGENNV ...
74837P108 ....| QUICKLOGIC CORP ..o
753422104 ... [RAPID7INC ...
754730109 ....| RAYMOND JAMES FINANCIALINC ...,
755111507 ... |RAYTHEON CO ...

. 09/18/2017 . [ITGINC,NEWYORK ...............ccoooi,
. 09/18/2017 . | ITGINC,NEWYORK ...........coooiiiii,
11572017 L [MERGER ...
. 06/19/2017 . | ITGINC,NEWYORK ............oooooiiin,
. 09/18/2017 . [ITGINC,NEWYORK ...............cooii,
. 08/21/2017 . | INSTINET CORP, NEW YORK .............ocoooi.
. 09/18/2017 . | ITGINC,NEWYORK ............ooooiiii,
. 06/19/2017 . [ITGINC,NEWYORK ..............oooiii,
- 091M1/2017 . |MERGER ...
. 06/19/2017 . [ITGINC,NEWYORK .................coooi,
. 09/18/2017 . | ITGINC,NEWYORK ................ooiv,
. 08/14/2017 . | CITIGROUP GBL MKTS INC, NEW YORK
. 09/18/2017 . [ITGINC,NEWYORK ...............coooii,
. 12/08/2017 . | WILLIAM BLAIR & CO, CHICAGO ........................
. 05/09/2017 . [ITGINC,NEWYORK ...............cccooiii,
. 12/05/2017 . | WILLIAM BLAIR & CO, CHICAGO ........................
. 12/05/2017 . | SUNTRUST CAPITAL MARKETS INC, NEW YORK
. 12/01/2017 . | J.P MORGAN SECURITIES INC, NEW YORK
. 03/20/2017 . | ITGINC,NEWYORK ............oooooiii,
. 12/19/2017 . | INVESTMENT TECH GROUP INC, NEW YORK
. 09/18/2017 . | ITGINC,NEWYORK ............ooooiiii,
. 09/18/2017 . [ITGINC,NEWYORK ...............cccooii,
. 09/18/2017 . | ITGINC,NEWYORK ............c.oooiii,
. 06/19/2017 . | ITGINC,NEWYORK ..............coooiiii,
. 12/19/2017 . | INVESTMENT TECH GROUP INC, NEW YORK
. 11114/2017 . | GOLDMAN SACHS & CO,NY ...,
. 06/19/2017 . [ITGINC,NEWYORK .................coooi,
. 09/18/2017 . | ITGINC,NEWYORK ............c.oooiii,
. 06/19/2017 . | ITGINC,NEWYORK ............oooooiii,
. 06/19/2017 . [ITGINC,NEWYORK ..................coooo,
. 12/19/2017 . | INVESTMENT TECH GROUP INC, NEW YORK
. 11/15/2017 . | BAIRD, ROBERT W & CO INC, MILWAUKEE
. 09/18/2017 . | ITGINC,NEWYORK ............coooiiii,
. 09/18/2017 . [ITGINC,NEWYORK ................ooooi,
. 09/18/2017 . [ITGINC,NEWYORK ...............ooooii,
. 05/09/2017 . | ITGINC,NEWYORK ............ooooviii,
. 06/15/2017 . | CANTOR FITZGERALD & CO INC, NEW YORK
. 09/18/2017 . | ITGINC,NEWYORK ............ooooiiii,
. 03/20/2017 . [ITGINC,NEWYORK ...............ccooii,
. 09/18/2017 . | ITGINC,NEWYORK ............o.oooiii,
. 09/18/2017 . | ITGINC,NEWYORK ............oooooiii,
. 06/19/2017 . [ITGINC,NEWYORK ..................coooo,
. 03/14/2017 . | J.P. MORGAN CLEARING CORP, NEW YORK
. 0171172017 . [ITGINC,NEWYORK ...............oo,
. 06/19/2017 . | ITGINC,NEWYORK ................ocooiin,
. 12111/2017 . | BARCLAYS CAPITAL LE, NEWYORK ...................
. 06/19/2017 . [ITGINC,NEWYORK .................coooi,
. 06/19/2017 . | ITGINC,NEWYORK ............oooooiii,
. 09/18/2017 . [ITGINC,NEWYORK ...............cocooii,
. 04/11/2017 . | BNY CONVERGEX, NEWYORK .........................
. 03/23/2017 . | MERRILL LYNCH PIERCE FENNER SMITH INC NY
. 08/11/2017 . | RAYMOND JAMES & ASSOC INC, ST PETERSBURG

. 06/19/2017 . | ITGINC,NEWYORK ............oooooiii,
. 06/19/2017 . [ITGINC,NEWYORK ..o,

e 1000

1,233.000
1,520.000
10.000

10.000

64.000
692.000
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758849103 ... [REGENCY CENTERS CORP ..o [ . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiii [ 130.000 | ................ 8,623|....... XXX [
75886F107 ....| REGENERON PHARMACEUTICALSINC .........ooiiii [ . 09/18/2017 . |ITGINC,NEWYORK ... 4000 (................ 1,580]....... XXX [
761152107 ... [RESMED INC ... .o . 09/18/2017 . [ITGINC,NEW YORK .........cooiiiiiii [ 150.000 | .............. 11,964 ... XXX [
773903109 ....| ROCKWELL AUTOMATION INC ... L . 03/20/2017 . |ITGINC,NEW YORK ... 10.000|................ 1,558 ....... XXX [
774341101 ... | ROCKWELL COLLINS INC ... L . 09/18/2017 . [ITGINC,NEW YORK ..........ooiiiiiiii | 40.000(................ 4468|....... XXX [
776696106 ....| ROPER TECHNOLOGIES INC ... [ . 06/19/2017 . | ITGINC,NEW YORK ... 13.000 ...t 2,848(....... XXX [
78409V104 ....| S&P GLOBALINC ... . 06/19/2017 . |ITGINC,NEWYORK ... 10.000|................ 1,492|....... XXX [
794661302 ... | SALESFORCE.COM INC ... ...oooiiiiiiiiiii e . 09/18/2017 . [ITGINC,NEW YORK ........cooovviiiiiiniiiiiiiiiiei | 60.000(................ 5436|....... XXX [
78410G104 ... | SBA COMMUNICATIONS CORP ......oooiiiiiii e [ . 09/18/2017 . |ITGINC,NEWYORK .........ocoooiiii [ 150.000(.............. 22,634 (....... XXX [
806857108 .... [ SCHLUMBERGERLTD ... ..ottt . C.. | 06/19/2017 . [ITGINC,NEWYORK ........cooiiiiiii [ 20.000 (... 1,476 |....... XXX [
816851109 ....| SEMPRAENERGY ... ..o . 09/18/2017 . |ITGINC,NEW YORK ... 20.000(............... 2,353(....... XXX [
816850101 ....| SEMTECH CORP ... ..o [ . 12/28/2017 . | WELLS FARGO SECURITIES, LLC,NEWYORK ............. ... 1,090.000.............. 38,843|....... XXX [
824348106 .... | SHERWIN-WILLIAMS COITHE ... ..o [ . 09/18/2017 . [ITGINC,NEW YORK ..ot [ 8.000(................ 2,680]....... XXX [
82669G104 ... | SIGNATURE BANK/NEW YORKINY ... [ . 10/19/2017 . | INSTINET CORP,NEW YORK ...........cooooiiii 330.000|.............. 42,058 1....... XXX [
828806109 .... [ SIMON PROPERTY GROUP INC .........cooiiiiii e L . 03/20/2017 . [ITGINC,NEW YORK ..o | 20.000(..........n 3,364....... XXX [
784541100 ....|SMENERGY CO ..o . 06/07/2017 . | J.P. MORGAN CLEARING CORP,NEW YORK ................|.oocoi. 1,802.000.............. 48,571(....... XXX [
833034101 ... [SNAP-ON INC .00 . 03/20/2017 . [ITGINC,NEW YORK .........ooooviiiiiiiiiiiiiiiii 4000 (... 690]....... XXX [
854502101 .... | STANLEY BLACK & DECKERINC ..o . 06/19/2017 . [ITGINC,NEW YORK ..........ooiiiiiiin | 10.000 ... 1,414 (... XXX [
863667101 ....| STRYKER CORP ... ..o . 09/18/2017 . |ITGINC,NEW YORK .........oooooii 20.000(.............n 2,8691(....... XXX [
871607107 ... | SYNOPSYSINC ....ooviiiiii e . 09/18/2017 . [ITGINC,NEWYORK ..o [ 150.000 |.............. 10,850 |....... XXX [
T 87403A107 ....| TAILORED BRANDS INC ...t L . 10/27/2017 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....c..e. 1,442.000(.............. 20,986 (....... XXX [
w 875372203 .... [ TANDEM DIABETES CARE INC ...t [ - 1MM7/12017 . [FRACTIONS ..o L 1,320.000(.............. 10,492]....... XXX [
o 876030107 ....| TAPESTRY INC .. ... [ . 10/31/2017 . |MERGER-COACHINC ... [ 320.000|.............. 1MA79 ... XXX [
G87110105 ... | TECHNIPFMC PLC ... . C...|. 06/20/2017 . | GOLDMAN SACHS & CO,NY ..o 1,150.000|.............. 34,325|....... XXX [
883556102 .... | THERMO FISHER SCIENTIFICINC ..........ooiii e [ . 09/18/2017 . [ITGINC,NEW YORK ..o | 16.000|............... 3,061(....... XXX [
887317303 ....| TIMEWARNER INC ... . 06/19/2017 . |ITGINC,NEW YORK ... 10.000|........coennt 993(....... XXX [
893641100 .... [ TRANSDIGM GROUP INC ... . 03/20/2017 . [ITGINC,NEW YORK .........cooiiiiii [ 1.000 ..o, 240]....... XXX [
901109108 ....| TUTORPERINICORP ... . 11/27/2017 . | GOLDMAN SACHS & CO, NY ... 691.000|.............. 17,204 ]....... XXX [
903845303 ....|ULTABEAUTY INC ... [ . 03/20/2017 . |ITGINC,NEWYORK ... 2.000(........oooin 574(....... XXX [
904311206 .... [UNDERARMOURINC ... ..o L . 12/19/2017 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 50.000(.........coovnnnn 707]....... XXX [
911312106 ....|UNITED PARCEL SERVICE INC ... . 06/19/2017 . | ITGINC,NEW YORK ... 10.000|..............e. 1,105]....... XXX [
91324P102 ....|UNITEDHEALTH GROUP INC ..o [ . 09/18/2017 . [ITGINC,NEW YORK ..o | 42.000(................ 7,606]....... XXX [
913483103 .... | UNIVERSAL ELECTRONICS INC ... . 12/29/2017 . | LIQUIDNET INC,NEW YORK ... 800.000|.............. 40,94 |....... XXX [
922417100 .... [ VEECO INSTRUMENTS INC ...t [ . 12/05/2017 . | LIQUIDNET INC,NEWYORK .........ocooiiii 1,198.280(.............. 34123 (... XXX o [
92532F100 ....| VERTEX PHARMACEUTICALS INC ... [ . 09/18/2017 . [ITGINC,NEW YORK ..........ooiiiiiii | 10.000 ... 1,534 |....... XXX [
928377100 ....| VISTAOUTDOORINC ... . 12/29/2017 . | KEYBANC CAPITAL MARKETS INC, NEWYORK ............ |[........... 3,939.000|.............. 69,787 (....... XXX [
931427108 .... | WALGREENS BOOTS ALLIANCE INC ... [ . 09/18/2017 . [ITGINC,NEW YORK ..o | 70.000 (... 5846....... XXX [
254687106 ... [WALT DISNEY CO/THE ... ..o . 09/18/2017 . |ITGINC,NEWYORK .........ocoooiiii [ 120.000(.............. 11,888 ....... XXX [
93627C101 ....| WARRIOR MET COAL INC ...t . 06/16/2017 . | GOLDMAN SACHS & CO,NY ... 906.000|.............. 14,792|....... XXX [
941848103 ....|WATERS CORP ... ... . 09/18/2017 . |ITGINC,NEWYORK .........oooiiii 5000(................. 930(....... XXX [
947890109 ....| WEBSTER FINANCIAL CORP ..o [ . 08/10/2017 . | GOLDMAN SACHS & CO, NY ... 115.000|................ 5672(....... XXX [
958102105 .... [WESTERN DIGITAL CORP ...\t . 09/18/2017 . [ITGINC,NEW YORK ..........ooiiiiiiii | 20.000(..........n 1,649(....... XXX [
963320106 ....| WHIRLPOOL CORP ... .o [ . 05/09/2017 . |ITGINC,NEWYORK ... 2.000(........oooin 356 (....... XXX [
969457100 ... [WILLIAMS COS INC/THE ... ..oooiiiiie i . 03/20/2017 . [ITGINC,NEWYORK ........coooviiiiiiiiiiiiiiiii [ 100.000|................ 2,880]....... XXX [
384802104 ....|WW GRAINGERINC ... . 06/19/2017 . | ITGINC,NEWYORK ... 10.000|..............e. 2,119 ....... XXX [
983134107 ....|WYNN RESORTSLTD ......ooiiiiiiii e . 06/19/2017 . |ITGINC,NEWYORK ... 10.000|..............e. 1,375]....... XXX [
98421B100 ... [ XPERICORP ... .ot L . 06/28/2017 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........|........... 3,147.000]............. 118,773 ....... XXX [
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... ... [ 2,685,738]....... XXX o[
Common Stocks - Mutual Funds
411511306 ....| HARBOR INTERNATIONAL-INST ... e . 12/18/2017 . |NON-BROKER TRADE ............ccooiiiiiiii [ 4,065.530(............. 272,878 ....... XXX [
411511801 ... [HARBOR INTL GROWTH-INST ... . 12/18/2017 . |NON-BROKER TRADE .......................ooo o 3,499.770|.............. 54,736....... XXX o
9299999 Subtotal - Common Stocks - Mutual FUNAS ......... ... 327,615|....... XXX
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9799997 Subtotal - CommONn StOCKS - Part 3 ... 3,013,353 ....... XXX oo
9799998 Summary ltem from Part 5 for COMMON SEOCKS ... ... ... e e | 277,042 ....... XXX o[
9799999 Subtotal - COMMON STOCKS . ... ... e e [ 3,290,395]....... XXX o[
9899999 Subtotal - Preferred and CommoOn SHOCKS . ... . 3,290,395 ....... XXX oo
9999999 TOMAIS . ... ..o 115,492,209 ....... XXX 322,805
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Bonds - U.S. Governments
912810RM2 | U S TREASURY BOND 3% 5/15/45 ............. ... |04/27/2017| CITIGROUP GBL
MKTS/SALOMO ......... XXX 3449941 ... 350,000 ...... 389,416 |...... 388825 ... | (107) | oo [ (07) | oo o 388,718 (... | (43,724)|...... (43,724)....... 2,510 | 05/15/2045
912810FTO | U S TREASURY BOND 4.5% 2/15/36 ........... ... |08/15/2017| CITADEL SECURITIES
LLCC, ..o XXX 465202 ...... 360,000 ...... 497,222 ...... 495074 ... | (BB25) [..cvvvvi | (3625) ..o |ennnn 491449 ... | (26,247) | ...... (26,247) | ...... 16,244 | 02/15/2036
912828543 | U S TREASURY NOTE 0.750% 07/15/2019 ...... ... |02/13/2017| MERRILL LYNCH PIERCE
FENN ... s XXX ], 2907970 .. 2,949,000 ..... 2916472 ..... 2917884 | ... 4502( ... 4502(........... ... 2,922,086 ... | (14,116) | ...... (14,116) | ...... 11,809 | 07/15/2019
9128282B5 | U S TREASURY NOTE 0.750% 08/15/2019 ..... ... |05/31/2017| RBC CAPITAL MARKETS
LLC, .o o XXX ] 1242123 1,259,000 |..... 1,253,574 | ..... 1254216 ..o |oenin, 378 . [ 38| | 1254594 | ............. | (12,471) | ...... (12471) | ....... 5,450 | 08/15/2019
9128282G4 | U S TREASURY NOTE 0.875% 9/15/119 ......... ... |08/30/2017| RBC CAPITAL MARKETS
LLC, .o o XXX .o ]... 82065446 ..... 8,349,000 |..... 8,267,453 |..... 8270430 |........... |t 16,396 | ..o [ 16,396 | ...t | 8,286,826 |............. |..... (21,380) | ...... (21,380) | ...... 62,842 | 09/15/2019
912828734 | U S TREASURY NOTE 1.125% 09/30/2021 ..... ... |01/31/2017| CITIGROUP GBL
MKTS/SALOMO ......... o XXX ]... 10195833 ]..... 1,057,000 |..... 1,013,015(..... 1014044 (... e 127 1127 1015171 .o | 4362(......... 4362(....... 3,630 | 09/30/2021
912828WD8 | U S TREASURY NOTE 1.25% 10/31/18 ......... ... |03/20/2017| MORGAN STANLEY &
COINC, ...........o.e. o XXX ] 1048991 1,048,000 |..... 1,055,942 ..... 1,053,830 ..o | (855) | v [ (855) | .o [ 1,053,275 10/31/2018
912828XU9 | U S TREASURY NOTE 1.5% 6/15/20 ........... ... |12/28/2017| BARCLAYS CAPITAL
INC,NEW ............... XXX 22,760 | ....... 23,000]....... 23,009 (... e [ M M [ 23,008 06/15/2020
912828P46 | U S TREASURY NOTE 1.625% 2/15/26 ......... ... |08/02/2017| CREDIT AGRICOLE USA,
NEW ... XXX 2177409 ..... 2,300,000 ..... 2,280,232 ..... 2,280,886 | ......oii [ 659 .. [ 659 ... | 2,281,545 02/15/2026
912828XR6 | U S TREASURY NOTE 1.75% 5/31/22 .......... ... |12/06/2017| SG AMERICAS
T SECURITIESLL ......... XXX 787175]...... 799,000 ]...... 796,909 ... | [ 420 2. 797,051 05/31/2022
[ 912828V98 | U S TREASURY NOTE 2.25% 2/15/27 .......... ... |11/30/2017| DEUTSCHE BK SECS
INC,NY .o XXX 85804 |....... 87,000....... 86,643 [ ... | [ T T 86,654 02/15/2027
912828TB6 | US TREASURY NOTE 0.75% 06/30/2017 ....... ... |06/30/2017| Maturity ................. oo XXX...[...3400000]..... 3,400,000 | ..... 3,403,852 |..... 3401537 ..o | (BT) [ (BT | 3,400,000 06/30/2017
36179SEH6 | GNMA Il #0MA3736 3.5% 6/20/46 .............. ... |08/21/2017| Redemption s XXX o] 1258229 .. 1,212,984 |..... 1,288,464 | ..... 1288149 (... | (7B28) o (TB28) | 1,280,522 06/20/2046
36179SJT5 | GNMA 11 #0MA3874 3.5% 04/20/46 ....... ... |... |08/21/2017| Redemption ............. [... XXX ... [..... 837,685(...... 807,329 1...... 856,400 ...... 856,290 .....oovon oo @487 [ @BIT) 851,694 04/20/2046
3617AGWQQJ GNMA Il POOL #0BA4255 3.5% 7/20/47 ........| ... |12/20/2017| Redemption ... XXX v L e @) e e B) ] e 15,088 07/20/2047
3620AMTHS5 | GNMA POOL #0734152 4% 1/115/41 ............ ... |12/15/2017| Redemption ... XXX oo | 173329 ... 173,329 | ... 183945 [ ..o [ B0 | B0 [ 173,329 01/15/2041
361820283 | GNMA POOL #0AJ0767 3.5% 8/15/45 .......... ... |12/15/2017| Redemption o XXX 13189 13189 13834 e e D AT 13,189 08/15/2045
0599999 Subtotal - Bonds - U.S. GOVEIMMENS ...ttt .. 24,064,926 | ... 24,202,919 | ... 24,342,188 | ... 23,220,865 . 24,334,198 . XXX
Bonds - All Other Governments
11070TAA6 | PROV OF BRITISH COL 1.2% 04/25/2017 ....... A [02/13/2017| SCOTIA CAPITAL (USA)
INC, ... L XXX 750,390 ...... 750,000 ...... 756,300 ...... 750,651 ..o | (257) | oo [ (257) | oo 750394 ... @] @]....... 3,075 | 04/25/2017
1099999 Subtotal - Bonds - All Other GOVEINMENtS ... 750,390 | ...... 750,000 ...... 756,300 | ...... 750,651 ). ........... |........ (257) ... (257)........... | 750,394 ... @ ... 3075, XXX.
Bonds - U.S. Special Revenue, Special Assessment
13066YTZ2 | CA ST DEPT WTRRESO 2% 5/01/22 .......... ... |07/06/2017) RAYMOND
JAMES/FI,SAINT PE ..... XXX 751,495(...... 760,000 ...... 762,614 |...... 762,531 ..o (200) | oo e (200) | oo [ 762,332 (... | (10,836) | ...... (10,836) | ...... 11,298 | 05/01/2022
3130A8Y72 | FHLB CONS BD 0.875% 08/05/2019 ............ ... |01/18/2017| NOMURA SECS, NEW
YORK ..o XXX 838,355 |...... 850,000 ...... 848,368 | ...... 848,556 | ...........u it 28| 2| 848579 ............. |0 (10,224) | ...... (10,224) | ....... 3,409 | 08/05/2019
3137EACAS | FHLMC 3.750% 03/27/2019 .................... ... |01/18/2017| BK OF NEW YORK
MELLON/TOR ........... co XXX ] 2193791 L 2,085,000 ..... 2,250,584 | ..... 2202440 | ... | @732 .o | @732 .o | 2199708 | ..o [ BN |....... (5917) | ...... 24,325 |03/27/2019
3135G0ZL0 | FNMA 1.000% 09/27/2017 ..................e. ... |01/18/2017| MORGAN STANLEY &
COINC, ... XXX 585,8311...... 585,000 ...... 582,912|...... 584494 1. ... 3 PR 73 PO 584528 | ............ .l 1,302]......... 1,302]....... 1,820 | 09/27/2017
3135GOE58 | FNMA 1.125% 10/19/2018 ..................... ... |01/18/2017| GOLDMAN SACHS & CO,
NY XXX 983,985 ...... 985,000 ...... 983,404 |...... 984,076 (... oo 25 [ 2B [ 984101 (T16) [ (118) ] 2,770 | 10/19/2018
3135G0H63 | FNMA 1.375% 01/28/2019 ..................... ... |01/18/2017| MORGAN STANLEY &
COINC, ... XXX 345659 |...... 345,000 ...... 344786 | ...... 344854 | ..o 3 e B [ 344857 L 802 802 2,253 | 01/28/2019
31398ADM1 | FNMA 5.375% 06/12/2017 ..................... ... |01/18/2017| MORGAN STANLEY &
COINC, ... XXX 550,141 1...... 540,000 ...... 612,646 |...... 550,523 06/12/2017
31326FZB7 | FHLMC POOL #2B-1638 VAR 8/1/43 ........... ... |12/15/2017| Redemption ............. XXX 127,791 ... 127,791 ... 130,587 ..o 08/01/2043
312944Y54 | FHLMC POOL #A9-61324.5% 1/01/41 .......... ... |12/15/2017| Redemption XXX 125164 | ...... 125164 |...... 137,680 ...... 126,472 01/01/2041
3132J4GA1 | FHLMC POOL #G3-0892 5.5% 4/01/30 ......... [ ... |12/15/2017| Redemption ............. [... XXX ... [..... 247771 ... 214777 ...... 241926 |...... 218,621 04/01/2030
31335AX52 | FHLMC POOL #G6-0700 4.5% 9/01/2045 .......| ... [12/15/2017| Redemption ... XXX 380,148 ...... 380,148 |...... 418,757 |...... 384,880 09/01/2045
3140J5XX2 | FNMA  POOL #0BM1593 3.5% 11/1/35 ........ ... |12/26/2017| Redemption XXX 17,586 ....... 19190 |....... 20124 (... 11/01/2035
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3136AK2A0 | FNMA GTD REMIC 14-M10 ASQ2 VAR 9/25/19 .| ... [12/26/2017| Redemption Lo XXX Moo [ (177) 09/25/2019
31416BS58 | FNMA POOL #0995240 4.500% 8/01/37 ... |12/26/2017| Redemption ... o XXX ). oo... (1,465) 08/01/2037
3138EK6ED | FNMA POOL #0AL3568 VAR 4/1/23 ...... ...| ... |12/26/2017| Redemption ... Lo XXX ). ... (263) 04/01/2043
3138EMV40 | FNMA POOL #0AL5134 VAR 4/1/44 . ... ...| ... |12/26/2017| Redemption ... Lo XXX ). ... (812) 04/01/2043
3138ERD98 | FNMA POOL #0AL9127 4% 10/1/44 ... ... |12/26/2017| Redemption ... Lo XXX ). ... (267) 10/01/2044
3138ERMP2| FNMA POOL #0AL9365 4.5% 11/1/45 .. ... |09/25/2017| Redemption ... o XXX ). .. (8274) 11/01/2045
3138WHF49 | FNMA POOL #0AS7386 3.5% 06/01/46 . ...|... |09/25/2017| Redemption ... Lo XXX ). s (9512) 06/01/2046
3138WK2H7| FNMA POOL #0AS97753.5% 6/1/37 ........... . |12/26/2017| Redemption Lo XXX ) T T (15) 06/01/2037
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... .. 10,456,210 | ... 10,242,051 |... 10,748,288 |... 10,028,626 | ............. |..... (35093) ..o [ (35,093) . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00287YAN9 | ABBVIE INC 1.800% 05/14/18 .................. ... |11/28/2017| BARCLAYS CAPITAL
INC,NEW ............... Lo XXX 05/14/2018
00817YAT5 | AETNA INC 1.900% 06/07/2019 ................ ... |03/16/2017| Call ........... s XXX 06/07/2019
009090AA9 | AIR CANADA 2015-1 CL A144A 3.6% 3/25/15 ...| A |09/15/2017| Redemption Lo XXX 09/15/2028
023135BD7 | AMAZON.COM INC 144A 3.875% 8/22/37 ...... ... |12/27/2017| JPMORGAN SECURITIES
INC, ... XXX 366,4711...... 349,000 ]...... 348131 . e [ 10 10 348,141 08/22/2037
035229DD2 | ANHEUSER-BUSCH COS LLC 5.5% 01/15/18 .. | ... |11/10/2017| Call ........ v XXX 31229 ...... 310,000 ...... 345,328 323487 (..o [ (13D | e (3D e [ 312,352 ... 01/15/2018
M | 035242AP1 | ANHEUSER-BUSCH INBEV FIN 3.65% 2/01/2026| ... |01/27/2017| MellonBank ............. XXX 983,056 |...... 978,000 |..... 1,044,971 ..... 1,043630 ... | e (BAD) [ (BAB) 1,043,086 02/01/2026
= 1 037833AJ9 | APPLE INC 1.000% 05/03/2018 ................ ... |03/27/2017| BAIRD, ROBERT W & CO
> INC, ... XXX 129570 ...... 130,000 ...... 123,110 ...... 127944 oo BT BT 128,319 05/03/2018
= | 037833BF6 | APPLE INC 2.700% 05/13/2022 ................ ... |05/04/2017| GOLDMAN SACHS & CO,
NY XXX 507,325|...... 500,000 ...... 504,195(...... 504137 (... [ (258) | [ (286 [ [ 503,881 05/13/2022
59562VAR8 | BERKSHIRE HATH ENERGY 6.500% 09/15/37 . | ... |12/21/2017| BNY MELLON ........... XXX 700,898 ...... 510,000]...... 697,0491...... 696,084 |.............[......(65938) ... . (BO38) [ [ 690,146 09/15/2037
09256BAA5 | BLACKSTONE HLDGS 144A 6.625% 08/15/19 .. | ... |10/02/2017| BNY MELLON ... s XXX 325545(...... 300,000 ...... 335886 |...... 334342 .. (9861 | (986 [ [ 324,681 08/15/2019
11575TAA6 | BROWN UNIV PROVIDENCE 4.57% 9/01/19 ... .| ... (02/02/2017|Call ........... v XXX 169,302 ...... 158,000 (...... 173,356 | ...... 170619 (oo | B9 [ (B99) [ 170,220 09/01/2019
14042E3Z1 | CAPITAL ONE NA/MCLEAN VA 1.5% 9/05/17 ...| ... |08/07/2017| Call ...... v XXX 250,000 ...... 250,000 ...... 249.730(...... 249938 (... oo BB BB 249,993 09/05/2017
14149YAX6 | CARDINAL HEALTH INC 1.700% 03/15/18 ...... ... |07/03/2017| Call ...... v XXX 205523 |...... 205,000 ...... 206,015(...... 205436 (... e (182 [ (182 e 205,254 03/15/2018
14912L5J6 .| CATERPILLAR FINANCE SVCS 1.25% 11/06/17 | ... |11/06/2017| Maturity .. v XXX 205,000 ...... 205,000 ...... 2054021 ...... 205143 ..o e (143) e (143 e 205,000 11/06/2017
151020AT1 | CELGENE CORP 2.125% 08/15/18 . ... |12112017| Call ...... v XXX 205500 ...... 205,000 ...... 204,988 ...... 204,992 (..o [ B [ B 204,996 08/15/2018
166764AA8 | CHEVRON CORP 1.104% 12/05/17 .. 12/05/2017| Maturity CXXX 345,000 ...... 345,000 ...... 343,461(...... 344388 (... B12] B2 345,000 12/05/2017
20030NAW1| COMCAST CORP 5.700% 05/15/18 11/28/2017| UBS SECURITIES LLC,
STAMF ... XXX 213,803 ...... 210,000 ...... 237,366 |...... 21915 .o [ (7884 | (7884 [ 214,031 05/15/2018
20030NAX9 | COMCAST CORP 6.400% 05/15/38 ............ ... |10/18/2017| US BANCORP
INVESTMENTSIN ... XXX 198,157 | ...... 146,000 (...... 200635...... 200,340 ..o e (1388 [ [ (13B8) [ [ 198,983 05/15/2038
20825CAR5 | CONOCOPHILLIPS 5.750% 2/01/19 ............ ... |08/01/2017| Call ............... v XXX 191,140 ...... 180,000 ...... 200,959 (...... 193790 ..o | (3263) [ (B2B3) [ | 190,527 | ... 02/01/2019
126650BP4 | CVS PASS-THROUGH TRUST 6.036% 12/10/28 | ... [12/11/2017| Redemption ... e XXX 14147 ....... 14147 (... v 14292 (M) e (14B) ) 14,147 12/10/2028
126650BS8 | CVS PASS-THRU 144A 7.507% 01/10/32 ....... ... |12111/2017| Redemption XXX 25456 |....... 25456 |....... 744 . 28D (28T e 25,456 01/10/2032
29379VAV5 | ENTERPRISE PRODUCTS OPER 5.7% 02/15/42| ... |07/05/2017| MERRILL LYNCH PIERCE
FENN ... XXX 444905]...... 378,000 ...... 4442331 ...... 443978 | ... (T46) | ..o [ (T46) | ..o o 443,232 02/15/2042
30161MAE3 | EXELON GENERATION CO LLC 6.2% 10/01/17 | ... [10/15/2017| Maturity .. v XXX 175,000 ...... 175,000 ...... 195466 |...... 180,799 BT 175,000 ... 10/01/2017
30219GAJ7 | EXPRESS SCRIPTS HOLDING 1.25% 6/02/2017 | ... |06/02/2017| Maturity XXX 155,000 ...... 155,000 ...... 154,69 | ...... 154,942 ..o BB BB 155,000 06/02/2017
36962G3H5 | GE CAPITAL CORP 5.625% 9/15117 ............ ... |09/15/2017| Maturity ................. XXX 140,000 ...... 140,000 ...... 159,575 ...... 144120 (..o | (B120) [ (B120) [ 140,000 09/15/2017
38141GFM1 | GOLDMAN SACHS GROUP INC 6.15% GOLDMAN SACHS & CO,
04/01/2018 ...t o 021272017 NY L XXX 487520 ...... 465,000 ...... 4916911 ...... 489741 .. (3304) [..oooeii | (3304) [ ..o |einnn 486,438 04/01/2018
38141EA25 | GOLDMAN SACHS GROUP INC 7.5% JPMORGAN SECURITIES
02/15/2019 ... ... |021132017| INC, ... XXX 2487741 ...... 225,000]...... 250947 (...... 250,027 ..o [ (1428) .o | (1428) ..o | 248598 (... | 175] ... 175]....... 8,484 | 02/15/2019
438516BJ4 | HONEYWELL INTERNATIONAL 1.4% 10/30/2019 ... |01/24/2017| JEFFERIES & CO INC,
NEWY ..., XXX 431,703 ] ...... 435,000 ...... 434,656 | ...... 434875 ..o Bl [ 8l 434683 ... | (2,981 |....... (2,981 |....... 1,472 10/30/2019
452308AX7 | ILLINOIS TOOL WORKS INC 2.65% 11/15/2026 .| ... |02/15/2017| RAYMOND
JAMES/FI,SAINT PE ..... XXX 369,039 (...... 386,000 ...... 384,784 ...... 384,800 (... it 15 15 384815( ... | (15,776) | ...... (15,776) | ....... 2,955 | 11/15/2026
24422ESR1 | JOHN DEERE CAPITAL CORP 1.55% 12/15/2017 ... |03/10/2017| GOLDMAN SACHS & CO,
NY XXX 310,3%|...... 310,000 ...... 309,926 |...... 309,977 .o e Sl 5l | 309,982 (..o [ 412 412(....... 1,201 | 12/15/2017
46625HGY0 | JPMORGAN CHASE & CO 6.000% 01/15/18 ... | ... |11/28/2017| JPMORGAN SECURITIES
INC, ... XXX 356,860 |...... 355,000]...... 3739711...... 371393 ... (144110 ..o (144110 ... [ 356,981 (... | (121)......... (121)...... 29,288 | 01/15/2018
494550AU0 | KINDER MORGAN ENERGY PART 6%
02/01/2017 .o ... |02/01/2017| Maturity ................. XXX 115,000 ...... 115,000 (...... 124,236 | ...... 115409 | ..o | (409) | ..o [ (409) | ... o 115,000 oo | L [ 3,450 | 02/01/2017
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49456BAD3 | KINDER MORGAN INC/DE 2% 12/01/17 ........ ... |12/01/2017| Maturity ................. XXX 160,000 ...... 160,000 ...... 160,821 ...... 160,279 | ..o | @79) | o [ 279) oo e 160,000 [ ..o | [ 3,200 | 12/01/2017
53079EBE3 | LIBERTY MUTUAL GRP 144A 4.25% 6/15/23 ... | ... |10/03/2017| GOLDMAN SACHS & CO,
...................... co XXX 421777 | .. 393,000 (... ... 424,967 | ... 424471 || B23T) [  (B2BT) | | 420934 | 844 L 844 12,900 | 06/15/2023
585055BQ8 | MEDTRONIC INC 3.150% 01/15/26 ............. ... |11/28/2017 BARCLAYS CAPITAL
INC,NEW ............... XXX 175,958 | ...... 176,000 |...... 176,788 | ...... 176,697 | oo | (B27) | oo [ (B27) | e e 176,169 | ..o | 12)......... 212)....... 3,190 | 03/15/2018
59156RBE7 | METLIFE INC VARRT 1215117 ................ ... |12115/2017| Maturity ................. XXX 205,000 ...... 205,000 ...... 206,878 |...... 205,739 ... | (T39) | o [ (T39) | o e 205,000 (... e [ 3,600 | 12/15/2017
59156RBK3 | METLIFE INC VAR RT 12/15/2017 .............. ... |06/07/2017 GOLDMAN SACHS & CO,
AAAAAAAAAAAAAAAAAAAAAA s XXX o] 275572 ... 275,000 |...... 276,112 ...... 275896 | .......c.oe | oo (AI8) [ (18) | | 275478 9 9 L 2,573 121512017
655844BU1 | NORFOLK SOUTHERN CORP 144A 4.05%
8M5/52 .. ... |08/23/2017) NON-BROKER TRADE .. |... XXX ... |[.......... 9. 9| 9| [ e e e Bl [ @ @] 08/15/2052
655844BD9 | NORFOLK SOUTHERN CORP 6% 05/23/2111 .. | ... |08/14/2017| DELIVER SHARES FOR
NORFOL ................ XXX 668,997 | ...... 494,000 ...... 587,2511...... 587,243 | ... |, @D @] [ 587,216 (..o e 81,781 ....... 81,7811 ...... 21,571 05/23/2111
649322AE4 | NY & PRESBYTERIAN HOSP 4.763% 08/01/46 . | ... |09/15/2017| RAYMOND
JAMES/FI,.SAINT PE ..... XXX 197,885(...... 190,000 ...... 195377 | ...... 195363 | ...ovivie | (<3S RN R [(S1°) 1 IFTUURURE BRI 195304 ..o |t 2581(......... 2581 ...... 10,552 | 08/01/2046
74432QBC8 | PRUDENTIAL FINANCIAL INC 6% 12/01/17 ... | ... [12/15/2017| Maturity ................. XXX 35,0001 ....... 35,000]....... 38,667 |....... 36401 (... | (1401 .o (1401 .o | 35,000 (.....ccovve | [ 2,100 | 12/01/2017
828807CD7 | SIMON PROPERTY GROUP LP 5.650%
20172020 ... ... |06/26/2017| Call ..................... XXX 604,097 |...... 549,000 ...... 613,518|...... 609,307 ......cooven |ennn (M99 .o [ (M99 [ .o e 598,107 | ....cooovveii [oennn, 5989 |......... 5989 (...... 28,003 | 02/01/2020
842400GB3 | SOUTHERN CA EDISON 1.125% 5/01/2017 ... | ... |03/22/2017| GOLDMAN SACHS & CO,
NY XXX 149,984 | ...... 150,000 (...... 149,952 | ...... 149995 ... Al Al 149998 ... | (15) ..o (15)|......... 684 1 05/01/2017
T 790849AL7 | ST JUDE MEDICAL INC 2.000% 09/15/2018 .... | ... [03/07/2017| EXCHANGE FOR
> ABBOTTLABOR ........ XXX 350,432(...... 348,000 ...... 351,062(...... 350,794 ... e (362) | e (362) e [ 350,432 09/15/2018
o | 85771PAT9 | STATOIL ASA 1.250% 11/0917 ................ C [11/09/2017| Maturity CXXX 185,000 ...... 185,000 ...... 184,512 ...... 184,859 ... | M A 185,000 ... 11/09/2017
863667AK7 | STRYKER CORP 2.000% 03/08/2019 ... |02/23/2017| KING (CL) &
ASSOCIATES,A ........ XXX 175770 ...... 175,000 ...... 174797 | ... 174,851 03/08/2019
883556BB7 | THERMO FISHER SCIENTIFIC 1.85% 1/15/18 .. | ... |03/22/2017| Call ................ v XXX 431,205]...... 429,000 ...... 429800 ...... 429,760 01/15/2018
887315BH1 | TIME WARNER COS INC 7.570% 02/01/24 ... ... |12/12/2017] BNY MELLON s XXX 735167 |...... 614,000 ]...... 7758911 ...... 773,170 02/01/2024
89837RAA0 | TRUSTEES DARTMOUTH COLL 4.75% 6/01/19 | ... |11/20/2017| Call ........... e XXX 880,513|...... 845,000 ]...... 921,892(...... 912,794 06/01/2019
911312AP1 | UNITED PARCEL SERVICE 1.125% 10/01/2017 |... |10/01/2017| Maturity ....... v XXX 245,000 ...... 245,000 ...... 244067 |...... 244,834 10/01/2017
92343VDF8 | VERIZON COMMUNICATIONS 1.375% 8/15/19 .| ... |08/16/2017| BNY MELLON ... XXX 198,508 | ...... 205,000 ...... 204,982 ...... 204,984 08/15/2019
92343VBP8 | VERIZON COMMUNICATIONS 3.650% 09/14/18 | ... |08/16/2017| BNY MELLON XXX 456,214 ...... 460,000 ...... 474568 | ...... 473,860 09/14/2018
92343VBQ6 | VERIZON COMMUNICATIONS 4.500% 09/15/20 | ... |11/30/2017| GOLDMAN SACHS & CO,
NY XXX 435485|...... 410,000 |...... 439,799 ...... 439196 | ..o [ B B | 433,055 . ... [ 2430 (......... 2430(...... 33,032 | 09/15/2020
931142CP6 | WAL-MART STORES INC 4.125% 02/01/19 ..... ... |10/16/2017| BNY MELLON ........... XXX 3208611 ...... 320,000...... 346,858 |...... 340615|..........oo oo (8005) [ e (B005) [ [ 332,610 02/01/2019
98956PAE2 | ZIMMER BIOMET HOLDINGS INC 2% 4/01/2018 | ... |05/12/2017| MERRILL LYNCH PIERCE
FENN ... XXX 345718 ...... 345,000 ...... 345075(...... 345118 ... [ B e B e 345,079 ... 04/01/2018
07388QAE9 | BEAR STEARNS CMBS PW17A4 VAR 6/11/50 . | ... |07/13/2017| Redemption ... o XXX...|...1053836]..... 1,053,836 |..... 1,0784791..... 1078419 ... | (15,962) [ .o | (15,962) [ 1,062,458 | ... 06/11/2050
20048EAV3 | COMM 2013-LC6 MORTG 6A2 1.906% 1/10/46 . | ... |12/12/2017| Redemption ... XXX 821,2821...... 821,282]...... 825389 (...... 824820 ..........oc. oo (3838) i [ (B3B38 [ [ 821,282 ... 01/10/2046
20173VAEO | COMM MORTG TR GG11 A4 5.736% 12/10/49 ..| ... |07/12/2017| Redemption ... XXX 847,626 |...... 847,626 |...... 867,492 ...... 867,406 |............. [.....(18078)|............. [...... (18078) [.....oooe |t 849,328 12/10/2049
36192KAT4 | GS MORTG SEC GCJ7 A4 3.377% 5/10/45 ... ... |12112/2017| Redemption ............. [... XXX ... |...... 62,824 (....... 62,824 |....... 66,034 |....... 62988 ............. | (163) oo [ (1B3) [ 62,824 05/10/2045
36192CAB1 | GS MRTG SEC GC10A2 1.84% 2/10/46 ........ ... |12112/2017| Redemption ............. XXX 646,974 |...... 646974 |...... 648,869 (...... 648,867 |............. |...... (7O | .o [ (TB) [ 647,106 02/10/2046
46629YAC3 | JPMORG CHASE COMM CB18A4 5.44%
6202047 ... ... ... |02/13/2017| Redemption ............. XXX 200,601 (...... 200,601 |...... 200,883 ...... 200,869 |............. |..o..c.o(220) | oo [ (220) [ 200,649 06/12/2047
46632HAD3 | JPMORG CHASE COMM LD12 A4VAR
02/15/2051 ... ... |06/15/2017| Redemption XXX 814,146 |...... 814,146 (...... 828,775|...... 828,794 |............. |......(6616)|............. [....... 6,616)[.......con |onnnn 822,178 02/15/2051
61756UAE1 | MORGAN STAN CAP IQ16A4 5.809% 12/12/49 . | ... |08/12/2017| Redemption ... XXX 857,409 c (12020 [ 858,582 12/12/2049
61762DAT8 | MORGAN STANLEY BANK C9A2 1.97% 5/15/46 | ... |12/15/2017| Redemption ... Lo XXX 1,480,771 LT 1,480,771 05/15/2046
61761AAX6 | MORGAN STANLEY C5 A2 1.972% 08/15/45 ... | ... |07/17/2017| Redemption ... XXX 680,001 (BN 680,155 08/15/2045
90349DAB8 | UBS-BARCLAYS CMBS A2 1.852% 08/10/49 ... | ... |09/12/2017| Redemption ... XXX 450,000 LB 450,009 08/10/2049
90349DAC6 | UBS-BARCLAYS CMBS C3 A3 2.728% 8/10/49 . | ... |12/12/2017| Redemption ... XXX 53,816 |....... 53,816 |....... 55027 |....... B3877|....cccooevve [ (B oo [ O] [ 53,816 08/10/2049
92935JBC8 | WFRBS CMBS C2 A4 144A VAR 2/15/44 ....... ... |12115/2017| Redemption ... e XXX 7,814 (B3) .o o 7,814 02/15/2044
02005AERS5 | ALLY MASTER OWNER TR 5A2 1.6% 10/15/19 .| ... |10/16/2017| Call ........... v XXX 150,000 (...... 150,000 |...... 149,997 |...... 149,998 [ .............|.coooee . Of e | Of oo i 149,999 10/15/2019
02377UABO | AMERICAN AIRLINES 2013-2 4.95% 7/15/24 ... | ... |07/17/2017| Redemption ... XXX 68,520 C(B90) | 68,520 07/15/2024
04364UAB1 | ASCENTIUM EQUIP 2AA2144A 1.46% 4/10/19 . | ... |12/11/2017| Redemption XXX 224436|...... 224,436 |...... 224429 (...... 224432 |............ | B 5l | 224,436 04/10/2019
12505XAC6 | CCG REC TRUS 1 A3 144A 1.920% 01/17/23 ... | ... |08/21/2017| BMO CAPITAL MARKETS
CORP, ..o XXX 735290 ...... 734,000]...... 737,957 |...... 737837 (.o [ (388 | [ (388 e [ 737,449 01/17/2023
12592YAD6 | CNH EQUIP TR 2015-BA3 1.37% 7/15/20 ....... ... |12/15/2017| Redemption ... XXX 311,088 |...... 311,088 ...... 311,164 ... MG [ (@) e (@B e 311,088 | ... 07/15/2020
210795PZ7 | CONTINENTAL AIR 2012-1 CL 4.15% 10/11/25 . | ... |10/11/2017| Redemption XXX 104101 ....... 10410 ....... 11,008 | [ L @) e e @B) e 10,410 10/11/2025
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36251MAE1 | GM FINANCIAL AUTO L3A4 1.780% 05/20/2020 | ... [04/05/2017| JPM/INTL FCSTONE
FINANCIA ............... . XXX ... 255951 [ ..o Al 4. 285955 e (41B) [ (415) ] 1,342 | 05/20/2020
43814JAD6 | HONDA AUTO REC 20 4 A4 1.460% 10/15/20 ...| ... |06/02/2017| JPM/INTL FCSTONE
FINANCIA ............... XXX 409,987 10/15/2020
58769AAE6 | MERCEDES BENZ AUTO LS BA4 1.53% 5/17/21| ... |12/15/2017| Redemption ... o XXX .. 92,954 05/17/2021
83162CVU4 | SBA GTD PART 2013-201 1 3.62% 9/01/33 ...... .. |09/01/2017| Redemption ... Lo XXX 75111 09/01/2033
83162CVX8 | SBA GTD PART 2013-20K 1 3.38% 11/01/33 ....|... |11/01/2017| Redemption ... Lo XXX .. 86,730 11/01/2033
83162CWN9| SBA GTD PART 2014-201 1 2.92% 9/01/34 ...... .. |09/01/2017| Redemption ... Lo XXX . 28,783 09/01/2034
83162CYHO | SBA GTD PART 2017-20B 12.82% 2/1/37 ...... .. |08/01/2017| Redemption ... c XXX T AT T T T 02/01/2037
83162CYG2 | SBA GTD PART CTFS 2017-20A 1 2.8% 1/1/37 .| ... |07/03/2017| Redemption ... c XXX 799 T 99 L T199 01/01/2037
83162CWG4| SBA GTD PARTN 2014-20E 1 3% 5/01/34 ...... 11/01/2017| Redemption ... Lo XXX . 121,336 05/01/2034
86213CAB1 | STORE MASTER FUND 1A A2 4.17% 4/20/45 . 12/20/2017| Redemption ... Lo XXX ... 3816 04/20/2045
90932PAAG | UNITED AIRLINES 2014-1 CL A 4% 10/11/27 . 10/11/2017| Redemption . XXX ... 33,457 10/11/2027
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffhated) ...................................................... .. 21)552,477|... 26,680,669 |... 27,957,430 |... 27415473 |............. ... (223689)|.............|.....(223,689)|........... .. 21575436 .............|..... (22,960) | ...... (22,960) . XXX
8399997 Subtotal - BONAS - Part 4 .. .. ... .. 62,824,003 |... 61,875,640 |... 63,804,207 |... 61415615]............. . (254,700) ... | (254,700) [ .. 63171425]............. . (347422)..... (347,422) | ... 1,177,744 | . XXX
8399998 Summary Item from Part 5for BONAS .. ..o .. 35,305,547 | ... 35407,865 ... 35385703 |.............. |........ | 4782 (... ATB2 ... 35390485|............. |..... (84,938) |...... (84,938) |..... 285,377 |. XXX.
8399999 SUBLOtAl = BOMAS . .. ... .. 98,129,550 | ... 97,283,505 |... 99,189,910 (... 61415615]............. (249918) | ... ... (249918) ... . 98,561,910 |............. . (432,361)..... (432,361) | ... 1,463,121 |. XXX.
8999998 Summary ltem from Part 5 for Preferred Stocks ....................... o o XXX . XXX
8999999 Subtotal - Preferred Stocks .......... .. .. ... XXX . XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
90214J101 .[2UINC ...t 12/20/2017| ISI GROUP INC, NEW
YORK ..o 437.000]...... 268% ... XXX... [....... 13615]....... 13176 ......... A3 439 13615 . ..o [ 13,281)....... 13281 ... . XXX
88579Y101 [3MCO ... 12/19/2017| INVESTMENT TECH
GROUPINC .............]| e 70.000{...... 16,684 ... XXX... |....... 12514 ....... 12,500 .......... N U PPN FTTT L OO P 12514 4170 ......... 4170 ......... 329|. XXX.
002824100 .| ABBOTT LABORATORIES ............ccoovv oo 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 1135 .. XXX ..o [ 765|.......... 768|.......... @)oo e @i [ 765 . . 370 ... 370 ... 21|, XXX.
00287Y109 [ABBVIEINC ..........ccoiiiiiiiiiiiin 12/19/2017| INVESTMENT TECH
GROUPINC .............|.venen 120.000...... 11,746 | ... XXX .o |ooooiins 7552|......... 7514 B oo e Bl | 7552 oo | 41941 ......... 41941 ......... 307|. XXX.
00404A109 | ACADIAHEALTHCARECOINC ............... 12/20/2017| ISI GROUP INC, NEW
YORK ..o, 292.000....... 92% ... XXX ... |....... M3 9665|....... 1448 | 1448 | MM (1817) | ....... (A817) .o . XXX
G1151C101 | ACCENTUREPLC ..o C |12/19/2017) INVESTMENT TECH
GROUPINC .............| oo 50.000{....... 7609(... XXX...|.oooiiiis 5852 |......... 5857 |.......... B oo e [ G oo e, 5852 ..o 1,758 ... 1,758 ... 102]. XXX.
00507V109 | ACTIVISION BLIZZARDINC ................... 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 1297 ... XXX 732 . 72| . O [ 9o [ T3 566 |.......... 566 |........... 6. XXX.
00508Y102 | ACUITY BRANDSINC .............oooininns 12/19/2017| INVESTMENT TECH
GROUPINC .............| e 12.000]....... 2,062|... XXX...|.oooiins 2777 2770 ..o Bl i [ Bl oo [ 2777 oo |, (] (U] 6. XXX.
00724F101 | ADOBE SYSTEMSINC ...........cooovivnnne. 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 50.000{....... BTAT|... XXX ... |.oooiiiis 5189|......... 5148 |.......... A2 20 5489 3557 (......... 3557 (..ot . XXX
00751Y106 | ADVANCE AUTOPARTSINC ................. 12/19/2017| INVESTMENT TECH
GROUPINC .............| e 10.000|......... 997 ... XXX ..o |.oiiiiinn 1,700 ....eene 1691 ... 9 [ 9 [ 1700 e [ (704) | ......... (704) | ........... 2. XXX.
00817Y108 [ AETNAINC ..ot 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 52.0001....... 92% ... XXX ... |...oooins 6482|......... 6449 |.......... B4 B 6482 | 2813[......... 2813[.......... 91]. XXX.
008252108 .| AFFILIATED MANAGERS GROUPINC ......... 12/19/2017| INVESTMENT TECH
GROUPINC .............|.eiies 22.000f....... 44481 ... XXX ... | 3159 ......... 3197 (B8) .o [ [ (B8) . e 3459 1288|......... 1288|.......... 18]. XXX.
001055102 .| AFLACINC ........ocoiiiiiiiiins 12/19/2017| INVESTMENT TECH
GROUPINC .............| ..o 30.000f....... 2638|... XXX ... |.oooiinn 2007 |......... 2,088 |........... O [ 9. [ 2007 oo | 541 ... 541 .......... 52|. XXX.
008474108 .| AGNICO EAGLEMINESLTD .................. 12/20/2017| ISI GROUP INC, NEW
YORK ..o, 169.000 ....... 74810 XXX |.ooooiiins 6952 |......... 7,098]|........ (146) | oo [ (146) | ..oovoes e 6,952 | ... | 7] 7] 52|. XXX.
009158106 .| AR PRODUCTS & CHEMICALSINC ........... 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 4874 (... XXX ... [ 43321......... 4315(.......... 18 e [ B | 43321 ... 542 ... 542 ... 86|. XXX.
009717101 | AKAMAI TECHNOLOGIESINC ................ 12/19/2017| INVESTMENT TECH
GROUPINC .............| e 96.000....... 6437 |... XXX ... |.oooiiiis 6,139 ......... 6,401 |........ (263) | oo [ (263) .o e 6139 o 299 ... 299 .. . XXX
011659109 .| ALASKAAIRGROUPINC ..................... 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 10.000|......... 732 XXX .o 884).......... 887|.......... B e L @) [ 884 . ... (152) | ......... (152) | .......... 12]. XXX.
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012653101 .| ALBEMARLE CORP ..........ccoooviininnns ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 95.000...... 12,567 | ... XXX..o |.oooiiins 8047 |......... 8178|........ (I31) | oo [ (31) | oo [ 8047 ..o |t 4520(......... 4520(......... 115]. XXX.
015271109 .| ALEXANDRIA REAL ESTATE EQUITIE ........ ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 10.000]....... 1316 ... XXX... ... 1102 [ e 1102] o 213 213 26|. XXX.
015351109 .| ALEXION PHARMACEUTICALS INC ........... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2314 ... XXX .o | 2449|......... 2447 ...l 20 e 20 2449 (136) [ ......... (136) [ ..o . XXX
016255101 .| ALIGN TECHNOLOGY INC ..............ceens ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|....... 2350 ... XXX ... |.oooiins 1504 | o [ e 1504 .o 846|.......... 846 |............. . XXX
G01767105 | ALKERMESPLC ... C |[12/20/2017| ISI GROUP INC, NEW
YORK ..o 8.000(......... M7 XXX 49| ... 45| ... Al Al 49| (7)1 I (73] I . XXX
01741R102 | ALLEGHENY TECHNOLOGIESINC ............ ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o . XXX ... . XXX
G0176J109 | ALLEGIONPLC ..o C |12/19/2017) INVESTMENT TECH
GROUPINC ............. o XXX . XXX
G0177J108 | ALLERGANPLC ........cooviiiiiiiiiie C |[12/19/2017| ITG INC,NEW YORK ... . XXX ... . XXX
018581108 .| ALLIANCE DATA SYSTEMSCORP ............ ... |12/19/2017| INVESTMENT TECH
GROUPINC ............. XXX ... . XXX
020002101 .| ALLSTATE CORP/THE ..............ccoeenes ... |12/19/2017| INVESTMENT TECH
GROUPINC ............. CXXX 2234 |......... 2224 ... M e [ Ml | 2234 896|.......... 896|.......... 33|. XXX.
T 02079K305 | ALPHABETINC-CLA ............cccoviivinnnn. ... |12/19/2017| INVESTMENT TECH
S GROUPINC ............. CXXX 19,999 |....... 19811 ......... 188 .o | 188 .o | 19999 | ... 6,994 ......... 6994 ............. . XXX
| 02079K107 | ALPHABETINC-CLC ........covviviinnnn. ... |12/19/2017| INVESTMENT TECH
GROUPINC ............. XXX 23416 ....... 23155 (......... 262 e 262 2416 (... | 8702(......... 8702(............. . XXX
0220958103 | ALTRIAGROUPINC ...........cevvinnnae. ... |12/19/2017| INVESTMENT TECH
GROUPINC ............. CXXX 9511 |......... 9467 |.......... A5 45| 9511 o 829|.......... 829|......... 263|. XXX.
023135106 .| AMAZON.COMINC ..o ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| e 34.0001...... 40,369 (... XXX ... [....... 25944 1|....... 2549 (......... 8| 48| 25944 (... 14425)....... 14425 |............. . XXX
02376R102 | AMERICAN AIRLINES GROUPINC ............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 265.0001...... 137110 XXX | 12231 ....... 12373 ........ (142) | oo [ (142) | oo [ 12231 1480|......... 1480|......... 106|. XXX.
025816109 .| AMERICAN EXPRESSCO ..................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eies 90.000{....... 8920 ... XXX... |.coooiins 6629|......... 6,667 |......... (B8) .o [ [ (B8) . e 6629 ... i 2291(......... 2291 (......... 118]. XXX.
026874784 .| AMERICAN INTERNATIONAL GROUP I ......... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 120.000....... 74690 XXX ..o .o 7881 ......... 7837 ... A3 A3 7881 Ty ). 115]. XXX.
03027X100 | AMERICAN TOWERCORP .................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eies 50.000{....... 70010 XXX .o |oooiins 5334 |......... 5284 |.......... BO [ e [ 1V U I 5334 | .. 1757 ..o 157 | 9% |. XXX.
03076C106 | AMERIPRISE FINANCIALINC ................. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 28.000f....... 479% (... XXX... [ 3070 |......... 3106 |......... B [ [ @ [ 3070 ..o [ 1726 ......... 1726 .......... 91]. XXX.
03073E105 | AMERISOURCEBERGENCORP ............... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eies 20.000f....... 1875| ... XXX ... ..o 1595|......... 1564 |.......... M e Ml [ 1595 . o [ 280, 280, 30|. XXX.
031162100 .| AMGENINC ...........ooiiiiiiis ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ..o 72.0001...... 12,732 ... XXX ..o ... 10,6891 ....... 10527 |......... 162 (.o e 162 | 10,689 ..o [t 2043(......... 2043(......... 331 XXX.
032110102 .| AMPLIFY SNACKBRANDSINC ............... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 196.000....... 2358 ... XXX...|.oooiiins 1307 | o [ e e 1307 [ 1,051]......... 1,051 .. . XXX
032511107 .| ANADARKO PETROLEUMCORP .............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 1974 .. XXX ..o | 2788 |......... 2789 ... @ e @ [ 2788 B13)[......... B13) .o 6. XXX.
032654105 .| ANALOG DEVICESINC ....................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| e 10.000|......... 879|... XXX ... |.oiiin. 830 . [ e e e 830 ..o [ 9. 4. 141. XXX.
03349M105 | ANDEAVOR ...t ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 2207 ... XXX |oooiinn NI [ e 179 428 ... 428 (... 24|. XXX.
03662Q105 [ ANSYSINC .........cooiiiiiiii ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| e 10.000|....... 1476 ... XXX ... [ 1283 o e 1243 233 233 . XXX
036752103 .| ANTHEMINC ..., ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 33.000(....... 7522|... XXX ..o |.ooooiins 4T76(......... 47441 ... ... B2 i [ 32| AT76 (... | 2746 (......... 2746 (.......... 66|. XXX.
G0408V102 |AONPLC ..ot C |12/19/2017) INVESTMENT TECH
GROUPINC .............]|oeiie 40.000]....... 5473 ... XXX ..o |.oooiiiis 44691 ......... 4461(........... Bl [ Bl [ 4469 (... ] 1,004|......... 1,004|.......... 56|. XXX.
037833100 .| APPLEINC .........cooviiiiiee ... |12119/2017| ITG INC,NEWYORK .... |...... 524.000...... 90,550 ... XXX ... [....... 61,150 ....... 60,690 (......... 460 | .. [ 460 ... [ 61,150 ... | 294011....... 294011....... 1220]. XXX.
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038222105 .| APPLIED MATERIALSINC .................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeiees 10.000|......... 529|... XXX... ...t 326|.......... 323|... B 3o 326 . [ 203 ... 203 .. 4], XXX.
GB095L109 | APTIVPLC ... ... |12/19/2017) BNY MELLON ...........|[....... 30.000f....... 2567 ... XXX ..o |.oooiiins 1883 [ e 1683 . [ 885|.......... 885|............ . XXX
03837J101 .| AQUAMETALSINC ...t ... |12/20/2017| IS GROUP INC, NEW
YORK ... 44000].......... 86|... XXX... [.......... 857 | o [ e e e 857 .o 772)|......... T72) .o . XXX
039483102 .| ARCHER-DANIELS-MIDLANDCO ............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]| e 20.000(......... 802|... XXX...|.ooiiinn. 909 | ... 93| ... @ e @l [ 909 ..o [ (107) [ ......... (107) [ ....ovnnn 26|. XXX.
04247X102 | ARMSTRONG WORLD INDUSTRIESINC ... ... |12/20/2017| ISI GROUP INC, NEW
YORK ....ooovi e 97.000f....... 5781 ... XXX ... |.ooooiis 4008(......... 4055(......... @] e @1 4008 (... et 1773 1773 . XXX
04316A108 | ARTISAN PARTNERS ASSET MANAGEM ... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 192.000....... TO73 ... XXX ..o |oiiins 5806 |......... 57M2|.......... 9| 9| 5806 |....ccccoviii i 1867 |......... 1867 |......... 500|. XXX.
(05384105 | ASPEN INSURANCE HOLDINGSLTD .......... C |12/20/2017) 1SI GROUP INC, NEW
YORK ... 63.000....... 2537 ... XXX ..o |.ooiiinn 2548 | e e e e 2548 | (R0 ] T (R0 ] T 15]. XXX.
04621X108 | ASSURANTINC .........coooiiiiiiiiiins ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]| e 10.000|......... 987 ... XXX ... |.oooiin. 93| 929 ... 20 e 20 [ 9B [ 56| .. i 56| ..o 22|. XXX.
046433108 .| ASTRONICSCORP ..........oovvviiiiiinnnn ... |12/20/2017| ISI GROUP INC, NEW
YORK ... 15.000|......... 642|... XXX...|...oooo.. 553 ...l 508|.......... A5 45| B3| i [ 89 ). 89|, . XXX
00206R102 [AT&TINC ...t ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|. ...t 270.000]...... 10264 ... XXX... |....... 11,554 ....... 11483.......... T e e [, 854 | (1,291 | ....... (1,291) | ... 529|. XXX.
T 052769106 .| AUTODESKINC ..........ccooviiiniiiiiinnns ... |12/19/2017| INVESTMENT TECH
S GROUPINC .............|....... 20.000f....... 2407 ... XXX |.oooiins 1495|......... 1480|.......... 15 [ 15 1495 . .o 612].......... 612 . XXX
o1 | 053015103 .| AUTOMATIC DATA PROCESSINGINC ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeees 40.000]....... 47320 ... XXX ..o | 41401 ......... 411 290 [ 290 4140 ..o 592 ...l 592 ...l 68|. XXX.
05329W102 | AUTONATIONINC ..o ... |05/09/2017| ITG INC,NEWYORK ... |....... 80.000....... 3227 ... XXX..o |ooioiins 3875|......... 3892 |......... (A7) [ [ A7) [ 3875 . i 648)[......... 648) [ ........vn . XXX
053332102 .| AUTOZONEINC ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 11.000]....... T XXX 8813 |......... 8688 |......... 126 .o | 126 ..o |, 8813 ... | (1,103) | ....... (1,103) ...t . XXX
053484101 .| AVALONBAY COMMUNITIESINC ............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 5330 ... XXX...|.oooiiiis 5265|......... 5315|......... (BO) |+ e [ (B0) .o e 5265 ..o [ 66].........nn 66|......... 128|. XXX.
053611109 .| AVERY DENNISONCORP .................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 10.000]....... AT XXX 707].......... 702]........ Sl [ Sl [ 707 .o [ 464 .......... 464 |.......... 13]. XXX.
057224107 .| BAKERHUGHESINC ...............cvvin ... |07/03/2017) MERGER ............... |...... 490.000...... 31434 (... XXX ..o | 31434 |....... 31,835 ........ (402) | oo [ (402) | ..o e A e 8742(. XXX.
060505104 .| BANK OF AMERICACORP .................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 770000 ...... 22649 (... XXX... [....... 16,864 |....... 17,017 ........ (153) | oo [ (153) | oo [ 16,864 ... e 5785(......... 5785(......... 208|. XXX.
064058100 .| BANK OF NEW YORK MELLON CORP/T ....... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeie 60.000....... 3250 ... XXX ... |.oooiinn 2,832|......... 2843|......... (D] [ [ (D] [ 2832 418 418 (... 52|. XXX.
068323104 .| BARRACUDA NETWORKSINC ................ ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 117.000 ....... 3211 ... XXX .o | 2692 e e e e e 2692 .. 519 ..., 519 .. . XXX
054937107 .| BB&TCORP .........cccooiiiiiiiiiiii ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeie 10.000|......... 500(... XXX... [....oo.t. 467 ... LY(1) @ e @l [ 467 | 33| 33| 13]. XXX.
073685109 .| BEACON ROOFING SUPPLYINC ............. ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 151.000 ....... 9335 |... XXX...|.cooooinn 6,886 |......... 6957 |......... TO) oo [ [ TO) .o o 6,886 |...........o. i 24491......... 24491............ . XXX
075887109 .| BECTON DICKINSONANDCO ................ ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]| e 30.000f....... 6,639... XXX...|.coooiins 49821......... 4967 (.......... 16| | [ 6 | 49821 ... 1657 |......... 1657 ..o 63|. XXX.
075896100 .| BED BATH& BEYONDINC .................... ... |09/18/2017| ITG INC,NEWYORK .... |...... 180.000....... 5104 ... XXX ... |.ooooiiis 7314 ... 7315 . @ e @i [ T34 (2210) | ....... (2210) ..ot 77|, XXX.
077454106 .| BELDENINC ..., ... |12/20/2017| JEFFERIES & CO INC,
NEWY ..o 220.0001...... 17392 ... XXX ... |...o... 16,328 |....... 16,449 |........ (122) | oo [ (122) | oo [ 16,328 | ..o [ 1,065|......... 1,085|.......... 37|. XXX.
08180D106 | BENEFITFOCUSINC ..., ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 69.000....... 1846 ... XXX... [......... 2,032|......... 2,049 (......... (A7) [ [ A7) [ 2032 (186) | ......... (186) ..o . XXX
084670702 .| BERKSHIRE HATHAWAY INC ................. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 174000 ...... 34429 (... XXX ... [....... 28410(....... 28359 (.......... B2| . i [ B2 o 28410 (... e 6,019(......... 6,019 |............. . XXX
08579W103 | BERRY PLASTICS GROUPINC ............... ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 400.000]...... 23810(... XXX... [....... 19476 ....... 19492|......... (1) | .o e [ (16) .o e 19476 | ..o [ 4334 1......... 4334 ... . XXX
086516101 .| BESTBUY COINC ...........ooovviiiiinntn ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1315 .. XXX [ 855|.......... 853|........... 20 e 20 855 . ... [ 460 (.......... 460 (.......... 20|. XXX.
09062X103 [BIOGENINC .........coooviiiiiiiiiiiiinnn ... |12/19/2017| FOR BIOVERATIVINC .. |....... 22.0001...... 12,887 ... XXX ... |....o.. 11495 ....... 11,356 |......... 139 ). 20 [ (Ll UTUU P 11495 | 1392]......... 1392 .. . XXX
09247X101 | BLACKROCKINC ............ccoiiiiinnnnn. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 22.000]...... 1,347 .0 XXX oo | 8389 |......... 8372|.......... 7 e 7 | 8389 ... [ 2958 |......... 2958 |......... 162]. XXX.
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05591B109 | BMC STOCK HOLDINGSINC .................. 12/20/2017| ISI GROUP INC, NEW
YORK ..o, 317.000(....... TO71|... XXX .o |ooiins 5904 |......... 6,182|........ (278) | oo [ 278) | .o e 5904 1767 ... 1767 .o . XXX
097023105 .| BOEING CO/THE ..........cvviiiniiiinnnn 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 55.000...... 16,346 | ... XXX ... |......... 8546 |......... 8562 |......... (1) | .o [ [ (16) | .o o 8546 ... | 7800(......... 7800(......... 312, XXX.
09739D100 | BOISE CASCADECO .........ccvvvininn. 10/02/2017| STIFEL NICOLAUS ......|..... 1,506.000...... 48889 (... XXX ... [....... 33721 ....... 33,885 (........ (164) | oo [ (164) | oo [ 3721 15,169 |....... 15169 |............. . XXX
099724106 .| BORGWARNERINC ...................oo.es 12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 10.000|......... 522 ... XXX .. ..o 395|.......... 394 ... T o T [ 395 . [ 126].......... 126)........... 6. XXX.
101121101 .| BOSTON PROPERTIESINC ................... 12/19/2017| INVESTMENT TECH
GROUPINC .............| ..o 30.000f....... 3864 ... XXX...|...oooins 374 3773 ... (B [ [ [(S1¢) 1 IFURURTUR RSN ST 150 ].......... 150 ].......... 68|. XXX.
109217101 [ BRIGHTCOVEINC ..., 12/20/2017| ISI GROUP INC, NEW
YORK ..o, 745000 (....... 5237 ... XXX ... |.oooiiiis 5927 |......... 5997 |......... O] [ [ TN [ 5927 ..o | 689)[......... () P . XXX
10922N103 | BRIGHTHOUSE FINANCIALINC ............... . |08/16/2017| NON-BROKER TRADE .. |......... 0364 |.......... 200 XXX 22| [ e e e 2| M) M . XXX
110122108 .| BRISTOL-MYERS SQUIBBCO ................ 12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 110.000....... 6,768 ... XXX ... |......... 6505 |......... 6428 |.......... TO .o | [ T6 .o |, 6,505 ... 263|.......... 263|......... 172]. XXX
Y09827109 | BROADCOMLTD ..., C |12/19/2017) INVESTMENT TECH
GROUPINC ... 43.000]...... 11,337 ... XXX.ooo | 7709 ......... 7601......... 108 | oo e [ 108 .o |, 7709 [ 3628|......... 3628|......... 129|. XXX.
M20598104 | CAESARSTONELTD ........cooovvviiinnn, C |[12/20/2017| 1SI GROUP INC, NEW
YORK ..o, 198.000....... 4377 (... XXX..o | 5484 |......... 5673|........ (189) | v [ | (189) | oo e 5484 ... | (1,107) | ....... (1,107) ..o . XXX
14040H105 | CAPITAL ONE FINANCIALCORP .............. 12/19/2017| INVESTMENT TECH
GROUPINC ... 40.000]....... 3948 ... XXX...o|.oooiiins 3485(......... 3490 (.......... B oo e [ G oo e, 3485 .. 463 .......... 463.......... 64|. XXX.
14149Y108 | CARDINALHEALTHINC ...................... 12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 20.000f....... 1259 ... XXX .. [, 1450|......... 1439 ... 10 e [ 10 | 1450 ..o (190) [ ......... (190) [ .......... 27|. XXX.
141619106 .| CARDIOVASCULAR SYSTEMSINC ........... 12/20/2017| ISI GROUP INC, NEW
YORK ..o 312.000....... T405(... XXX ... |.oooiiins 7307 ... 7554 |........ (246) | ..o [ (248) | ..o e 7307 oo | 9. 98| . XXX
143130102 .| CARMAXINC ..., 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1356|... XXX .. [......... 1275|......... 1288|......... (3) oo [ [ (3) .o [ 1275 81| . 81| . . XXX
143658300 .| CARNIVALCORP .........ccoovviiiiiiinns C |12/19/2017) INVESTMENT TECH
GROUPINC ... 30.000f....... 20430 XXX ..o | 1567 |......... 1562 . ... Bl 5l | 1567 | oo [ 476 | .......... 476 | .......... 48|. XXX.
144285103 .| CARPENTER TECHNOLOGY CORP ........... 12/20/2017| ISI GROUP INC, NEW
YORK ....oooov [ 42000]....... 2199 ... XXX ... . XXX
144577103 .| CARRIZOOIL& GASINC ........covvennne. 12/20/2017| ISI GROUP INC, NEW
YORK ..o 421.000]....... 8614 ... XXX ... . XXX
149123101 .| CATERPILLARINC ... 12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 50.000f....... 7544 ... XXX ... . XXX
14964U108 [ CAVIUMINC .........coooviiiiiiies 12/20/2017| ISI GROUP INC, NEW
YORK ..o 38.000f....... 3257 ... XXX... . XXX
124857202 .[CBSCORP ........oiiiiiiiei 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 2971... XXX ... . XXX
12508E101 | CDKGLOBALINC .........cooviiiiiia 12/08/2017| DEUTSCHE BK SECS
INC,NY .o [ 72.000f....... 5007 ... XXX... . XXX
151020104 .| CELGENECORP ..ot 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 5351|... XXX... . XXX
15117B103 | CELLDEX THERAPEUTICSINC ............... . 07/27/2017| CITIGROUP GBL MKTS
INC,N oo 2,906.000....... 6877 ... XXX ... . XXX
151358101 [ CENTENECORP ...t 12/19/2017| INVESTMENT TECH
GROUP INC .. 1,009]... XXX... . XXX
156700106 .| CENTURYLINKINC .............ccoviiininnnn. 11/07/2017| FRACTIONS ............ | 0724 | .o 13)... XXX ... . XXX
808513105 .| CHARLES SCHWAB CORP/THE ............... 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 50.000{....... 2589 ... XXX... . XXX
16119P108 | CHARTER COMMUNICATIONSINC ........... 12/19/2017| INVESTMENT TECH
GROUPINC .............| e 51.000...... 16,841)... XXX ... . XXX
166764100 .| CHEVRONCORP ..........coooviiiiiiiinnns 12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 160.000...... 19,168 ... XXX ... . XXX
169656105 .| CHIPOTLE MEXICAN GRILLINC .............. 12/19/2017| INVESTMENT TECH
GROUPINC ...........ou| e 8.000(....... 2505(... XXX... . XXX
H1467J104 | CHUBBLTD ........ccoviiviiiiiiieen, C |12/19/2017) INVESTMENT TECH
GROUPINC .............|....... 50.000{....... 7379|... XXX... . XXX
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125509109 .[ CIGNACORP ........ooiiiiiiiiie ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 30.000f....... 6217 ... XXX ... |.oooiins 40741......... 4,002(.......... T2 20 o, 40741 ... e 21421 ......... 20420, 1. XXX.
171798101 .| CIMAREXENERGY CO ..ot ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 3390 ... XXX ... |.oooiinn 4078(......... 4077 (........... T e LN FETTTTUTTU USRI 4078 (... | 688)......... (688)[.......... 10(. XXX.
172908105 .| CINTASCORP ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 3479 ... XXX ..o .o 2315|......... 2311 Al Al 2315 864|.......... 864|.......... 32|. XXX.
17275R102 | CISCO SYSTEMSINC ........coviviiiinnnn. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.venen 200.000....... 7653 |... XXX ... |.oooiiiis 6,084 |......... 6,044 |.......... A0 [ 4. 6,084 ... it 1569 |......... 1569 |......... 226|. XXX.
172967424 .| CITIGROUPINC ..., ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 400.000]...... 29.865(... XXX... [....... 23588 |....... 23772 ........ (184) | oo [ (184) | oo [ 23588 (... 6278 (......... 6278 (......... 384 XXX.
177376100 .| CITRIXSYSTEMSINC ..., ... |12/19/2017| IN LIEU OF FRACTIONS .| ....... 30.000f....... 6,139 ... XXX ... |.oooiiiis 5612|......... 5555 ... ....... B8 . e B8 .o | 5612 e | 526|.......... 526 . XXX
18538R103 | CLEARWATER PAPERCORP ................. ... |11/01/2017| J.P MORGAN
SECURITIESINC ........|...... 578.000...... 26933 (... XXX... [....... 36,234 |....... 37,888(...... (1654) [ .o | [ (1654) [ ... | 36,234 ... | 9,301 |....... 9301) ..ot . XXX
189054109 .| CLOROXCO/THE ..........ccoviviii ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 20.000f....... 2960 (... XXX...|.oooiiiis 2443|......... 2400(.......... A2 20 e 2843 518 ... 518 ... 66|. XXX.
12572Q105 [ CMEGROUPINC ..........cooiviiiiiinn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 40.000....... 6,005(... XXX...|......... 4618(......... 4614(........... Al Al 4618 (... et 1387 | ... 1387 ... 79|. XXX.
189754104 .| COACHINC ... ... |10/31/2017| MERGER-TAPESTRY INC| ... ... 320.000]...... MAT9 ... XXX .o | 1MA79] ... 11,206|......... (28) ] e [ [ 28) ..o o AT e 324, XXX.
191216100 .| COCA-COLACO/THE ..., ... |12/19/2017| INVESTMENT TECH
T GROUPINC ... 90.000{....... 4148 (... XXX ... [ 3748|......... 373 16| | [ 6 | 3748 401(.......... 41(......... 133]. XXX.
(192108504 .| COEURMININGINC ...t ... |12/20/2017| ISI GROUP INC, NEW
~ YORK ..o 878.000(....... 6544 ... XXX ... |...oooiis 8988 |......... 7981....... 1007 | 1,007 .o 8988 ... | (2,445)|....... (2445) [ ............. . XXX
19239V302 | COGENT COMMUNICATIONS HOLDINGS ..... ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 420.000]...... 18780 ... XXX... |....... 15203 ....... 17,367 |...... (2164) [ .o | [ (2164) ... | 15203 |0 [ 3577 3577 688. XXX.
192446102 .| COGNIZANT TECHNOLOGY SOLUTIONS ..... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2876 ... XXX ... |.ooooiin 2248|......... 2241\ ... Tl Tl | 2248 628|.......... 628|.......... 18]. XXX.
194162103 .| COLGATE-PALMOLIVECO ................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 40.000]....... 2993 ... XXX |.oiiiiin 2632|......... 2618|.......... 15 e [ 15 | 2632 360|.......... 360|.......... 64|. XXX.
20030N101 | COMCASTCORP ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 340.0001...... 13295 ... XXX... |....... 11,939]....... 1M,739 ... 201 e 201 o 11,939 1,356 |......... 1356 |......... 207|. XXX.
200340107 .| COMERICAINC ..........ooviiiiiin, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 10.000|......... 865(... XXX...|.oooornn. 675|.......... 681|.......... @)oo e [ @)oo [ 675 . [ 190|.......... 190]....ones 8. XXX.
20605P101 | CONCHO RESOURCESINC ................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|..o.es 30.000f....... 4208 (... XXX... [ 40481......... 3978 |.......... TO[ o e [ T0f o o, 4048 ... 160].......... 160]............ . XXX
20717E101 | CONFORMISINC .........oooviiiiiin ... |07/14/2017| GOLDMAN SACHS & CO,
NY 989.000....... 4506 (... XXX ... |[....oo. 5254 |......... 8011 |......... 670 ... [ 3428|....... Q757 .o | 5254 | .. (747) | ... (747) [ . XXX
20825C104 | CONOCOPHILLIPS ..., ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 110.000....... 5791 ... XXX ... |.ooiins 5533 |......... 5515|.......... 18 e [ B | 5533 i 258 ... 258|......... 17|, XXX.
21036P108 | CONSTELLATIONBRANDSINC ............... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 25.000f....... 5580 ... XXX...|.ooooins 3840 (......... 3833 ...l Tl Tl | 3840 ..o 1,740 ......... 1,740 ... 49|, XXX.
21240D107 | CONTROLACORP .........ooiiiiiiines ... |12/20/2017| BAIRD, ROBERT W & CO
INC, ... 2,600.000...... 66,114 (... XXX... [....... 28,992(....... 26520 ....... 2472 2472 28992 (... 37122 ....... 37122 ... . XXX
216648402 .| COOPER COSINC/THE .............ocovennn. ... |12119/2017| JEFFERIES & CO INC,
NEWY oo 123.000(...... 27611 ... XXX [, 19,9081 ....... 21516|...... (1,609) [ ..o | e [ (1,609) | ..coveven | 19908 | ..o [ 7704 ... 1704 . ..., 7. XXX.
22160K105 | COSTCO WHOLESALECORP ................. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 43.000]....... 809 |... XXX...|......ons 6931......... 6,885|.......... AT AT 6931 1165|......... 1165|......... 385|. XXX.
067383109 .| CRBARDINC ..........cooiiiiiiiiiiinn ... |12/29/2017| INVESTMENT TECH
GROUPINC ... 88.000...... 20,726 (... XXX ... [....... 19712 ... 19770 ......... (B8) .o [ [ (6515 UTUI IR 19712 [ 1014]......... 1014 .......... 92|. XXX.
225447101 .|CREEINC ... ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o, 247.000(....... 9425|... XXX...|...oooins 6,201 |......... 6518|........ GBI7) | o [ @BI7) e [ 6,201 ... 3224 1......... 3224 (............. . XXX
22822V101 | CROWN CASTLE INTERNATIONAL COR ...... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 30.000f....... 3255(... XXX...|.oooiiiis 2617 ......... 2603.......... N U PPN FTTT L O P 2817 o | 638|.......... 638|.......... 82|. XXX.
126408103 .[| CSXCORP .......ooiiiiiiiei ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 60.000....... 3289 ... XXX ... |.oooiinn 2475 ......... 2156 |.......... 19 e [ 19 2475 . 1114 ... 1114 .. 47|. XXX.
229669106 .| CUBICCORP .........ccviviiiiiiiiiiinns ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 45000]....... 2688|... XXX...|.oooiins 2,062|......... 2158 ... (95) | .o e [ (95) | .o o 2,062 (.. 625|.......... 625|.......... 12(. XXX.




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
4 5 6 7 8 9 10 16

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
231021106 .| CUMMINSINC ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 22.000f....... 3827 ... XXX ..o |.ooiiins 3004 |......... 3007 (.......... @)oo e @ [ 3004 ..o 824|.......... 824|.......... 93|. XXX.
126650100 .| CVSHEALTHCORP ..........ccoiiviiinnn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 120.000....... 8673 ... XXX ... |.ooooins 9508 |......... 9469 |.......... 39| [ 39| 9508 |....coiie (835)[......... (835)[......... 240|. XXX.
232806109 .| CYPRESS SEMICONDUCTORCORP .......... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 1,980.000...... 28446 (... XXX... [....... 21325(....... 22,651(...... (1326) [ oo | e [ (1,326) [ ..ooooeeen | 218325 (. 721 721 514]. XXX.
235825205 .| DANAINC .......oooiiiiiiii ... |12/20/2017| ISI GROUP INC, NEW
YORK ...ovvvvi 177.000 ....... 5767 ... XXX ..o |.ooiiins 3,060 (......... 3359 |........ (299) | oo [ (299) | oo e 3,060 ....coven e 2707 (......... 2707 (.......... 42|. XXX.
235851102 .| DANAHERCORP ..o, ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 20.000f....... 1887 |... XXX .. [ 1567 |......... 1557 ..o 10 e [ 10 | 1567 | oo [ 320 ... 320 8. XXX.
237266101 .| DARLING INGREDIENTSINC ................. ... |12/20/2017| ISI GROUP INC, NEW
YORK ...ovvvvi 141.000....... 24550 XXX ... .o 1863|......... 1820 .......... A3 a3 e 1863 ..o [ 591 ... 591 . XXX
23918K108 [ DAVITAINC ..., ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1435| ... XXX .. ..o 1289|......... 1284 ... Sl e Sl [ 1289 U7l (YA P . XXX
244199105 .| DEERE&CO ..ot ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veiie 30.000f....... 4633 (... XXX... [ 3106 |......... 3091t 15 e [ 15 | 3406 ..o [ 1527 ... 1527 ... 54|. XXX.
(27823106 | DELPHIAUTOMOTIVEPLC ................... C |12/05/2017) MERGER-APTIVPLC ....|...... 320.0001...... 21544 (... XXX .o | 21544 |....... 21552 .......... @) oo e @)oo [ 20544 371 XXX.
247361702 .| DELTAAIRLINESINC .................ooies ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|. ...t 110.000 ....... 6,129 |... XXX... |.cooiiiis 5450 |......... 5411 |.......... 39 e 3 5450 (... 679|.......... 679|......... 112]. XXX.
T 24906P109 | DENTSPLY SIRONAINC ..........c.oooveennn ... |12/19/2017| INVESTMENT TECH
S GROUPINC .............|....... 10.000|......... 666 |... XXX...|.......... 585|.......... T4 Tl Tl 585 . [ 81| . 81| .. 3. XXX.
oo | 25179M103 | DEVON ENERGY CORP .............ceveenen. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| e 10.000|......... 37| XXX [ 457 | ... 457 ... Of oo [ [ Of oo [ 457 | ()] - ()] P 2. XXX.
252131107 .| DEXCOMINC ........ooooiiiiiiiiiiens ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 155.000....... 9240 ... XXX ... |.ooooiins 9935|......... 9253 |......... 682 ... [ 682 ... 9935 ... 695)[......... 695) ..o . XXX
253868103 .| DIGITALREALTY TRUSTINC ................. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| e 20.000f....... 2235 XXX | 1972 ... 1,965]........... Tl Tl | 1972 o 263 263 51]. XXX.
25456K101 | DIPLOMAT PHARMACY INC .................. ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 134.000....... 2692|... XXX...|.oooiins NT6T | o [ e 167 | [ 925|.......... 925 ... . XXX
254709108 .| DISCOVER FINANCIAL SERVICES ............ ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eies 60.000....... 4555( ... XXX...|[......... 4300(......... 4325(......... (25) .o e [ (25) .o e 4300 (..o e 255|. ... 255|. ... 78|. XXX.
256677105 .| DOLLAR GENERALCORP .................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 10.000|......... 910 XXX ..o | Ta20 .. IC 0 T 20 e 20 TA2| . 1781.......... 178, 8. XXX.
256746108 .| DOLLARTREEINC ...t ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| e 20.000f....... 24830 XXX .o | 1538|......... 1544 ... B) oo e [ ()] FETETETETTIN PO 15838 [ 644|.......... 644 |............. . XXX,
257287102 .| DOMINION DIAMOND CORP .................. ... |11/01/2017| NON-BROKER TRADE .. |..... 1,982.000...... 28244 (... XXX ... [ 19,153 ]....... 19,186 |......... (B3) e [ [ (B3] e o 19153 | [ 9,091 (......... 9,091 (......... 297, XXX.
25746U109 | DOMINION RESOURCES INC/VA .............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 10.000......... 813 |... XXX ... .o, 720 766|........... Bl o [ [ Bl [ T2 [ A A 23|. XXX.
260003108 .| DOVERCORP .........ovviiiiiiiiiiiinns ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeiie 20.000f....... 1990|... XXX .. ... 1500 ......... 1499 ........... T o T [ 1,500 .o [ 490(.......... 490(.......... 36|. XXX.
260543103 .| DOW CHEMICALCO/THE ..................... ... |09/012017) MERGER ............... |..... 1,290.000...... 74450 ... XXX ... [....... 74450 | ....... 73814 (......... 636 ... [ 636]......ccon [ TAA50 ... e 1,780|. XXX.
26078J100 .| DOWDUPONTINC .........coviviie ... |12/19/2017| INVESTMENT TECH
GROUPINC ...........oo| v 0820 (.......... BIf... XXX .o | A7 Of oo [ [ Of oo o A7 Ml Ml 0f. XXX.
26138E109 | DR PEPPER SNAPPLE GROUPINC ........... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1884]... XXX... . XXX
262037104 .| DRIL-QUIPINC ... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 50.000{....... 2386 ... XXX... . XXX
233331107 .| DTEENERGY CO ..o ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 3269 ... XXX... . XXX
26441C204 | DUKEENERGY CORP ............coccovuinns ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|oeees 20.000f....... 1699]... XXX... . XXX
26483E100 | DUN & BRADSTREET CORP/THE ... |05/09/2017| ITG INC,NEWYORK ... |....... 50.000....... 5623 (... XXX ... . XXX
233551106 .| DXC TECHNOLOGY CO ............ ceveeeeod| oo |1211922017) FRACTIONS ..o | 10077 |......... 954|... XXX... . XXX
233377407 .| DXP ENTERPRISES INC/TX ................... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 128.000....... 37M7|... XXX ... . XXX
269246401 .| ETRADE FINANCIALCORP .................. ... |12/08/2017| WILLIAM BLAIR & CO,
CHICA.................. ... 551.000...... 25763 |... XXX... . XXX
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26969P108 | EAGLE MATERIALSINC ...............oc.ee. ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 98.000...... 10629 ... XXX... |.oooiiins 9742|......... 9656 |.......... 86| ..o [ 86 ..o [ 9742 ..o 887|.......... 887|.......... 39|. XXX.
277432100 .| EASTMAN CHEMICALCO ...........cceene. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 1846 ... XXX ... [......... 1509|......... 1504 ........... Sl e Sl [ 1509 ..o 337 337 31|, XXX.
(29183103 | EATONCORPPLC .......ooiiiiiiiiin C |12/19/2017) INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 3073 ... XXX ..o |.oooiiins 269 |......... 2684|.......... M [ Ml 269 .. 379 ... 379 ... 7. XXX.
278642103 .[EBAY INC ..o, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]|oeie 70.000{....... 26430 XXX ..o | 2094 |......... 2078|.......... 16| | [ 6 | 204 . 549|.......... 549 ... . XXX
278865100 .| ECOLABINC ...........coovviiiiiins ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 5402 ... XXX...|...oooons 47081 ......... 4689 (.......... 19 e [ 19 4708 (... | 694|.......... 694|.......... 4. XXX.
28176E108 | EDWARDS LIFESCIENCESCORP ............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|vene. 132.000(...... 15110 ... XXX... |....... 11,011 ... 12,368 |...... (1,358) [ oo | e [ (1,358) [ .o | 01| 4100(......... 4100 (............. . XXX
263534109 .| EI DU PONT DE NEMOURS &CO ............. ... |09/012017) MERGER ............... |..... 1,010.000...... 75024 (... XXX ... [....... 75024 |....... T4N34| ... 890 | ..o [ 890 ...t [ 75024 ..o e 1,151]. XXX.
285512109 .| ELECTRONIC ARTS INC ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|..... 1,072.000..... 113,805 (... XXX ... |....... 81,127 ....... 844311...... (3,303) .o | [ (3303) .o e 81127 .o | 32677 (....... 32677 (..o . XXX
532457108 .| ELILILLY &CO ..o ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 50.000{....... 4334 1. XXX .. | 3683......... 3678|........... Sl e Sl [ 3683 ... 651|.......... 651|......... 104]. XXX.
28849P100 [ELLIEMAEINC ... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 84.000....... 7906 ... XXX ... |.oooiiins 6,813 |......... 7029(........ (216) | oo [ (216) | oo e 6813 ..o [ 1,092]......... 1,092 ..o . XXX
T 291011104 .| EMERSON ELECTRICCO ............ovvinnn ... |12/19/2017| INVESTMENT TECH
S GROUPINC .............| ... 30.000f....... 2,055 (... XXX...|.oooooins 1683|......... 1673 ..., 10 e [ 10 | 1683 ... 372 372 58|. XXX.
© | 292562105 .| ENCOREWIRE CORP ............ccovvvnnn. ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 92.000{....... 4401(... XXX ... [ 3870 |......... 3988|........ (M8) | oo [ (M8) | oo e 3870 ..o | 531 531 . 7. XXX.
(30401106 | ENDO INTERNATIONALPLC ...............ee C |03/20/2017) ITGINC,NEWYORK ... |...... 220.000....... 23130 XXX .o | 3427 |......... 3623|........ (97) | oo [ (97) | oo e 3427 (1,114) | ....... (1114) .. . XXX
26875P101 | EOGRESOURCESINC .................c.e ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 7007 ... XXX ..o |.ooiins 7044 7077 ... B3] [ [ B3] o T044 | 541, 54|.......... 47|. XXX.
294429105 .| EQUIFAXINC ..ot ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 20.000f....... 2388 ... XXX...|.oooiiinn 2381......... 2365(.......... 16| | [ 6 | 2381 Tl Tl 31]. XXX.
29444U700 [EQUINIXINC ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 12.000]....... 5382 ... XXX ... |...oooins 43021(......... 4289 (.......... B e [ B 43021 ... 1079]......... 1079 ... 94|. XXX.
297178105 .| ESSEX PROPERTY TRUSTINC ............... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 16.000....... 3884 ... XXX ... |.oooiiiis 3678|......... 3720|......... @B2) . [ (@42) ..o o 3678 i | 206|.......... 206|.......... 84|. XXX.
518439104 .| ESTEE LAUDER COSINC/THE ................ ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 20.000f....... 2556 ... XXX...|..ooooins 1544 ... 1530 ... Wl L O P 1544 1012]......... 1012 ..., 28|. XXX.
B38564108 | EURONAVNV ... ... C |12/20/2017| 1SI GROUP INC, NEW
YORK ..o 83.000(......... 669 ... XXX...|.coooornn. 627 | e e e e 627 . o 2. ... a2\ 3. XXX.
298736109 .| EURONET WORLDWIDEINC .................. ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 45000]....... 3953 |... XXX ... |.ooooiins 3207 |......... 3259 |.......... 37 o [ 37| e 3207 .o 657 |.......... 657 ... . XXX
G3223R108 | EVERESTRE GROUPLTD ..........ccetnnnee C |12/19/2017) INVESTMENT TECH
GROUPINC ... 63.000...... 13700 ... XXX... |....o.. 13238]....... 13633|........ (395) | v [ (395) | o e 13238 [ 462(.......... 462(......... 318, XXX.
30212P303 |EXPEDIAINC ..........oooiiii ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2428 |... XXX...o | 2265(......... 2266 |.......... (Mo e [ M [ 2265 . 164].......... 164].......... 23|. XXX.
30219G108 | EXPRESS SCRIPTS HOLDING CO ............ ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 90.000{....... 6626 |... XXX ... |..ooooins 6,251 |......... 6,191 .......... B0 | oo [ (S0 PORUU 6,251 .o | 375 ... 375 . XXX
30231G102 | EXXONMOBILCORP .........cooviviiinn ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 320.000]...... 26369 (... XXX... [....... 28917 ....... 28,883 .......... B4 73 PO M7 .. (2,548) | ....... (2,548) [ ......... 979|. XXX.
315616102 .| FSNETWORKSINC ..........covvviininnns ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|....... 1315 ... XXX ..o [, 1447\ ... 1447 Of oo [ [ Of oo o, 1447 | (133) [ ...o.e (133) [ . XXX
30303M102 | FACEBOOKINC ..........ccooiiiiiii, ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 180.000...... 32305(... XXX... [....... 20,987 |....... 20,709 (......... 28| 28| 20987 ... | 1318]....... M318 .. . XXX
313747206 .| FEDERAL REALTY INVESTMENT TRUS ....... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 30.000f....... 3960 (... XXX... |.ooooins 4205(......... 4263 (......... (B8) .o [ [ (B8) | v e 4205( ... | (246) | ......... (246) | .......... 89|. XXX.
31428X106 | FEDEXCORP .........ccoovviiiiiiiiines ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 35.000(....... 8487 ... XXX ... |..oooiis 6546 |......... 6517 |.......... 290 290 e 6546 ... | 1941 ... 1941 ... 49|, XXX.
(33856108 | FERROGLOBEPLC ...........cvviviiinnn C |12/20/2017) INSTINET CORP, NEW
YORK ...ooovvvii | 1,525.000...... 24709 (... XXX... [....... 17465|....... 16516 |......... 949 o 949 ... 17465 ..o [ T244 ... ... T284 | ... . XXX
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31620M106 | FIDELITY NATIONAL INFORMATION .......... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]| e 10.000|......... 950 ... XXX...|.ooiiuinn. 0], 756, B e [ 1B | T0 .o [ 180).......... 180 ...t 9[. XXX.
318672706 .| FIRST BANCORP/PUERTORICO .............. C |12/20/2017) 1SI GROUP INC, NEW
YORK ..., 147.000(......... 73410 XXX .o 87| o e e e 837 o (102) [ ......... (102) ..o . XXX
336433107 .| FIRSTSOLARINC ...t ... 03/20/2017| ITG INC,NEW YORK ... |....... 90.000{....... 2790 ... XXX ..o |.ooiins 2932|......... 2,888 |.......... A 7% DO 2932 (142) | ......... (142) ... . XXX
337738108 .| FISERVINC ..., ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]| e 30.000f....... 3964 ... XXX...|.oooiiiis 3216 |......... 3188 ... 27 i 27 i e 3216 e | 48| ... T48| ... . XXX
Y2573F102 | FLEXLTD ..o C |12/20/2017| 1SI GROUP INC, NEW
YORK ..o, 721.000...... 13339 ... XXX... |....... 10,3651 ....... 10,361 |........... Al Al 10,365 | ..o [ 29741......... 29741 ... . XXX
302491303 .| FMCCORP ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.veoe. 110.000...... 10459 ... XXX... |.oooiiinn 6,209 |......... 6222 |......... (12) .o [ [ (12) .o o 6,209 ..o e 4250 (......... 4250 (.......... 71|, XXX.
30249U101 | FMC TECHNOLOGIESINC .................... ... |01/17/2017| ITG INC,NEWYORK .... |...... 250.000....... 8851 ... XXX...|.ooooiins 8851 |......... 8883 |......... B2) .o [ [ B2) .o e 8851 | .o | [ . XXX
344849104 .| FOOTLOCKERINC ..o ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 20.000(......... 923 ... XXX ... |.oiiiis 1419 ... 1418 ... T e LN FETTTTUTTU USRI 149 (496) | ......... (49) | .......... 24|. XXX.
34960W106 | FORTERRAINC ........cooovviiiiinn, ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 4000(.......... 4. XXX 36 . | e e e B . 4l 4l . XXX
366651107 .| GARTNERINC ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 10.000]....... 1234 .. XXX | 110 o [ e 1140 . 94| ... 9. . XXX
T | G37585109 | GASLOGLTD ....ooviviiiiiiiiiiieee C |12/20/2017| 1SI GROUP INC, NEW
- YORK ..o, 144.000 ....... 3019 ... XXX..o |.oooiiins 2200 e e e e e 2200 i 819|.......... 819|.......... 60|. XXX.
P 368736104 .| GENERACHOLDINGS INC .................... ... |10/02/2017| JEFFERIES & CO INC,
8 NEWY ..o 1,996.000...... 80,890 (... XXX ... [....... 82,113 |....... 81317 (... T96 | .o [ 796 (..o | 8213 ... (1,223) | ....... (1,223) ..ot . XXX
369550108 .| GENERAL DYNAMICSCORP ................. ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 43.000]....... 8591 ... XXX ... |.oooiiins TA427|......... TA424|. ... 20 e 2 [ TA2T | 1164 |......... 1164 |......... 141]. XXX
369604103 .| GENERALELECTRICCO ..................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 300.000....... 5266 ... XXX... |......... 9539 |......... 9480 |.......... B9 [ 59 . 9539 ... | 4272)|....... (4272)|......... 216|. XXX.
370334104 .| GENERALMILLSINC .........oooiiiiiinnn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 1728 ... XXX [, 1871 ... 1853 ... 18 e [ 18 | 1871 (143) | ......... (143) ... 58|. XXX.
37045100 | GENERALMOTORSCO ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 150.000....... 6,368 ... XXX... |......... 5286 |......... 5226 |.......... BO | oo [ 60| ..o e 5286 ... i 1,082]......... 1,082]......... 171]. XXX
372460105 .| GENUINE PARTSCO ........coovoviiin, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 20.000f....... 1859|... XXX... ..o 1922|......... 1911 120 e [ 120 1922 [ ()1 T ()1 T 41|, XXX.
375558103 .| GILEAD SCIENCESINC ...t ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 90.000{....... 6688|... XXX...|......... 6499 |......... 6445|.......... B4l B4 .. 6499 ... 189].......... 189]......... 140|. XXX.
37940X102 | GLOBAL PAYMENTSINC ..................e. ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 72.000f....... 7372 ... XXX .o | 4899 ......... 4998 ......... (98) .o [ [ 98) .o o 4899 (... | 2473 (......... 2473 (... 2. XXX.
38046C109 [ GOGOINC .......oooviiiiiie ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 506.000....... 5635(... XXX...|.....o... 4655(......... 4665(......... (10) oo [ [ (10) .o o 4655 ... 980 |.......... 980 ..o . XXX
G9456A100 | GOLARLNGLTD ... C |12/20/2017| 1SI GROUP INC, NEW
YORK ..o 6.000|......... 175 (... XXX .o | 182 e e e e e 1320 2. ... a2\ 0f. XXX.
38141G104 | GOLDMAN SACHS GROUP INC/THE .......... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 64.000...... 16412 ... XXX ... |....... 15170 ....... 15325 |........ (155) | v [ (155) | oo [ 15470 oo 1242 ......... 1242 ......... 137]. XXX
387328107 .| GRANITE CONSTRUCTIONINC ............... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 97.000{....... 6178 |... XXX ... |.oooiiiis 5739|......... 5335|......... 404 404 5739 o | 438.......... 438 ... 49|, XXX.
388689101 .| GRAPHIC PACKAGING HOLDING CO ......... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 378.000(....... 5762 ... XXX ... |.oooooins 4753 ......... AT ... 36 . [ 36 . [ 4753 (... 1,009]......... 1,009].......... 85|. XXX.
39304D102 | GREENDOTCORP ........covviiiiiinnn ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 1,172.000...... 62577 (... XXX ... [....... 27971 ....... 27601(......... 370 .o [ 370 .o 2201 .o |, 34,606 ....... 34606 (............. . XXX
395259104 .| GREENHILL&COINC ............cooeovenne. ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o, 199.000....... 3826 |... XXX...|...oooins 5577 |......... 5512|.......... B5| .. [ 65| ... 5577 | o | (1,751 | ....... (751 ... 289|. XXX.
406216101 .| HALLIBURTONCO .........cooviiiiiiiinn. ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|......... 458 ... XXX... |, 539|.......... 5410, @ e @ [ B39 . [ [C)] T (C1)] T 5[. XXX.
412822108 .| HARLEY-DAVIDSONINC ...................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 20.000f....... 1,023] ... XXX... [ 1161 ... 1167 .. ). e [ @)oo o 1161 (138) [ ......... (138) [ ...oevnne 22|. XXX.
413086109 .| HARMAN INTERNATIONAL INDUSTRIE ....... ... |03/13/2017| BNY MELLON ...........|...... 714000 ...... 79,968 (... XXX ... [....... 78282 ....... 79,368 |...... (1,086) ..o | e [ (1,086) ..o | 78282 (... 1686|......... 1686|......... 250|. XXX.
413875105 .| HARRISCORP .........coooiiiiiiiiiinn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.0001....... 2851 ... XXX...|........ 2,059 |......... 2049 |.......... 10 e 10 | 2059 791 791 4. XXX.
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419879101 .| HAWAIIAN HOLDINGS INC ...............euee ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 48.000]....... 1896 |... XXX... [......... 2458|......... 2736|........ (278) | oo [ 278) | .o e 2458 ... (562) |......... (562) [ ..oovnnn 6. XXX.
40412C101 | HCAHOLDINGSINC .........ccovvviiiie, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 2664 |... XXX...|..ooooins 2215|......... 2221 ... @)oo e [ @)oo o 2215 49| 49| ... . XXX
423452101 .| HELMERICH & PAYNEINC .................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 10.000|......... 596 |... XXX...|.ooooin. 78| .. TT4| ... Al Al T8 .o [ (182) |......... (182) | .......... 28|. XXX.
806407102 .| HENRY SCHEININC ................ooveennn. ... |09/18/2017| ITG INC,NEWYORK ... |....... 90.000{....... TA3M| ... XXX .o 6,885|......... 6,827 .......... B8 . e B8 .o e 6,885 ..o | 550 ..o 550 ..o . XXX
427866108 .| HERSHEY CO/THE 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 2308 ... XXX...|.ooooiinn 2077 ......... 2,069 ........... Bl [ 8l .o [ 2077 e | 232 .. 232 .. 51]. XXX.
42809H107 [HESSCORP .......ccoiiiiiiiii ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.oeie 10.000|......... 4330 XXX .o | 626|.......... 623|........... Bl 3o 626 ... e (193)[......... (193) ..o 8. XXX.
42824C109 | HEWLETT PACKARD ENTERPRISECO ....... ... |09/01/2017| LIQUIDATING DIVIDEND |...........co. |.ooees 18797 ... XXX... |.oooins 18797 ... 18715 .......... 82| i [ 82| i | 18797 | | [ . XXX
437076102 .| HOME DEPOT INC/THE ..................c.es ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 140.000...... 26,032(... XXX... [....... 18,866 |....... 18771 91 9 . ] 18,866 |.......cooeou v 7166 |......... 7166 |......... 498 |. XXX.
438516106 .| HONEYWELL INTERNATIONALINC ........... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 70.000{...... 10,785 ... XXX ... |.oooiiins 8118 |......... 810 |........... 9 [ 9 [ 88| 2,667 (......... 2667 (......... 192]. XXX.
444859102 .| HUMANAINC ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 4902(... XXX... [ 4063 ......... 4081......... (18) oo [ [ (18) .o o 4063 (... | 840|.......... 840|.......... 30|. XXX.
T | 45168D104 | IDEXX LABORATORIESINC .................. ... |12/19/2017| INVESTMENT TECH
- GROUPINC ... 20.000f....... 3470 XXX oo | 3,035 | i e e e e e 3,035 . i 2], M2 . XXX
P 1452308109 .| ILLINOIS TOOL WORKS INC .................. ... |12/19/2017] INVESTMENT TECH
= GROUPINC .............| ... 50.000{....... 8371 ... XXX ... |.ooiiiis 6,109 |......... 6123 |......... ()] [ [ (4] [ 6,109 2262(......... 2262(......... 104]. XXX.
452327109 .| ILLUMINAINC ... ... |12/19/2017| INVESTMENT TECH
GROUPINC ...........oo|ovene. 105.000...... 22,005(... XXX ... [....... 13423]....... 13444 |......... @O [ [ @O ). 13423 | .. 8582(......... 8582(............. . XXX
45245E109 [IMAXCORP ........coooiiiiiiiiiii ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 229.000....... 5620 ... XXX ... |.....oo.s TM3| . 7191 T8 ] [ [ T8) .o o TM3| ] (1,493) | ....... (1,493) ...t . XXX
45337C102 [INCYTECORP .....ivviiiiiiiiieie ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 20.000f....... 1900]... XXX... [..oooe. 2048 . e e e e e 2048 .| (1,048) | ....... (1,048) [ ............. . XXX
45667G103 | INFINERACORP ...........coooviiiiiiien ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 417.000]....... 2802|... XXX...|.oooiins 3692|......... 3540 |......... B 151 3692 ... (889)[......... (889) ... . XXX
G47791101 | INGERSOLL-RANDPLC ...........coovvennn ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 20.000f....... 17340 XXX .o 1508|......... 1,501 ... Tl Tl | 1508 .o [ 26| ... 26| ... 20|. XXX.
45774N108 | INNOPHOS HOLDINGSINC ................... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 28.000f....... 1304 ... XXX .. ..o 14941 ......... 1463|.......... B0 e [ 30 .o e 1494 (189) [ ......... (189) [ .......... 54|. XXX.
45784P101 [INSULETCORP ..o, ... |12/20/2017| PERSHING LLC, JERSEY
CITY o e 442.000]...... 28418(... XXX... [....... 14728)....... 16,655|...... (1927) [ .o | [ (1,927) .o | 14728 13,690 |....... 13690 ..o . XXX
458118106 .| INTEGRATED DEVICE TECHNOLOGY I ....... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 249.000(....... 7875)... XXX ..o |.oooiins 5599 |......... 5866 |........ (267) | oo [ (267) .o e 5599 ... 2076(......... 2076 (............. . XXX
458140100 .| INTELCORP ........cooiiiiiiiiiiiin, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|vene. 280.000...... 13161 ... XXX ... |..oo.s 10,266 | ....... 10,156 | ......... TMOf oo e [ MOf oo | 10,266 | ..o [ 2895 (......... 2895 (......... 302|. XXX.
45866F104 | INTERCONTINENTAL EXCHANGEINC ......... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2841 ... XXX ..o | 2262|......... 2257 ...l Sl e Sl [ 2262 579|.......... 579|.......... 24|, XXX.
459200101 .| INTERNATIONAL BUSINESS MACHINE ....... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 90.000{...... 13787 ... XXX... |.ooins 14991)....... 14939 .......... B2( e B2( . 14991 ..o (1,204) | ....... (1,204) | ......... 531, XXX.
459506101 .| INTERNATIONAL FLAVORS & FRAGRA ....... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 10.000]....... 1544 .. XXX .. [ 1,189 ......... 1178 .. M [ Ml 1189 355 ... 355 ... 20|. XXX.
461202103 .| INTUITINC ..o ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 30.000f....... 4795 (... XXX ... | 3452|......... 3438|.......... N U PPN FTTT L O P 3452 .. 1343 ... 1343 ... 42|. XXX.
46120E602 | INTUITIVE SURGICALINC .................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 19.000]....... 6979... XXX ... |...oooins 4036 (......... 4017(.......... 200 [ 2. 4036 (... |t 2943 1......... 2943 (... . XXX
466313103 .| JABILCIRCUITINC ...........cooiiiiiinna. ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 220.000....... 5952 ... XXX...|.oooiiiis 45121 ......... 5207 |........ (695) | ..o [ (695) | ..o e 45120 . 1440|......... 1440 .......... 70|. XXX.
445658107 .| JB HUNT TRANSPORT SERVICESINC ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 10.000]....... 11270 XXX [ 974 ... 97| ... Bl [ Bl [ 974 ... 183 ). 183, 9[. XXX.
477143101 .| JETBLUE AIRWAYSCORP ..................e. ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 4150001 ....... 9,031 ... XXX ... |.ovoiiins 8721|......... 9,304 |........ (B583) | v [ (583) | e 8721 oo | 30| .. 30 .o . XXX
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832696405 .| JM SMUCKER CO/THE ..............ccvvne. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 30.000f....... 3643 (... XXX ... |.ooiiiis 3867 |......... 3842.......... 25| [ 25 3867 ..o (224) | ......... (224) | .......... 92|. XXX.
478160104 .| JOHNSON & JOHNSON ............ovovvvinnnn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 2100001 ...... 29766 (... XXX ... [....... 2432 |....... 241941 ... 132 132 24326 (............ ] 5439 (......... 5439 (......... 697 . XXX.
(51502105 | JOHNSON CONTROLS INTERNATIONAL ... C |12/19/2017) INVESTMENT TECH
GROUPINC .............| ... 20.000(......... 748 ... XXX | 830|.......... 824|........... Tl Tl 830 ..o [ (73] I (73] I 12(. XXX.
46625H100 | JPMORGAN CHASE&CO .........vovvvennn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.venen 340.000...... 36,201 (... XXX... [....... 29,029 ....... 29,339 ........ (309) | v [ (309) | oo et 29,029 (... e AT AT 694|. XXX.
485170302 .| KANSAS CITY SOUTHERN .................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| oo 20.000f....... 22410 XXX .o | 1686|......... 1697 |......... (D] [ [ (D] [ 1686 ... [ 554|.......... 554 .......... 20|. XXX.
482387109 | KAR AUCTION SERVICESINC ................ ... |08/18/2017| BMO CAPITAL MARKETS
CORP, ...oovvviiiii e 659.000...... 28711[... XXX [ 274601 ....... 28,087 (........ 627) | oo [ 627) | oo [ 27460 (..........ooo et 1251 ... 1251 ... 599 . XXX.
48242W106 | KBRINC ... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 89.000....... 17410 XXX 1200 o [ e 1290 .o [ 451 451 18]. XXX.
487836108 .| KELLOGG CO ..., ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|......... 654|... XXX...|.oooiiinn. 739, 37| 20 e 20 [ 739 . [ (1)1 (1)1 21|, XXX.
494368103 .| KIMBERLY-CLARKCORP ..................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 50.000{....... 6,027 ... XXX ... |..oooiins 5744 |......... 5706 |.......... 38| [ 38| 5744 ... 283 ... 283......... 1441, XXX.
M [ 497266106 .| KIRBY CORP ..........ccoooviiiiiiiininnnn. ... |12/20/2017| INSTINET CORP, NEW
- YORK ..o 93.000f....... 6,140 |... XXX ... |..cooiiis 6,059 |......... 6,185|........ (126) | oo [ (126) | oo e 6,059 |....ovii [ 81| .. 81| .. . XXX
P 1482480100 .| KLA-TENCORCORP .......................... ... |12/19/2017] INVESTMENT TECH
3 GROUPINC .............| .o 20.000f....... 22320 XXX | 1574 ......... 1574 ... Of oo [ [ Of oo [, 1574 658|.......... 658|.......... 45|, XXX.
499049104 .| KNIGHT-SWIFT TRANSPORTATIONHO ....... ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 160800 ....... 7400 (... XXX..o |.ooiins STA2| o e e e e e 5742 ..o 1359 ......... 1359 .. . XXX
500255104 .| KOHL'SCORP ..........ooiiiiiiiie ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1,057 ... XXX.oo oot 994, 988|........... Tl Tl 94| 63|, 63|.......... 33|. XXX.
500754106 .| KRAFTHEINZCO/THE .............ccccvnine. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 40.000]....... 3139 ... XXX .o | 3523 |......... 3493 |.......... 0 e e [ 30 .o e 3523 i (384)[......... (384) ... 98|. XXX.
501044101 .| KROGERCO/THE ............ooeiiiiiie ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 1077 ... XXX | 1389|......... 1,380 ........... O [ 9. [ 1389 .. [ B13)[..onn B13) ..ot 20|. XXX.
501797104 .|LBRANDSINC .........coovvviiiiiiiin, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 10.000|......... 603|... XXX...|.oooiinn. 662|.......... 658|........... B 3o 662 ... [ (<)) I [(1S) 1 24|. XXX.
502413107 .| L3 TECHNOLOGIESINC ...................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 15.000....... 28% ... XXX ... | 2285|......... 2282 ... Al Al 2285 608|.......... 608|.......... 45|, XXX.
50540R409 | LABORATORY CORP OF AMERICAHOL ...... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000]....... 1639|... XXX... [ 1279 ... 1284|.......... B oo e [ G oo e, 1279 o [ 360|.......... 360 ..o . XXX
512807108 .| LAMRESEARCHCORP ................cc...e. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 27.000f....... 5024 ... XXX ... |.ooooiis 2881 |......... 2855 |.......... 260 [ 26| 2881 .. 2143 1......... 2143 (... 36|. XXX.
526057104 .| LENNARCORP ............oviiiiiininns ... |11/09/2017| LIQUIDATING DIVIDEND |............o. |.ooeenn, 173 1.0 XXX oo | 173 212 B [ [ B o 73 e . XXX
527288104 .| LEUCADIANATIONALCORP .................. ... |12/20/2017| IS GROUP INC, NEW
YORK ... 63.000....... 1668|... XXX... [......... 1422|......... 1465|......... @3] o [ @3) ..o [ 1422 246|.......... 246|.......... 15(. XXX.
52729N308 | LEVEL 3 COMMUNICATIONSINC ............. ... |11/01/2017| CASH STOCK MERGER .| ...... 340.000....... 9,010 ... XXX ... |....... 19,335]....... 19,162 ......... 73 73 19335 ..o | (10,325) | ...... (10,325) [ ............. . XXX
534187109 .| LINCOLN NATIONALCORP ................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeiee 30.000f....... 2303 |... XXX |oooiinn 1975|......... 1988|......... (13) oo [ [ (3) .o [ 1975 o [ 328 .. 328 35|. XXX.
535678106 .| LINEAR TECHNOLOGY CORP ................ ... |03/17/2017| CASH STOCK MERGER -
ANALO ... 270.0001...... 12476 ... XXX ... |....... 16,876 ....... 16,835 |.......... M Ml 16,876 | ... [t (4,400) | ....... (4,400) [ .......... 89|. XXX.
535919401 .| LIONS GATE ENTERTAINMENT CORP ......... ... |08/04/2017| JEFFERIES & CO INC,
NEWY ..o 1,108.500...... 30,998 (... XXX... [....... 25546 | ....... 29,792(...... (4245) [ ..o | [ 4245) ... | 25546 (... e 5452 |......... 5452 (..., . XXX
535919500 .| LIONS GATE ENTERTAINMENT CORP ........ ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o, 180500 ....... 5518 ... XXX ... |....ooo.s 40211......... 4425(........ (AO4) | .o 404y | ..o 40210 ... 1497 | ... 1497 | ... . XXX
539830109 .| LOCKHEED MARTINCORP ................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeie 36.000...... BT |0 XXX | 8998 |......... 8998 |........... Of oo [ [ Of oo o, 8998 | ... [ 2519 ......... 2519 (......... 194]. XXX.
546347105 .| LOUISIANA-PACIFICCORP ................... ... |12/20/2017] MERRILL LYNCH PIERCE
FENN ... ], 3,511.000...... 90,186 (... XXX ... [....... 68,894 |....... 66,463 |....... 2431 o 2431 68894 |.............|.ie 21292....... 21292 ... . XXX
548661107 .| LOWE'SCOSINC .........ovviiiiiinn, ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 90.000{....... 799 |... XXX ..o |oooiiins 6,436 |......... 6,401 |.......... B e 3B e 6436 | ... 1558 ......... 1558 |......... 137]. XXX.
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50212V100 | LPL FINANCIALHOLDINGSINC ............... ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o, 107.000 ....... 5988 ... XXX...|.cooooiis 4391(......... 3767 ......... 624 . ... 624 . ... 4391 . 1597 | ... 1597 | ... 107]. XXX.
50216C108 | LSIINDUSTRIESINC .............coovivinnne. ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o, 331.000(....... 2310(... XXX... . XXX
N53745100 | LYONDELLBASELL INDUSTRIESNV .......... C |12/19/2017) INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 4356 (... XXX... . XXX
55261F104 | M&TBANKCORP .........ccovviviiiiiiinn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]|oeie 40.000]....... 6954 ... XXX... . XXX
554382101 .| MACERICH CO/THE ................ocoeenns ... |12/19/2017] INVESTMENT TECH
GROUPINC ............. XXX ... . XXX
55405Y100 | MACOM TECHNOLOGY SOLUTIONS HOL ..... ... |12/20/2017| ISI GROUP INC, NEW
YORK ...ooovviviiin . XXX ... . XXX
556088105 | MACQUARIE INFRASTRUCTURE CORP ....... ... |12/20/2017| IS GROUP INC, NEW
YORK ... o XXX . XXX
G5785G107 | MALLINCKRODTPLC ..........ooviines C |09/18/2017| ITG INC, NEW YORK ... . XXX ... . XXX
56585A102 | MARATHON PETROLEUM CORP ............. ... |12/19/2017| INVESTMENT TECH
GROUPINC ............. XXX ... . XXX
567908108 .| MARINEMAXINC ..., ... |12/20/2017| IS GROUP INC, NEW
m YORK ..o . XXX ... . XXX
= 1571903202 .| MARRIOTT INTERNATIONAL INC/MD .......... ... |12/19/2017| INVESTMENT TECH
> GROUPINC ............. CXXX L S XXX
3 571748102 .| MARSH & MCLENNAN COSINC ............... ... |12/19/2017| INVESTMENT TECH
GROUPINC ............. XXX 678|.......... 676|........... 20 e 20 [ 678 .o [ Ur|........ Ur|........ 141. XXX.
573284106 .| MARTIN MARIETTA MATERIALSINC .......... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 50.000{...... 10,182 ... XXX... |....... 11151 ... 1077 ... TAl o T4l AT (968) | ......... (968) | .......... 63|. XXX.
576323109 .| MASTECINC ..., ... |12/20/2017| NATIONAL FINL SVCS
CORP, ......oovviii |, 1,146.000 | ...... 52,893 (... XXX ... [....... 42,7871 ....... 43835]...... (1047) oo | [ (1,047) .o | 4787 .o 10,106 |....... 10,106 | ......oevnn . XXX
57636Q104 | MASTERCARDINC ...........ccoooviiiinnnn. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| oo 90.000{...... 13648 ... XXX ... |..ooins 9330 |......... 9293 |.......... 38| [ 38| 9330 ..o [ 4317 (... 4317 (... 79|. XXX.
57772K101 | MAXIM INTEGRATED PRODUCTSINC ........ ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 183.000....... 9819 ... XXX ... |.ooiins 6926|......... 7,058|........ (132) | o [ (132) | oo e 6926 |.......c.oou | 2893 [......... 2893 (......... 253|. XXX.
579780206 .| MCCORMICK & COINC/MD ................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 10.000]....... 1,015] ... XXX [t 97| ... 933 ... Al Al 97| [ 8| .. 78| 141. XXX.
580135101 .| MCDONALD'SCORP ..........coiiviiinn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eies 84.000...... 14561 ... XXX... |....... 10,351 ....... 10224 |......... 126 .o | 126 .o |, 10,351 | oo [ 42110 ......... 42110 ......... 322|. XXX.
58155Q103 | MCKESSONCORP ...........ccoviviiinnnn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 40.000....... 6397 ... XXX...|...oooins 5699|......... 5618|.......... Bl [ 81| 5699 ... 699|.......... 699|.......... 36|. XXX.
582839106 .| MEAD JOHNSON NUTRITIONCO ............. ... |06/15/2017| NON-BROKER TRADE .. |...... 220.0001...... 19,800 (... XXX... |....... 15611)....... 15567 |.......... A 7% OO T 15611 | 4189 (......... 4189 (.......... 91]. XXX.
G5960L103 | MEDTRONICPLC .......ovviiiiieia C |12/19/2017) INVESTMENT TECH
GROUPINC ... 90.000{....... 7380 ... XXX..o|.ooiinn 6,452|......... 6411 |.......... A2 20 e 6,452 (... 928 ...t 928 ...t 97|. XXX.
58933Y105 | MERCK&COINC ...t ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 150.000....... 8429|... XXX...|...ooins 8877 |......... 8831 |.......... AT AT 8877 | oo | (448)|......... (448)|......... 212, XXX.
59001K100 | MERITORINC .........cooiiiiiiiiiiinnn ... |12/20/2017| IS GROUP INC, NEW
YORK ...ovvvvi 509.000...... 12218 ... XXX ..o |.oooiins 6412|......... 6,322 |.......... 90| [ 90| e e 6412 .o 5806 |......... 5806 |............. . XXX
59156R108 | METLIFEINC ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 90.000{...... 11,690 ... XXX... |....... 11440 ....... 11644 |........ (04) | oo (04) | oo 11440 ... 250 ... 250......... 1441, XXX.
592688105 .| METTLER-TOLEDO INTERNATIONAL | ........ ... |12/19/2017| INVESTMENT TECH
GROUPINC ........ccoou| v 7.000]....... 44450 ... XXX ... | 2043 |......... 2930(.......... B e [ 1B | 2043 1502]......... 1502 ..o . XXX
60754101 | MICHAEL KORS HOLDINGSLTD .............. C |12/19/2017) INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1,266]... XXX .. [t 856|.......... 860|.......... @)oo e @i [ 856 |.....coeis [ 410(.......... 40| . XXX
595017104 .| MICROCHIP TECHNOLOGYINC .............. ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|......... 896 |... XXX...|.oooirnn. 647 |.......... 642|........... Bl 5l 647 | .o 49|, 49|, 141. XXX.
594918104 .| MICROSOFTCORP ........ooiiiiiines ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 540.000...... 46,328 ... XXX... [....... 34,002(....... 33556 (......... 46| 46| .. 34,002 (... | 12,326]....... 12326 |......... 859|. XXX.
59522J103 .| MID-AMERICA APARTMENT COMMUNIT ...... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|......... 995|... XXX ... |.ooiiinn. 97| ... 979 | ...l O e e O [ 971 [ 80, 4| 35|. XXX.
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N51488117 | MOBILEYENV ..........ccooiiiiiiiii, C |12/13/2017| CANTOR FITZGERALD &
COIN ... 213.000]...... 13326 ... XXX... |.oooiiins 7706 |......... 8120|........ @13) | (@13) oo [ TT06 ..o [ 5620 |......... 5620 |............. . XXX
607828100 .| MODINE MANUFACTURINGCO ............... 12/20/2017| ISI GROUP INC, NEW
YORK ..o, 244000(....... 5166 ... XXX... |......... 3347 ... 3636|........ (288) | .o [ (288) .o e 37| 1819]......... 1819 ... . XXX
608190104 .| MOHAWK INDUSTRIESINC ................... 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 18.000]....... 4977 (... XXX ... | 3628|......... 359 |.......... B4 B 3628 ... 1349 ......... 1349 ... . XXX
60871R209 | MOLSON COORS BREWINGCO .............. 12/19/2017| INVESTMENT TECH
GROUPINC .............]|oeie 20.000f....... 1613]... XXX .. [, 1957 | ... 1946 .......... M e [ Ml | 1957 | [ (344)[......... (344)[.......... 33|. XXX.
609207105 .| MONDELEZ INTERNATIONAL ................. 12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 90.000f....... 3889 ... XXX...|.ooooins 4033(......... 3990 (.......... A3 A3 4033 (... (143) | ......... (143) | .......... 54|. XXX.
609839105 .| MONOLITHIC POWER SYSTEMS ............. 12/20/2017| ISI GROUP INC, NEW
YORK ...ovvvvi 170.000...... 19621 ... XXX ... |....... 12,991)....... 13928|........ (937) | oo [ 937) | e [ 12991 | [ 6,630 (......... 6,630 (......... 136]. XXX.
61166W101 | MONSANTOCO ........ooooviiiiiiiin, 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 3479 ... XXX ..o |.ooiiins 3165(......... 3156 (... O [ 9. [ 3465 (. 4. 4. 65|. XXX.
61174X109 | MONSTER BEVERAGE CORP ................ 12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|......... 642|... XXX... |.ooooii. 450 .......... 43| Tl Tl 450 .. 191 191 . XXX
615369105 .| MOODY'SCORP .........oovvviviiiiiaee 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 3002(... XXX...|.ooiinn 1894 ......... 1885]........... O [ 9. [ 1894 ... 1,108|......... 1,108 .......... 30|. XXX.
617446448 .| MORGAN STANLEY ...........coovivivininnn 12/19/2017| INVESTMENT TECH
GROUPINC ...........oo|vene. 110.000 ....... 5818 ... XXX ... |.coooiiis 4617 (......... 4648(......... (BO) oo [ [ BO) .o e 4617 (.o | 1201]......... 1201 ... 99|. XXX.
620076307 .| MOTOROLA SOLUTIONSINC ................. 12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 10.000|......... 932|... XXX...o|.oooiin, 828|.......... 829|.......... (Mo e [ M [ 828 | ... 105].......... 105].......... 141. XXX.
55345K103 | MRC GLOBALINC .........ccovvviiiiinnnne. 12/20/2017| ISI GROUP INC, NEW
YORK ...oovvvvi 275.000(....... 4483 (... XXX ... [ 5701|......... 5572|......... 130 e e [ 130 .o |, 5701 . oo |, (1,218) | ....... (1,218) ..o . XXX
626717102 .| MURPHY OILCORP ................cooeenes . 109/18/2017| ITGINC,NEWYORK ... |...... 190.000....... 48441 ... XXX... | 547 |......... 5915 .......... B2 i [ 32| 5947 ..o | (1,103) | ....... (1,103) | ......... 143]. XXX
62855J104 .| MYRIAD GENETICSINC ...................... 12/20/2017| ISI GROUP INC, NEW
YORK ..o 262.000....... 9,056 ... XXX... |.cooviins 43791 ......... 4368 (.......... M e [ Ml | 4379 .. 4677 (......... 4677 (............. . XXX
Y62132108 | NAVIGATORHOLDINGSLTD ............evee C |12/20/2017| 1SI GROUP INC, NEW
YORK ..o 8.000(.......... 80|... XXX .. |.oooiiiiitn BT | o [ e e 87 . o [ (] T (] T . XXX
64110L106 .| NETFLIXINC ... 12/19/2017| INVESTMENT TECH
GROUPINC .............| e 34.0001....... 6,357 ... XXX...|.oooiiiis 4239(......... 4209 .......... 0 i e 30 .o o 4239 .. 2181 218 ... . XXX,
65249B208 | NEWS CORP .........coviiiiiiiiiiin, . 05/09/2017| ITG INC,NEWYORK ....|....... 60.000(......... 787 ... XXX .o |t 6. 708|........... Bl [ Bl [ 6| [ T VAT PO 6. XXX.
65339F101 | NEXTERA ENERGY INC 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 70.0001...... 10,784 | ... XXX ... |..oooins 8382|......... 8362 |.......... 200 [ 2. 8382 ..o 2402(......... 2402(......... 275|. XXX.
654106103 .| NIKEINC ........coovviiiiiiii 12/19/2017| INVESTMENT TECH
GROUPINC ... 80.000....... 5136 ... XXX ... |.oooiiiis 4090 ......... 4066 (.......... 23| [ 28| 4090 (..o |t 1047 |......... 1047 .......... 43, XXX.
655844108 .| NORFOLK SOUTHERNCORP ................. 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 40.000]....... STAT| ... XXX ... | 4319(......... 4323(.......... @ e @l [ 4319 .o 1428|......... 1428|.......... 98|. XXX.
665859104 .| NORTHERN TRUSTCORP .............o.ues 12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|......... 980 ... XXX...|.ooiiiinn. 884|.......... 891, D e D [ 884 .. 96| 96| 12(. XXX.
666807102 .| NORTHROP GRUMMANCORP ................ 12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 26.000(....... 7984 ... XXX ... | 6,043|......... 6,047 |.......... @ e @l [ 6,043 ... 1941 ... 1941 ..., 74|, XXX.
67020Y100 | NUANCE COMMUNICATIONSINC .............| ... 12/20/2017| ISI GROUP INC, NEW
YORK ...ovvvvi 543.000(....... 8952 ... XXX...|.oooiiiis 8693|......... 8,091 |......... 602 .o [ 602 .o 8693 ..o | 259 .. 259 . XXX
670346105 .| NUCORCORP .........cooiiiiiiiiiin 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 1872 ... XXX ... ..o 1816]......... 1,786 .......... B0 e [ 30 .o e 1816 .o [ 56| ..o 56|, ... 34| XXX.
67066G104 | NVIDIACORP ........o.oiiiiiiiiiiinn 12/19/2017| INVESTMENT TECH
GROUPINC ... 43.000]....... 8431 ... XXX ... |.oooiiins 4564 (......... 4590 (......... (26) | .o e [ (26) | ..o e 4564 (... ] 3867 |......... 3867 .......... 24|. XXX.
674599105 .| OCCIDENTAL PETROLEUMCORP ............ 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2835 |... XXX...|.ooooiiis 2,856 |......... 2849 ........... Tl Tl | 2856 (... (22) ..o (22) ..o 92|. XXX.
681919106 .| OMNICOM GROUPINC ..............ccovve 12/19/2017| INVESTMENT TECH
GROUPINC .............|veiies 20.000f....... 14770 XXX o, 1,716 ... 1702 .. N U PPN FTTT L O P 1716 [ (240) [ ......... (240) [ .......... 33|. XXX.
682189105 .| ON SEMICONDUCTORCORP ................. 12/20/2017| ISI GROUP INC, NEW
YORK ..o 442.000]....... 9320 ... XXX... |.coooinn 49111......... 5640|........ (T29) | oo [ (T29) | oo e 491 . 44091 ......... 4409 (............. . XXX
68389X105 | ORACLECORP ........ccoviviiiiiiiiiinnnn 12/19/2017| INVESTMENT TECH
GROUPINC ... 60.000....... 2867 ... XXX ..o |.oooiiins 2330(......... 2307 ..o 23| [ 2| 2330 e 537 .o 537 .o 43|, XXX.




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
4 5 6 7 8 9 10 16

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
67103H107 | OREILLY AUTOMOTIVEINC .................. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 22.000f....... 5346 ... XXX ... |.ooooiiis 6197 |......... 6,125 .......... T2 20 o, BA97 .o 851)[...oe.. (851) e . XXX
693718108 .| PACCARINC .........ovoviiiiiie ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ..o 10.000|......... 709]... XXX .. [t 645|.......... 639|........... Bl o [ [ Bl [ 645 ... 64]............ 64|.......... 10(. XXX.
69404D108 | PACIFIC BIOSCIENCES OF CALIFOR ......... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 4470001 ....... 1272 ... XXX ..o | 1386 ..o [ e e 1386 ... [ (M3) ... (M3) .o . XXX
695156109 .| PACKAGING CORP OF AMERICA ............. ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 10.000|....... 1,188]... XXX ... ..o TAT0 o [ e 170 o 18l 18l . XXX
695263103 .| PACWESTBANCORP ..o ... |12/04/2017| UBS SECURITIES LLC,
STAMF ... | 1,487.000...... 71276 ... XXX ... [....... 77,108 ....... 80,952...... (B844) [ ..o | [ (3844) ... | T7A08 | ..o | (5832)....... (5832)....... 2,033[. XXX.
701094104 .| PARKER-HANNIFINCORP .................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veiie 29.000f....... 5743 |... XXX ... |.ooiiiis 4,058 (......... 4060 .......... @ e @ o [ 4058 (... e 1685|......... 1685|.......... 77|, XXX.
703395103 .| PATTERSONCOSINC .............cceena, ... |05/09/2017| ITG INC,NEWYORK ... |....... 90.000{....... 3998 |... XXX...|.oooiins 3686 |......... 3693|.......... D e D [ 3686 (... 33| 33| 45|, XXX.
70450Y103 | PAYPAL HOLDINGS INC ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 40.000]....... 2979 ... XXX |.oiiiins 1597 | ... 1579 .. 19 e [ 19 1597 | [ 1381 ... 1381 .. . XXX
G7S00T104 | PENTAIRPLC ... C |12/19/2017) INVESTMENT TECH
GROUPINC .............| ... 10.000|......... 692]... XXX...|..oooin. 564|.......... 561|........... Al Al 564 |. ... 127 127 141. XXX.
712704105 .| PEOPLE'S UNITED FINANCIALINC ........... ... |05/09/2017| ITG INC,NEWYORK ... |...... 150.000....... 2620 ... XXX ... |.ooooinn 2911 ... 2904 |........... Tl Tl | 2011 291) ... (VX)) 51]. XXX.
T | 713448108 .| PEPSICOINC ........covviiiiiiiiiin ... |12/19/2017| INVESTMENT TECH
- GROUPINC ...........oo|vene. 130.000(...... 15414 ... XXX ... |....... 13,638]....... 13602|.......... 6 . e . | 13638 ..o [ 177 177 306|. XXX.
P | G97822103 |PERRIGOCOPLC ... C |12/19/2017) INVESTMENT TECH
a GROUPINC .............| ... 30.000f....... 2576 ... XXX ..o |.oooiinn 2487 |......... 2497 |......... (10) oo [ [ (10) .o o 2487 ..o 89 ). 89|.......... 15]. XXX.
717081103 .| PFIZERINC .......cooviii i ... |12/19/2017| INVESTMENT TECH
GROUPINC ...........oo|vene. 280.000...... 10,333 ... XXX..o |.ooiins 9109 |......... 9,094 |.......... N U PPN FTTT L O P 9109 ..o [ 1225|......... 1225|......... 358, XXX.
718172109 .| PHILIP MORRIS INTERNATIONALIN .......... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 140.000...... 15132 ... XXX ... |....... 12,853 ]....... 12,809 |.......... A 7% OO 12853 | ..o [ 2279 (......... 2279 (......... 41 XXX.
718546104 | PHILLIPS 66 ............ccoviiiiiiiiee, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|veie 40.000]....... 3964 ... XXX ... |.oooiiins 3463|......... 3456 |........... Tl Tl | 3463 (... 501 501 |......... 109|. XXX.
723484101 .| PINNACLE WEST CAPITALCORP ............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 140.000...... 12,117 ... XXX ... . XXX
723787107 .| PIONEER NATURAL RESOURCES CO .......... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 30.000f....... 4805(... XXX... . XXX
724479100 .| PITNEY BOWES INC ... .o..|... |03/20/2017| ITGINC, NEWYORK .... |...... 110.000....... 1418]... XXX... . XXX
72703H101 | PLANETFITNESSINC ..., ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 152.000....... 5215[... XXX ... . XXX
693475105 .| PNC FINANCIAL SERVICES GROUP I .......... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ..o 70.000{...... 10,154 ... XXX ... . XXX
733174700 .| POPULARINC ... C |[12/20/2017) ISI GROUP INC, NEW
YORK ..o, 224.000(....... 7838 ... XXX... . XXX
693506107 .| PPG INDUSTRIESINC .............ccevvvnes ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ..o 40.000]....... 4651(... XXX... . XXX
69354N106 | PRAGROUPINC ...........ccccovvviiinnes ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 18.000|......... 599|... XXX... [.....oo.. B30 . [ e e e 630 ..o [ (K101 T (K101 TR . XXX
74005P104 | PRAXAIRINC .......coooiiiiiiiiii ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 6,165 |... XXX... |......... 4701(......... 4688(.......... N O PPN F L OO P 4701 ... 1464|......... 1464|......... 126|. XXX.
741503403 .| PRICELINE GROUP INC/THE .................. ... |12/19/2017| INVESTMENT TECH
GROUPINC ...........ou| e 6.000...... 10,683 ... XXX... |.oooiiins 8857 |......... 87%|.......... B . [ 61| .o e 8857 ..o e 1826|......... 1826 ............. . XXX
742718109 .| PROCTER & GAMBLE CO/THE ................ ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 300.0001...... 27493 (... XXX .. [....... 25310 ....... 25224 .......... 86| ..o [ 86| ... [ 25310 ..o | 2183 (......... 2183 (......... 821, XXX.
744320102 .| PRUDENTIAL FINANCIALINC ................. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| e 60.000....... 7009(... XXX..o|.oooiinn 6225|......... 6244 |......... (] [ [ (] o 6,225 ... T84 T84 180|. XXX.
74460D109 | PUBLIC STORAGE ...........ccvviiiinnn.e. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 26.0001....... 5412 ... XXX ... |.ooooiiis 5749|......... 5811|......... 62) .o [ [ 62) ..o o 5749 ... | B37)[.ovnn @37)[.onnn 152]. XXX
693656100 .| PVHCORP ..o ... |12/19/2017] INVESTMENT TECH
GROUPINC .............]| e 20.000f....... 27310 XXX oo | 1814 ......... 1805]........... 9 [ 9 [ 1814 N7 N7 2. XXX.
N72482123 | QIAGENNV ..., C |12/20/2017| 1SI GROUP INC, NEW
YORK ..o 230.000....... 9,098 ... XXX... |......... 7981 ... 8321|........ (340) | ..o [ (340) | ... o 7981 . 1M7L 1AM7 ] . XXX
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74736K101 |QORVOINC ..o ... |12119/2017| J.P. MORGAN CLEARING
CORP ......oovvii] e 278.000...... 18712... XXX ... |..oons 14,092]....... 14,659 |........ (B67) | v [ | (567) | e e 14,002 .. [ 4620(......... 4620(............. . XXX
747525103 .| QUALCOMMINC ..o, ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 80.000....... 5457 ... XXX ..o |.ooiiis 5268 |......... 5216 |.......... B2| . i [ B2 . i 5268 ... | (1M0) [ ......... (1M0) [ ......... 179]. XXX.
748341100 .| QUEST DIAGNOSTICSINC ................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 10.000|......... 994 |... XXX ... |.ooiiii, 98| ..., 99|, (Mo e [ M [ M. T (4 T 18]. XXX.
74837P108 | QUICKLOGICCORP ..........covviiinines ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 8.000(.......... 130 XXX | M e e e e e Ml 20 20 . XXX
751212101 .| RALPHLAURENCORP ...............oooeues ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 10.000|......... 973 ... XXX ..o | 908|.......... 903|........... Al Al 908 | ..o [ 65)............ 65|.......... 15(. XXX.
753422104 | RAPID7INC ........cooiiiiiiiii ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o [ 20.000(......... 77| XXX 01| e e e e e 301 . [ 6. i 76| .o, . XXX
754730109 .| RAYMOND JAMES FINANCIALINC ............ ... |12/20/2017| WILLIAM BLAIR & CO,
CHICA ................ | 137.000...... 1,732 ... XXX .o | 9995 |......... 9490 |......... 505 .. [ 505 .o 9995 ... 1,736 ......... 1736 ... 99|. XXX.
755111507 .| RAYTHEONCO ......ovviiiieiee ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 36.000....... 6,746 ... XXX ... |.cooiiiis 5147 ......... 512 B e e 3B SAAT | 1599 ......... 1599 ......... 113]. XXX.
756577102 |REDHATINC ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 10.000]....... 1,288)... XXX... ..ot 702].......... 697 |........... Sl e Sl [ T02| .o 587 ..., 587 ..o . XXX
T | 75886F107 | REGENERON PHARMACEUTICALSINC ....... ... |12/19/2017| INVESTMENT TECH
- GROUPINC ........ccoou| v 9.000(....... 3471 ... XXX .o | 3378|......... 3304 |.......... T5 i e 5 s o, 3378 [ 9Bl 9B . XXX
P |761713106 .| REYNOLDS AMERICANINC .................. ... |07/25/2017| CASH & STOCK MERGER....... 950.000...... 62,532 (... XXX... [....... 53,395 |....... 53238 (......... 157 [ e 157 53395 (... | 9137 [......... 9137 [......... 969|. XXX.
3 773903109 .| ROCKWELL AUTOMATIONINC ............... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| e 21.000....... 4070 (... XXX ... [t 2826|......... 2822|........... B 3o 2826 ..o 1244 ......... 1244 .......... 65|. XXX.
774341101 .| ROCKWELL COLLINSINC ..............c.eee. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 10.000]....... 1349 ... XXX ..o [ 936|.......... 928|........... O [ 9o [ 936 ..o [ 42| 42| 13]. XXX.
775133101 |ROGERSCORP ...........cooiiiiiin, ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 228.000]...... 26,727 (... XXX ... [, 16,593 |....... 17513 ........ (920) | .o [ (920) | oo e 16,593 | ..o [ 10,133 ]....... 10,133 ..o . XXX
776696106 .| ROPER TECHNOLOGIESINC ................. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 25.000(....... BATT|... XXX ... |.ooiins 4585(......... 4577 (........... Bl [ 8l .o [ 4585( .. ... ] 1892]......... 1892].......... 35|. XXX.
778296103 .| ROSSSTORESINC ..........ccoviiiienn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eies 20.000f....... 1570 ... XXX ... [, 1328|......... 1312 16| | [ 6 | 1328 [ 242, 242 10(. XXX.
V77807103 | ROYAL CARIBBEAN CRUISESLTD ........... C |12/19/2017) INVESTMENT TECH
GROUPINC .............| ... 10.000]....... 1,265]... XXX... . XXX
783549108 .| RYDERSYSTEMINC ...t ... |06/19/2017| ITG INC,NEWYORK ... |....... 70.000f....... 4695(... XXX... . XXX
78409V104 | S&P GLOBALINC ........oovviiiiiiiiinns ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 32.000f....... 5503 (... XXX... . XXX
794661302 .| SALESFORCE.COMINC ...................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| .o 40.000]....... 4169 (... XXX... . XXX
800677106 .| SANGAMO THERAPEUTICSINC .............. ... |12/20/2017| IS GROUP INC, NEW
YORK ...ovvvvi 187.000....... 2950 ... XXX ... |.ooooiiinn. 591|.......... 570|.......... 20 20| e B 2359 (......... 2359 ... . XXX
78410G104 | SBA COMMUNICATIONS CORP ............... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 31590 XXX .o 3018 oo [ e e e e 3018 .o | Wl W . XXX
806857108 .| SCHLUMBERGERLTD ............c.oeevennne. C |12/19/2017) INVESTMENT TECH
GROUPINC .............|vene. 110.000....... 7079)... XXX ..o |.ooiins 9246 |......... 9235 .......... M e [ Ml | 9246 | ... | (2,167) | ....... (2167)[......... 164|. XXX.
811065101 .| SCRIPPS NETWORKS INTERACTIVE | ......... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 10.000|......... 837 ... XXX ... |.oooiiii, 9| 4| Bl o [ [ Bl [ T [ M8|.......... M8|.......... 12(. XXX.
G7945M107 | SEAGATE TECHNOLOGYPLC ................ C |12/19/2017) INVESTMENT TECH
GROUPINC ... 10.000|......... 210 XXX .o | /1. 382 (Mo e M [ 1| [ A A 15]. XXX.
816851109 .| SEMPRAENERGY ..., ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 40.000]....... 4486 (... XXX... [ 40441......... 4026 (.......... 19 e [ 19 4044 1. 42 ... 42 ... 99|. XXX.
816850101 .| SEMTECHCORP ..........ccoovviiiiiiinnnn ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 191.000....... 6499 ... XXX ... |.oooiiiis 5754 |......... 6,026|........ 272) | oo e 272) | oo e 5754 . i T44| ... T44| .. . XXX
824348106 .| SHERWIN-WILLIAMS CO/THE ................. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 16.000]....... 6589 ... XXX...|...oooons 4326 (......... 4300(.......... 260 [ 26| e 4326 (... 2263 (......... 2263 (.......... 54|. XXX.
82669G104 | SIGNATURE BANK/NEW YORKNY ............ ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 67.000....... 9168 (... XXX ... |....... 10,0841 ....... 10,063 |.......... 20 20 e 10,084 | ..o | 916)|......... 916) ..o . XXX




ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

SCHEDULE D - PART 4

Showing All Long-Term Bonds and Stocks SOLD, REDEEMED, or Otherwise DISPOSED OF During Current Year
4 5 6 7 8 9 10 16

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
(81276100 | SIGNET JEWELERSLTD ........ccovvnenn.e. C |12/19/2017) INVESTMENT TECH
GROUPINC .............]| e 10.000|......... 532|... XXX... . XXX
826919102 .| SILICON LABORATORIESINC ................ 12/20/2017| ISI GROUP INC, NEW
YORK ... 54.000....... 4884 (... XXX... . XXX
828806109 .| SIMON PROPERTY GROUPINC .............. 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 50.000{....... 8419|... XXX ... . XXX
83088M102 | SKYWORKS SOLUTIONSINC ................. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.venen 199.000...... 19414 ... XXX ... . XXX
78440X101 | SLGREENREALTYCORP ..................e. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| .o 20.000f....... 2,032|... XXX... . XXX
784541100 .| SMENERGY CO ......oovviiiiiiieiea ... |12/20/2017| ISI GROUP INC, NEW
YORK ...ovvvvi 123.000(....... 2567 ... XXX... . XXX
833034101 . SNAP-ONINC ... 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 14.000]....... 2412|... XXX ... . XXX
844741108 .| SOUTHWEST AIRLINESCO ................... ... |12/19/2017| INVESTMENT TECH
GROUPINC ...........o.|vene. 100.000 ....... 6588 |... XXX... . XXX
845467109 .| SOUTHWESTERN ENERGYCO ............... ... |05/09/2017| ITG INC,NEWYORK ... |...... 530.000....... 3792(... XXX... . XXX
847560109 .| SPECTRA ENERGY CORP ... |02/27/2017) MERGER - ENBRIDGE .. |...... 810.000...... 33410(... XXX... . XXX
IT1 | 790849103 .| STJUDE MEDICALINC ..o . |01/05/2017| MERGER - ABBOTT
- LABORATOR ............| .ot 330.000]...... 15443 ... XXX ... . XXX
P 1854502101 .| STANLEY BLACK & DECKERINC ............. ... |12/19/2017] INVESTMENT TECH
:“ GROUPINC .............| oo 30.000(....... 5058 |... XXX... . XXX
855030102 .| STAPLESINC ........oooiiiiiiiiie 09/13/2017) BNY MELLON ...........[...... 550.000(....... 5638|... XXX... . XXX
855244109 .| STARBUCKS CORP .........ovoviiiiiiiin 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 80.000....... 4638(... XXX... . XXX
857477103 .| STATESTREETCORP ...t 12/19/2017| INVESTMENT TECH
GROUPINC .............| e 20.000f....... 1957 ... XXX ..o oo 54T 1554 | o @) e e B e 1847 | o 10 410(.......... 24|. XXX.
858119100 .| STEEL DYNAMICSINC ..........ccooovinnnn 12/20/2017| ISI GROUP INC, NEW
YORK ... 22.000(......... 951 ... XXX...|.......... 804].......... T83 . 22 e 22 804|. ... AT U7l 13]. XXX.
858912108 .| STERICYCLEINC ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|oeie 20.000f....... 1,355| ... XXX ... [ 1839 1541 @ e @ 1539 [ (184) (184) [ ..o . XXX
(84720104 | STERISPLC ... 12/20/2017| ISI GROUP INC, NEW
YORK ... 80.000....... 7A57 ... XXX ..o |..o.5209] .. 5301 (182) | [ e (182) 5209 1,048 1948 .......... 94|. XXX.
863667101 .| STRYKERCORP ..........ccoooiiiiiiinn. 12/19/2017| INVESTMENT TECH
GROUPINC .............|.eies 30.000f....... 4657 (... XXX...|.........3619......... 359 . 24 28 3619 ... | 1,088 1,038].......... 38|. XXX.
867914103 .| SUNTRUSTBANKSINC ..........ccoovennnn 12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 1,968|... XXX... [.........1835]......... 1646 | ... (10) [ oo e 0) | 1635|383 333 .. 40|. XXX.
87074U101 | SWIFT TRANSPORTATIONCO ................ ... [09/112017) MERGER ............... |..... 1,288.800...... 46,019|... XXX ... [....... 46019]....... 43604 |....... 2415 . 25 46,019 ..o [ [ . XXX
87165B103 | SYNCHRONY FINANCIAL ..................... 12/19/2017| INVESTMENT TECH
GROUPINC ... 60.000....... 2289 ... XXX...o|.ooooo 2161 2476 oo (15) | [ (15) | .o o 2461 | 127 127 34|, XXX.
871829107 .| SYSCOCORP .......cooviiiiiiiiie ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2439 (... XXX |24 2215 26 [ e 2B 2241|199 199].......... 53|. XXX.
741447108 | TROWE PRICEGROUPINC .................. ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 20.000f....... 2,062(... XXX... .o 51 1505 .o B e B 151 BB 551 . 34|, XXX.
87403A107 | TAILOREDBRANDSINC .............coeeee 12/20/2017| ISI GROUP INC, NEW
YORK ..o 347.000(....... 7498 |... XXX ... .o 6,704 |......... 8,866 |...... (2162) .o | [ (2162) ..o | 6704 ... 794 ... 794 192]. XXX.
875372203 .| TANDEM DIABETES CAREINC ............... 12/20/2017| ISI GROUP INC, NEW
YORK ...ovvvvi 144.000(......... 360|... XXX...[.ooinn. 145 e 1145 . (785) | ......... (785) ..o . XXX
87612E106 | TARGETCORP ... ..., ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2561 |... XXX ... |.ooooins 2909 (......... 2889.......... 200 [ 2. 2909 ... (348)[......... (348) [ .......... 98|. XXX.
H84989104 | TE CONNECTIVITYLTD .......cooiviiinnnn C |12/19/2017) INVESTMENT TECH
GROUPINC .............|veiies 30.000f....... 2876 ... XXX ... |.oooiiis 2097 |......... 2078|.......... 19 e [ 19 2097 oo | 79| 79| 47|, XXX.
G87110105 | TECHNIPFMCPLC ...t C |[12/20/2017) ISI GROUP INC, NEW
YORK ..o 80.000....... 2369 ... XXX ... |.ooooins 2507 oo e e e e e 2507 .o (138) | ......... (138) [ ....vnne 10(. XXX.
87901J105 .| TEGNAINC ... ... |06/19/2017| LIQUIDATING DIVIDEND |...... 230.000....... 5305(... XXX... |.ooooiins 6811 |......... 7,082|........ (270) | oo [ (270) | oo e 6811 .o | (1,507) | ....... (1,507) | ..o 64|. XXX.
880349105 .| TENNECOINC .........coooiiiiiiinns ... |04/06/2017| WILLIAM BLAIR & CO,
CHICA.................. ... 235.000]...... 14,006 ... XXX... |....... 13,863]....... 14,680|........ (818) ..o [ (818) ..o [ 13,863 ... [ 1441.......... 1441.......... 59]. XXX.
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88076W103 | TERADATACORP ..., ... |05/09/2017| ITG INC,NEWYORK .... |...... 140.000 ....... 4045(... XXX ... [ 3806 |......... 3,804 . XXX,
881609101 .| TESOROCORP ............. ....|... |08/01/2017| MERGER - ANDEAVOR . |...... 140.000...... 12453 ... XXX ... |....... 12294 |....... 12,243 . XXX
881667101 | TESSERA HOLDING CORP . ... |... |02/23/2017) MERGER - XPERICORP |..... 2,316.000...... 997 [ ... XXX ... [t 9197 ...... 102,367 . XXX
882508104 .| TEXAS INSTRUMENTS INC 12/19/2017| INVESTMENT TECH
GROUPINC .............|veiin 70.000f....... 7284 ... XXX ..o |ooooiiins 5194 |......... 5,108 . XXX
883556102 .| THERMO FISHER SCIENTIFICINC ............ ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 36.000....... 6979... XXX ... |...oooins 5005 |......... 5,080 . XXX
886547108 .| TIFFANY &CO ... ... |12/19/2017| INVESTMENT TECH
GROUPINC ... 20.000f....... 2,008|... XXX...|.oooiiinn 1540|......... 1549 .......... O e e O i o 1540 ..o [ 468 (.......... 468 (.......... 29|. XXX.
887317303 .| IMEWARNERINC ..., ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| oo 50.000f....... 44921 ... XXX... | 48231......... 4827 (.......... @ e @l [ 4823 (... (X301 (X3 P 80|. XXX.
88870P106 [TIVOCORP ........ccoviiiiiiiiiiiian ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 1,287.000...... 18385 ... XXX... |....... 25331 ....... 2689 ...... (1,567) [ oo | e [ (1,567) .o | 25331 . | (6,946) | ....... (6,946) | ......... 927|. XXX.
872540109 .| TIXCOSINC/THE ..., ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 3801 ... XXX ... |.ooooins 3788 |......... 3757 ...t B2 i [ 32| 3788 .o 1B 13 60|. XXX.
891027104 .| TORCHMARK CORP ..........c.ocoviiiinnnn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|venen 130.000(...... 730 XXX oo | 9567 |......... 9589 |......... (22) .o [ 22) .o [ 9567 | ..o [ 21470 ... 247 ... 7|, XXX.
892356106 .| TRACTORSUPPLYCO ..o ... |12/19/2017] INVESTMENT TECH
m GROUPINC .............| ... 10.000|......... 705|... XXX... . XXX
— [ 893641100 .| TRANSDIGM GROUPINC ..................ee ... |12/19/2017| INVESTMENT TECH
Fa GROUPINC .......ccoooi| v 9.000(....... 2438|... XXX... . XXX,
=~ [ H8817H100 | TRANSOCEANLTD ..o, C |09/18/2017) ITGINC, NEWYORK ... |...... 420.000]....... 3935 (... XXX... . XXX
©0 | 89417E109 | TRAVELERS COS INC/THE ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|oeie 40.000]....... 5420 (... XXX ... . XXX
89531P105 [ TREXCOINC ......oovvviiiiiiiiii ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 111.000...... 12,008 ... XXX ... . XXX
Q9235V101 | TRONOXLTD ...t C |[12/20/2017) ISI GROUP INC, NEW
YORK ..o, 581.000...... 11,643 ... XXX ... . XXX
90130A101 | TWENTY-FIRST CENTURY FOXINC .......... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 50.000{....... 1,751 ... XXX ... . XXX
902494103 .| TYSONFOODSINC .........ooviiiiiien ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| oo 10.000|......... 814|... XXX... . XXX
9038438303 | ULTA SALON COSMETICS & FRAGRAN ....... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eeeie 9.000(....... 2,047 (... XXX ... . XXX
904034105 .| ULTRATECHINC ..o ... |05/30/2017| EXCHANGE FOR VEECO
INSTRU .......oooee | 3,530.000...... 76,778 (... XXX ... . XXX
904311206 .| UNDERARMOURINC .............ooeines ... |05/09/2017| ITG INC,NEWYORK .... |...... 210.000....... 4086(... XXX... . XXX
907818108 .| UNION PACIFICCORP ...t ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 100.000...... 13320 ... XXX... . XXX
910047109 .| UNITED CONTINENTAL HOLDINGSIN ........... ... |12119/2017| BNY CONVERGEX, NEW
YORK ..o 926.000...... 64,279 (... XXX ... . XXX
911312106 .| UNITED PARCEL SERVICEINC ............... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|....... 60.000....... 7138 )... XXX ... . XXX
911363109 .| UNITEDRENTALSINC ..ot ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eiies 10.000|....... 1663]... XXX... . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 80.000...... 10,139 ... XXX ... . XXX
91324P102 | UNITEDHEALTH GROUPINC ................. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............]| e 78.000...... 17,316 ... XXX ... . XXX
91347P105 | UNIVERSAL DISPLAY CORP .................. ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o, 535.000]...... 71198 (... XXX ... . XXX
913903100 .| UNIVERSAL HEALTH SERVICESINC ........... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............]|oeiie 10.000....... 1,130]... XXX... . XXX,
917047102 .| URBAN OUTFITTERS INC ... |03/20/2017| ITG INC,NEWYORK .... |...... 100.000....... 2344 |... XXX ... . XXX
902973304 .| USBANCORP ..........ooiiiiiiii ... |12/19/2017] INVESTMENT TECH
GROUPINC .............] oo 50.000{....... 2726|... XXX... . XXX
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91913Y100 | VALEROENERGYCORP ..................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]|oeiie 40.000]....... 3521 ... XXX ..o |.oooiins 2736|......... 2733 ... Al 4l 2736 o 785 ... 785|......... 112]. XXX.
92220P105 | VARIAN MEDICAL SYSTEMSINC ............. ... |01/30/2017| ITG INC,NEW YORK ... |......ocoven |ornnnnn 1,186]... XXX ... ... 1,186|......... 1,310]........ (124) | oo [ (124) | oo [ 1186 oo [ . XXX
922417100 .| VEECO INSTRUMENTSINC ................... ... |12/20/2017| IS GROUP INC, NEW
YORK ..o, 524275(....... 810 |... XXX ... |....... 13,767 |....... 15283 |...... (1516) [ .o | [ (1516) [ .ooee | 13767 | .o (5,656) | ....... (5,656) ............. . XXX
92343E102 |VERISIGNINC ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 10.000|....... 1185 ... XXX ..o [, 762)...... 61| T o T [ T62|. i [ 393 ... 393 . XXX
92345Y106 | VERISK ANALYTICSINC ..........cooevennn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 10.000|......... 960 |... XXX...|...ooovn. 818|.......... 812 ... Bl o [ [ Bl [ 818 .. 142)........ 42 . XXX
92343104 | VERIZON COMMUNICATIONSINC ............ ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|. ...t 190.000...... 10,031 ... XXX... |....... 10,2301 ....... 10142 .......... 87| i [ 87 . i e 10,230 | ..o (199) [ ......... (199) [ ......... 41 XXX.
92532F100 | VERTEX PHARMACEUTICALSINC ............ ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 2902 ... XXX...|.oooiinn 1486|......... 1473 ... B e [ B 1486 ... [ 1416 ......... 1416 ............. . XXX
918204108 .| VFCORP ...........cooiiiiii ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.eie 20.000f....... 1476 ... XXX ... [ 1074 ......... 1,067 ... Tl Tl | 1074 402(.......... 402(.......... 34|, XXX.
92826C839 |VISAINC ... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 160.000...... 17936 ... XXX ... |....... 12,576 ....... 12483 |.......... 9B [ 9B 12576 | oo [ 5361 [......... 5361 [......... 110]. XXX.
928377100 .| VISTAOUTDOORINC ...t ... |12/20/2017| IS GROUP INC, NEW
m YORK ..o, 404.000]....... 6,033 ... XXX...|.cooiins 8215 | .o [ e e e e 8215 . ... | (2,182) | ....... (2182) ... . XXX
= 1929042109 .| VORNADO REALTY TRUST .............ceens ... |12119/2017| ITG INC,NEW YORK ... |....... 10.000|....... 4830 (... XXX... [t 4885(......... 1,044 ....... 384 3841 4885 (... (55) | evevnnn (55) | oo 26|. XXX.
P 1929160109 .| VULCAN MATERIALS CO ..................... ... |12/19/2017] INVESTMENT TECH
3 GROUPINC .............| .o 20.000f....... 2384 ... XXX..o|.oooiiiin 2539|......... 2503 |.......... 36 . [ 36 . [ 2539 (155) | ......... (155) ...t 20|. XXX.
92927K102 | WABCOHOLDINGSINC ..........c.oevvennn ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o 33.000f....... 4751 (... XXX ... | 3373 ... 3503|........ (130) | oo [ (130) | v e 3373 1378 ... 1378 .. . XXX
931427108 .| WALGREENS BOOTS ALLIANCE INC .......... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|...... 100.000....... 72150 XXX ..o | 8355|......... 8276 |.......... T 9. o 8355 ... | (1,139) | ....... (1139) [ ......... 155]. XXX.
931142103 .| WAL-MART STORESINC ..................... ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|.vene. 120.000...... 11,852 ... XXX.oo |oooiiinn 8328|......... 8294 |.......... Ml Ml 8328 ... 3523 |......... 3523 |......... 184]. XXX.
254687106 .| WALTDISNEY CO/THE ...................c.e. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|...... 160.000...... 17,884 ... XXX ... |....... 16,713 ]....... 16,675|.......... 38| [ 3. 16,713 IR VAR P IR VAR P 125]. XXX.
93627C101 | WARRIORMET COALINC .................... ... |12115/2017| RBC CAPITAL MARKETS
LLC, oo | 113.000....... 2821 ... XXX ..o |ooiins 1907 | o [ e e e 1907 | [ 94| ... 9M4|....... 1278|. XXX.
94106L109 .| WASTE MANAGEMENTINC .................. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 17120 XXX 1423|......... 1418 ... Sl e Sl [ 1423 289|.......... 289|.......... 34| XXX.
941848103 .| WATERSCORP ...........ccoiiiiiiiine, ... |12/19/2017| INVESTMENT TECH
GROUPINC .......ccoooi| v 7.000]....... 1386]... XXX ... [.ooooiinn 942|.......... 91| ... T o T [ 942 o L L . XXX
942622200 .| WATSCOINC ... ... |12/20/2017| IS GROUP INC, NEW
YORK ....oooov [ 64.000...... 10273 ... XXX ..o |.oooiins 9614 |......... 9480 |......... B4 134 9614 ... 659|.......... 659|......... 247, XXX.
94733A104 | WEB.COMGROUPINC .............covven. ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 114.000 ....... 2595 ... XXX ..o |.ooiiiin 1,783 ... 241 ... (628) | .o [ (628)...cvees e 1783 [ 81|l 81| . XXX
947890109 .| WEBSTER FINANCIALCORP ................. ... |12/20/2017| IS GROUP INC, NEW
YORK ..o 102.000 ....... 5758 ... XXX...|...oooons 5217 ......... 5537 |........ BI9) o [ B19) .o e 5217 541 ... 541|......... 102]. XXX.
949746101 .| WELLS FARGO&CO .........ovvviiiiinnn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|vene. 350.000...... 2,130 XXX | 19,105 ....... 19,289 |........ (184) | oo [ (184) | oo [t 19105 |0 [ 2,009 (......... 2,009(......... 539|. XXX.
958102105 .| WESTERN DIGITALCORP .................... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1684 |... XXX... [......... 1362]......... 1359 ... Bl [ 3l [ 1362 .. [ 32| ... 32| ... 30|. XXX.
963320106 .| WHIRLPOOL CORP ...........civiiiinn ... |12/19/2017| INVESTMENT TECH
GROUPINC .............]|oeies 10.000|....... 1661]... XXX .. [......... 1835|......... 1818 ... 7 e [ 7 | 1835 . [ 74y [......... 74)[.......... 43|, XXX.
966837106 .| WHOLE FOODS MARKETINC ................. ... |08/28/2017| NON-BROKER TRADE .. |...... 350.0001...... 14700 ... XXX... |....... 10925]....... 10,766 | ......... 189 e 159 10925 ... [ 3775(......... 3775(......... 161]. XXX.
(96629103 | WILLIS TOWERS WATSONPLC ............... C |12/19/2017) INVESTMENT TECH
GROUPINC .............| e 20.000f....... 3082(... XXX...|.oooiiiis 2440|......... 2446 |.......... B oo e [ G oo e, 2840 642|.......... 642|.......... 25|. XXX.
084423102 .| WRBERKLEY CORP ...........ccoovvivinnnn ... |12/20/2017| ISI GROUP INC, NEW
YORK ..o, 103.000....... 7268|... XXX...|.oooooins 6423 |......... 6,851 |........ @27) | oo @27) .o 6423 | ... 844 .......... 844|......... 160|. XXX.
384802104 .| WW GRAINGERINC ... ... |12/19/2017] INVESTMENT TECH
GROUPINC .............|.eie 23.000f....... 5257 ... XXX ... |.oooiiiis 5350 |......... 5342 ........... Bl [ 8l [ 5350 ..o | (X)) I 93)..onn. 116]. XXX.
98310W108 | WYNDHAM WORLDWIDE CORP .............. ... |12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.0001....... 2270 ... XXX... | 1534|......... 1527 ... Bl 6. | 1534 . 737 . 737 . 46 ). XXX.
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983134107 .| WYNN RESORTSLTD .........coovvivnnnn 12/19/2017| INVESTMENT TECH
GROUPINC .............]|oeiie 10.000|....... 1661]... XXX ... [t 870|.......... 865|........... Sl [ Sl [ 870 ..o [ 91 91 20|. XXX.
984121608 .| XEROXCORP .........cooiiiiiiiiiiiinnn ... |01/03/2017| ITGINC,NEW YORK ... |......ocoven |oennnnn 1559 |... XXX .. ..o 1559 ......... 1483|.......... TO| oo [ 6. e 1559 o [ . XXX
98421B100 | XPERICORP ..........ccoovviiiiiii, 12/19/2017| DEUTSCHE BK SECS
INC,NY oo 1,020.000...... 27,795 (... XXX ... [ 40165 ... | Of oo [ [ Of.cooeis [, 40165 ............. | ... (12,370) | ...... (12,370) [ ......... 698. XXX.
984332106 .| YAHOO!INC ..o ... |06/16/2017| ITGINC,NEWYORK ... |..... 1,010.000...... 52,904 (... XXX... [....... 39,036 (....... 39,057 (......... @O [ @O 39,036 | .....ooii | 13,867 |....... 13,867 ... . XXX
988498101 .| YUMIBRANDSINC .........ooooviiiiiiinnnn. 12/19/2017| INVESTMENT TECH
GROUPINC .............]|oeie 20.000f....... 1656|... XXX... [......... 1276 ......... 1267 ). .o 9 [ 9 [ 1276 o [ 381 381 24|. XXX.
98956P102 | ZIMMER BIOMET HOLDINGSINC ............. ... |12/19/2017] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2427 ... XXX ..o | 2,068|......... 2064 |........... Al Al 2,068 ... 359 ... 359 141. XXX.
98978V103 [ ZOETISINC .....ooviiiiiiii 12/19/2017| INVESTMENT TECH
GROUPINC .............|....... 20.000....... 1455| ... XXX... [......... 1072]......... 1071 ... T o 1072 384].......... 384|........... 8. XXX.
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..o, .. 4648449 ... XXX... |..... 3,981,767 ..... 3,908,707 ..... (37,160) [ ........... 2. 5566|...... 42,724)|........... |..... 3981767 ... | e 666,683 | ...... 666,683 | ...... 55093 |. XXX.
Common Stocks - Mutual Funds
411511306 .| HARBOR INTERNATIONAL-INST .............. ... |12/21/2017| NON-BROKER TRADE .. |..... 7401.925|..... 500,000 (... XXX ... [...... 431,088]...... 432,347 (1,259 .o | 431,088 ... [t 68,912]....... 68,912 . XXX
411511801 .| HARBOR INTL GROWTH-INST ........ 12/21/2017| NON-BROKER TRADE .. |... 44,671.347|..... 652,987 |... XXX ... [...... 5445441 ... ... 544,990 AT 497,531 ... | 155456 | ...... 155,456 | ... . XXX
9299999 Subtotal - Common Stocks - Mutual Funds . ... L o1152,987 (.0 XXX ..o | 975,632 ...... 977,337 L(705) | 928619 |............. [ ..... 224368 |...... 224,368 . XXX
9799997 Subtotal - Common Stocks - Part 4 . .......... ... .o .. 5801437 ... XXX ... |..... 4,957,398 | ..... 4,886,044 |.....(38,866)[........... 2|....... 5566 |...... (44,430) | ........... |..... 4910386 |............. |..... 891,051 ...... 891,051 . XXX
9799998 Summary Item from Part 5 for Common Stocks ... 287479 )... XXX... |...... 277,042 ... 193 (7937) | ........... | 269,105 |............. [...... 18,074 |....... 18,074 . XXX
9799999 Subtotal - COMMON SEOCKS ... .. ...t .. 6,088616|... XXX... |..... 5234441|..... 4,886,044 |..... (38,866) [ ........... 2[...... 13503 |...... (52,367) [ ........... |..... 5179491 | ... | 909,125 ...... 909,125 ..... 102,961 . XXX.
9899999 Subtotal - Preferred and COmMON SOCKS ... ... 6,088616|... XXX... [..... 5234441 ..... 4,886,044 |..... (38,866) |........... 2(...... 13503 |...... (52,367) | ........... |..... 5179491 |.............|..... 909,125]...... 909,125 ..... 102,961 . XXX
9999999 TOAIS .. .. ... . 104,218,166 | ... XXX ... |.. 104,424,351 |... 66,301,659]..... (38,866) | ... (249,916)]...... 13503 ]..... (302,285) | ........... . 103,741,401 .. 476,764 | ...... 476,764 | ... 1,566,082 . XXX .
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Bonds - U.S. Governments
912828543 ... | U S TREASURY NOTE .75% MORGAN STANLEY MORGAN STANLEY
TN ] 01/18/2017 | & COINC, NY ....... 05/31/2017| & COINC, ........... ... 3,936,000 ..... 3,879,187 |..... 3,889,695 |..... 3,886,536 |......ociiiii [ T349| T34 3159 ......... 3159 ......... 9907 [.......... 326
912828V31 ... | U S TREASURY NOTE 1.375% BMO CAPITAL
MM520 ... 01/30/2017 | MARKETS CORP, BARCLAYS CAPITAL
CHICAGO ........... 09/28/2017 | INC,NEW ........... .. 6,897,000..... 6,878,508 | ..... 6,893,188 ..... 6,881,778 | ..o e 3271 3271 e 11410]....... 11410]....... 61,340 ....... 12,120
912828K58 ... | US TREASURY NOTE 1.375% BARCLAYS CAPITAL MORGAN STANLEY
430120 ... 08/30/2017 | INC, NEW YORK .... | 11/29/2017 | & COINC, ........... ... 5973,000]..... 5,966,353 |..... 5927,053|..... 5,967,401 | ... [ 1048 .. 1048 .. (40,348) | ...... (40,348) | ....... 47346 ....... 27,617
912828XU9 ...| U S TREASURY NOTE 1.5% BARCLAYS CAPITAL BARCLAYS CAPITAL
6/15/20 ... 06/28/2017 | INC, NEW YORK .... | 12/28/2017 | INC,NEW ........... .. 2,507,000..... 2,506,465 | ..... 2,481,087 |..... 2,508,552 | ... [ 87 . i [ 87 . i [ (25,466) | ...... (25,466) | ....... 20,081......... 1,426
912828P46 ... | U S TREASURY NOTE 1.625% RBC CAPITAL
215026 ... 02/15/2017 | MARKETS LLC, NEW JPMORGAN CHASE
YORK ... 08/02/2017 | BK/IRBS SEC ........]..... 405,000 | ...... 376,144 | ...... 386,680 |...... 77444 .. 1301 [ 1301 | [ 9236 |......... 9236 |......... 3072 ... 109
912828W63 .. | US TREASURY NOTE 1.625% BARCLAYS CAPITAL CITIGROUP GBL
31520 ... 05/31/2017 | INC, NEW YORK ... | 11/29/2017 | MKTS/SALOMO ..... .. 7,853,000(..... 7,899,969 | ..... 7,863,734 ..... 7893852 (. ... |, G| [ G| | (30,118) | ...... (30,118) | ....... 71938 ....... 24,384
912828XR6 ...| US TREASURY NOTE 1.75% CREDIT AGRICOLE CREDIT AGRICOLE
SI31/22 ... 06/28/2017 | USA, NEW YORK ... | 11/30/2017 | USA,NEW .......... .. 1,813,000 ..... 1,805,406 | ..... 1,793,330 ..... 1,805,907 ....oovein | BOT|. o [ BOT|. o [ (12,576) | ...... (12,576) | ....... 13984 |......... 3,891
912828V72 ... | U S TREASURY NOTE 1.875% DEUTSCHE BK SECS CREDIT AGRICOLE
3122 oo 03/30/2017 | INC, NY (NWSCUS33)| 09/27/2017 | USA,NEW .......... .. 3216,000..... 3213576 ..... 3223,955|..... 3213708 ..o [ 1820 182 10,247 |....... 10,247 |....... 238891....... 12,353
912828V98 ... | U S TREASURY NOTE 2.25% BARCLAYS CAPITAL CITADEL
25027 ] 04/27/2017 | INC, NEW YORK ... | 11/30/2017 | SECURITIES LLCC, . | ... 1,574,000 |..... 1,572,344 | ..... 1,566,478 | ..... 1,572,352 ..o | Bl 8l e (5874)|....... (5874)|....... 24300]....... 10,135
0599999 Subtotal - Bonds - U.S. GOVEIMMENS . ...ttt .. 34,174,000 | ... 34,097,953 | ... 34,025,201 ... 34105532 |.............. |......... 7579 [ 7579 o L (80,331) [ ...... (80,331)[...... 275858 ....... 92,362
Bonds - Industrial and Miscellaneous (Unaffiliated)
20030NCF6 .. | COMCAST CORP 144A 4.049% FROM COMCAST
MMAB2 oo .. |10/18/2017|CORP ............... 12/15/2017 | BNY MELLON .......|..... 199,865 |...... 207,078 ...... 207,015(...... 207,086 |........coovon e (12) .o e (12) .o [ [ (X)) P B e
92343VBQ6 .. | VERIZON COMM 4.5% 9/15/20 ..| .. |08/22/2017 | MERRILL LYNCH
PIERCE FENNER,
CHARLOTTE ........ 11/30/2017 | Call .................f..... 650,000 ...... 697,665(...... 690,066 |...... 694670 (............o |t (2994) ... (2994) [ ... | (4,604)|....... (4,604)(......... 6,004 ....... 13,000
83404FABO ...| SOFI PROFESSIONAL A2A 144A MORGAN STANLEY
155%3/26/40 .................. 02/02/2017 | & COINC, NY ....... 09/22/2017 | Redemption .........|..... 384,000]...... 383,007 ...... 383,265(...... 383217 ... | 20 20 48|, 48|......... 3426 |..............
3899999 Subtotal - Bonds - Industrial and Mlscellaneous (Unaffiliated) ... .. 1,233,865 |..... 1,287,750 ..... 1,280,346 | ..... 1,284,953 |.............. |....... [VACL ] T e Q7). (4,607)....... (4,607)|......... 9520|....... 13,000
8399998 Subtotal - BONAS . ...\ .. .. 35,407,865 | ... 35,385,703 |... 35,305,547 |... 35390485 |.............. |......... 4782 (... 4782 (... (84,938)|...... (84,938)|...... 285,377 ...... 105,362
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
032110102 ... | AMPLIFY SNACK BRANDS INC .| .. |10/27/2017 | LIQUIDNET INC, ISI GROUP INC, NEW
NEWYORK ......... 12/202017 [ YORK ...............|..... 283.000]......... 1904|......... 3405(......... 1904 e e e 1500(......... 1500 . [
03837J101 ... | AQUAMETALSINC ............ 03/31/2017 | GOLDMAN SACHS & ISI GROUP INC, NEW
CONY ... 12/202017 [ YORK ...t 57.000]......... 1,103 ... M| 1103 o [ e e e e 992) | ......... (992) | oo [
(05384105 ... | ASPEN INSURANCE HOLDINGS WILLIAM BLAIR & ISI GROUP INC, NEW
LTD oo C | 09/08/2017 | CO, CHICAGO ...... 121202017 [ YORK ...........ooofoeeee 46.000 |......... 1655|......... 1852|......... 1855 | ..o [ e e e 197 ... 197 .. Ml
05501U106 ... | AZULSA .......coiiiiiinnn, C | 05/18/2017 | WELLS FARGO
SECURITIES LLC, DEUTSCHE BK SECS
CHARLOTTE ........ 09/29/2017 | INC,NY .............
09075E100 ... | BIOVERATIVINC .............. 02/02/2017 | FROM BIOGEN ....... 03/20/2017 | ITG INC, NEW YORK
110448107 ... | BRITISH AMERICAN TOBACCO CASH & STOCK
PLC ..o 07/25/2017 | MERGER ........... 09/18/2017 | ITG INC, NEW YORK
14575E105 ... | CARS.COMINC ... 06/01/2017 | FROM TEGNA INC .. | 06/19/2017 | ITG INC, NEW YORK
206787103 ... | CONDUENTINC ... 01/03/2017 | FROM XEROX CORP | 03/20/2017 | ITG INC, NEW YORK
067383109 ... |CRBARDINC .................. 03/20/2017 | ITG INC, NEW YORK |12/19/2017 | INVESTMENT TECH
GROUPINC .........
G2709G107 .. | DELPHI TECHNOLOGIES PLC . | .. | 12/05/2017 | FROM DELPHI AUTO | 12/13/2017 | FRACTIONS ........
25456K101 ... | DIPLOMAT PHARMACY INC ....|.. |01/23/2017 | BMO CAPITAL
MARKETS CORP, ISI GROUP INC, NEW
NEWYORK ......... 12/20/2017 | YORK ...............|..... 424000 |......... 5573|......... 8519|......... 5573 | | e 2946 |......... 2046 ...
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26078J100 ... | DOWDUPONTINC ............. .. | 09/18/2017 | ITG INC, NEW YORK |12/19/2017 | FRACTIONS ........ |..... 120.000(.........8,422|.........8565|......... 8422 ..o | e e e e A3 A3 B
29250N105 ... | ENBRIDGEINC ................ C | 02/27/2017 | MellonBank ......... 03/20/2017 | ITG INC, NEW YORK |..... 797.000|....... 33408]|....... 32,804 |....... 33408 | ..o | [ e e e e (B04) [ (B04) [
29363K105 ... | ENTELLUS MEDICALINC ...... .. | 02/13/2017 | JEFFERIES & CO INVESTMENT TECH
INC,NEW YORK .... |12/07/2017 | GROUPINC ......... ...2,349000 |....... 32621|....... 56,352|....... 32621 (.o | [ e e e e 28T 2373
B38564108 ... | EURONAVNV ................. C | 06/22/2017 | GOLDMAN SACHS & ISI GROUP INC, NEW
CONY ............. 12/202017 [ YORK .............. | ... 140.000 |.........1,034|.........1128|......... 1034 e e e [ A S
318672706 ... | FIRST BANCORP/PUERTO RICQO| C | 06/28/2017 | MERRILL LYNCH
PIERCE FENNER ISI GROUP INC, NEW
SMITHINCNY ...... 12/1202017 [ YORK ... foene. 553.000|.........3142|.........2763|......... 342 e e e e BT BT e
339750101 ... | FLOOR & DECOR HOLDINGS MERRILL LYNCH
INC ... .. | 04/27/2017 | PIERCE FENNER MERRILL LYNCH
SMITHINCNY ...... 04/27/2017 | PIERCEFENN ...... |...... 10.000 | .......... 210|.......... 294|.......... 200 L e [ e B B
343389102 ... | FLOTEK INDUSTRIES INC ..... 02/28/2017 | J.P. MORGAN
CLEARING CORP, MERRILL LYNCH
NEWYORK ......... 05/03/2017 | PIERCE FENN ...... ... 1,936.000 |....... 25822|....... 22716]....... 25822 (.o [ e e e e (B106) [ (B108) [
34553D101 ... | FORESCOUT TECHNOLOGIES MORGAN STANLEY MORGAN STANLEY
INC ... 10/27/2017 | & CO INC,NY ....... 10/30/2017 [ &COINC, ...........|....... 1000 (.o 22|25 22| [ e e e e BB
34960W106 .. | FORTERRAINC ................ 07/12/2017 | WELLS FARGO
SECURITIES LLC, ISI GROUP INC, NEW
m CHARLOTTE ........ 12/202017 [ YORK ... f e 696.000.........5882|.........6903......... 5,882 i [ e e e 021 02
a G9456A100 ...| GOLARLNGLTD .............. C | 07/05/2017 | BARCLAYS CAPITAL
N INC./LE, NEW ISI GROUP INC, NEW
JERSEY ............ 121202017 [ YORK ...........ooo | oeeee 92.000.........2,100......... 2681 |......... 200 (oo [ e L e e BB BB B
46590V100 ... | JBG SMITH PROPERTIES ...... .. | 07/18/2017 | FROM VORNADO
REALTY ............ 09/18/2017 | ITG INC, NEW YORK |..... 105.000|.........4,049]|.........3433|......... 4049 .. e L e e e B18) [ BB [
48242W106 .. |KBRINC ...............coocee .. | 06/05/2017 | CREDIT SUISSE, GOLDMAN SACHS &
NEW YORK (CSUS) . [12/20/2017 | CO,NY ............. |..... 790.000|....... 11,343 |....... 14,165|....... TBA3 | e e e e 2822 2822 T2
526057302 ... [LENNARCORP ................ .. | 11/09/2017 | RECEIVED FROM
LENNAR ............ 12/08/2017 | FRACTIONS ........ [....... 4800 |.......... 173 .......... 236 ...t 73 | L e e e BB BB
535919500 ... | LIONS GATE ENTERTAINMENT CITIGROUP GBL
CORP ..o 08/04/2017 | MKTS INC, NEW ISI GROUP INC, NEW
YORK ......o.vve 12/202017 [ YORK ........ooif et 87.000.........2,362|......... 2667 |......... 2362 [ e e e 805 B0
541421109 ... |LOGMEININC ................. 02/01/2017 | FROM CITRIX
SYSTEMS .......... 03/20/2017 | ITG INC, NEW YORK |...... 32000 .........3444 | ........3122|......... 3444 e e e e BB | B2 [
556088105 ... | MACQUARIE BARCLAYS CAPITAL
INFRASTRUCTURE CORP ... .. | 03/02/2017 | INC./LE, NEW ISI GROUP INC, NEW
JERSEY ............ 12/202017 [ YORK ... f e 176.000 | ....... 13471]....... 11,332]....... AT e e e e e (2138) | (2138) [ B3
594837304 ... | MICRO FOCUS FROM HEWLETT NON-BROKER
INTERNATIONALPLC .......... C | 09/01/2017 | PACKARD .......... 09/01/2017 | TRADE ............. |..... 262293 |........ . TATA|.........8561|......... TATA| o e e e 08T 08T
Y62132108 ... | NAVIGATOR HOLDINGS LTD ...| C |08/30/2017 | GOLDMAN SACHS & ISI GROUP INC, NEW
CONY .....ooens 12/202017 [ YORK ...........coof e 200.000].........2207 | ......... 1,995 | ......... 2207 oo e e e e e @) 1B [
69354N106 ...| PRAGROUPINC .............. 12/01/2017 | BARCLAYS CAPITAL ISI GROUP INC, NEW
LE,NEWYORK ..... 121202017 [ YORK ...............f.o.oee 69.000.........2,389|......... 229 |......... 2389 [ e e e ) O e
74837P108 ... | QUICKLOGICCORP ........... 01/18/2017 | INSTINET CORP, ISI GROUP INC, NEW
NEWYORK ......... 12/1202017 | YORK ............... ... 1985000 .........2552.........3209 | ......... 2852 | e e e e e BBT | BBT [
74876Y101 ... | QUINTILES IMS HOLDINGS INC | .. | 09/18/2017 | ITG INC, NEW YORK |11/15/2017 | MERGER ........... |..... 160.000 |....... 15228 ............o. |.eeenen 15228 | oo e e e e e (15,228) | (15228) |
784541100 ... [SMENERGYCO ............... .. | 01/31/2017 | ITG INC, NEW YORK | 12/20/2017 | ISI GROUP INC, NEW
YORK ..o 83.000.........2,583|......... 1,732 ......... 2583 [ e e e e (8B | (BB [ B
875372104 ... | TANDEM DIABETES CARE INC 05/26/2017 | GOLDMAN SACHS & MERGER-TANDEM
CONY .....ooin 10/10/2017 | DIABETES .......... ... 1319700 |....... 18429|....... 10492|....... 10492 .o [ 7937 |....... (T937) oo | [ e e
881609101 ... | TESOROCORP ................ .. | 06/19/2017 | ITG INC, NEW YORK |08/01/2017 | MERGER -
ANDEAVOR .........[...... 40000 |.........3717|.........3558 | ......... ST [ e e e e (B9) | (1B9) [
92214X106 ... | VAREXIMAGING CORP ........ .. | 01/30/2017 | FROM VAREX
IMAGING CORP ...... 03/20/2017 | ITG INC, NEW YORK |...... 44000 |.........1,186......... 1,350 [ ......... 1186 | o [ e e e [ B3 183
93627C101 ...| WARRIOR MET COALINC ..... 06/08/2017 | PERSHING LLC, RBC CAPITAL
JERSEYCITY ....... 12/15/2017 | MARKETS LLC, ..... |..... 826.000]....... 13915]....... 20619|....... 13915 e e L e e B704 L BT04 9362
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ...............................ooooo | | 271,042 ... 287479 ... .. 269,105 | ... o 7937|....... 7937 .............o | o 18074 18,074 ... 10503
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1

3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
9799998 Subtotal - COMMON SLOCKS ...\t 277,042 ...... 287,179(...... 269,105 | ... | 7937|....... T937) ..o | 18,074]....... 18,074]....... 10,503 ..............
9899999 Subtotal - Preferred and CommOn SOCKS ............ ..o 277,042 ...... 287,179(...... 269,105 | ... | 7937 |....... T7937) ..o | 18,074]....... 18,074]....... 10,503 ..............
9999999 TOAIS .. .. ... ... 35,662,745 ... 35592,726|... 35659590 | .............. |......... 4782(......... 7937 ... (BA55) [ .o | | (66,864) | ...... (66,864) | ...... 295880]...... 105,362
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E16

E16

E17

E18

E19

E20

E21

E22

E23

E23

E24

E25

Schedule D-Part 6 SN .. ..ot e i et e e i enens NONE
Schedule D-Part 6 SN 2 .. ...ciiiiiii i i i i e et et et e i e NONE
Schedule DA - Part 1 Short-Term InvestmentsOwned .................... NONE

Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE
Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE
Schedule DL - Part 1 - Securities Lending Collateral Assets . ............... NONE
Schedule DL - Part 2 - Securities Lending Collateral Assets . ............... NONE

E16 - E25



ANNUAL STATEMENT FOR THE YEAR 2017 oF THE Paramount Advantage

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank .......................... Maumee, OH ............ooooii [ e e ..69,835,014 X X X
MellonBank ........................................ Pittsburg, PA ... 726,752 X X X
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen dePOSIOMIES ... ... ... XXX oo e X XX
0199999 Totals - Open Depositories XXX ool 70,561,766 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depOSItONIES .............. .. ..o XXX X XX
0299999 Totals - Suspended DEPOSItONIES ................ ..o XXX X X X
0399999 Total Cash ON DePOSIt ... XXX 70,561,766 [X X X
0499999 Cash in Company's OffiCe .......... ... XXX XXX. XXX oo X X X]
0599999 Total CaSh ... XXX .. 70,561,766 [X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January .......... | 57,758,337 | 4. April .............. ... 55,240,601 | 7. July .............. .. 62,286,219 | 10. October ..........[.......... 82,845,616

2.February ..........|.......... 48,132,240|5.May ...............| ... 52,443,871 (8. August ............[.......... 76,847,370 | 11. November .......[.......... 78,851,883

3.March.............[.......... 43,408,749 (6. June ..............|.......... 27,613,735|9. September ........|.......... 68,672,136 |12. December .......|.......... 70,561,766

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
6099999 Subtotal - Bonds - SVO Identified Funds ...
8399999 Subtotals - BONAS ...
Exempt Money Market Mutual Funds - as Identified by SVO
262006885 . [DREYFUS GOVT PRIME MM ......ooiiiiiii e 20312017 0.500]....... XXX 6,044,310 ................ 3578 . 6,189
60934N104 .| FEDERATED GOVT OBLIGATIONS FUND .........oooooiiiiiiiiiiiii L A20312017 0.500]....... XXX 18,267 | [ 3
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 6,062,577 |................ 3578 .. 6,191
8899999 Total Cash EQUIVAIBNES ... .. oo e e e e [ 6,062,577 |................ 3578 6,191
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

1. Alabama (AL) ................
2. Alaska (AK) ...
3. Arizona (AZ) ...
4. Arkansas (AR) ...
5. California (CA) .................ooo..
6. Colorado (CO) ............coevvvn.
7. Connecticut (CT) ...
8. Delaware (DE) ......................
9. District of Columbia (DC) ...........
10. Florida (FL) ...............ocooo
11. Georgia (GA) .......cooooviiii,
12. Hawaii (HI) ................oo
13. Idaho (ID) ..........coovviiiii,
14, Mlinois (IL) ........oovvveiii
15. Indiana (IN) ...
16. lowa (IA) ..o
17. Kansas (KS) ........................
18. Kentucky (KY) ...
19. Louisiana (LA) ...............oo
20. Maine (ME) ..............oooii
21. Maryland (MD) ......................
22. Massachusetts (MA) ................
23. Michigan (MI) .......................
24. Minnesota (MN) .....................
25. Mississippi (MS) ....................
26. Missouri (MO) ...,
217. Montana (MT) .......................
28. Nebraska (NE) ......................
29. Nevada (NV) ...,
30. New Hampshire (NH) ...............
31. New Jersey (NJ) ...............oo.e.
32. New Mexico (NM) ...................
33. New York (NY) ...,
34. North Carolina (NC) ................
35. North Dakota (ND) ..................
36. Ohio (OH) ..o,
37. Oklahoma (OK) .....................
38. Oregon (OR) .........oooviviii.
39. Pennsylvania (PA) ..................
40. Rhode Island (RI) ...................
41. South Carolina (SC) ................
42. South Dakota (SD) .................
43. Tennessee (TN) ....................
44, Texas (TX) ..o
45. Utah (UT) ..o
46. Vermont (VT) ...
47. Virginia (VA) ...
48. Washington (WA) ...................
49. West Virginia (WV) .................
50. Wisconsin (WI) ...
51. Wyoming (WY) ...
52. American Samoa (AS) ..............
53. Guam (GU) ...
54. PuertoRico (PR) ....................
55. U.S. Virgin Islands (V1) .............
56. Northern Mariana Islands (MP) ....
57. Canada (CAN) ......................
58. Aggregate Alien and Other (OT) ...
59. TOTAL ..o
DETAILS OF WRITE-INS
5801,
5802.
5803.
5898.  Summary of remaining write-ins

for Line 58 from overflow page .....
5899.  TOTALS (Lines 5801 through

5803 plus 5898) (Line 58 above) ..

E28
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