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Annual Statement for the year 2018 of the IOWA MUTUAL INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. Ar8ASUNY SECUMEES.......cvveveeieieeieictese ettt ssb st sens | evesnaenns 3,624,115 | ............. 56 | v 3,624,115 | oo | e 3,624,115 | ............. 5.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES.........cocueuireerieererereresieessesieseees | creseresesisesssessesesinns | cvsveseesenns 0.0 [ oo e | e (0 [ A 0.0
1.22 Issued by U.S. government Sponsored agenCIES...........cvuureererrererneereens | wonrereeeesesneessesesnnes | coneseeeneens 0.0 [ o [ e | et eees (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMLIES).....vvuvevecererrieiieie ettt sssssssssenens | sesessssessssessnssnssessens | sesessessnes 0.0 [ oo [ everressnniesssnnnes | cveeeeseneeeeeseseenes (01 IO 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............cccceveveveies | cevvivirenae 1,122,409 | ............. 17 | e 1,122,409 | oo | e 1,122,409 | ............. 1.7
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general 0bligations............cccoceveveeeeiveerniieeeieens | cerieeienns 851,360 | ..ccevnvee 1.3 | e 851,360 | ..ovevereeceieieiees | e 851,360 | ..ccevneee 1.3
1.43 Revenue and assessment obligations............cc.cueveveeniereivernereriereseseens | cevveenns 11,401,195 | ........... T 11,401,195 [ oo | e 11,401,195 | ........... 17.7
1.44 Industrial development and similar obligations.............cccceeveerveveviveeiiies | cevveveriinnns 112,110 | ...l 0.2 | oo 12,110 [ | e 112,110 | ...l 0.2
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL...........ccooeerurinrnrineneeeeeneis | eeereeeennees 204,853 | .03 | e 204,853 | ..o | e 204,853
1.512 Issued or guaranteed by FNMA and FHLMC.. 3,178,317 3,178,317 |... 3,178,317
1513 Al OthET.....ooeeiceeeeeeeeeseseseiseesssssssssssssssssssssnnnns | sesesssnssnsssssssensns | onnerneensnd020) | oot | e | e 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccccoet | wovvereirninnns 550,937 | v 09 | s 550,937 | oo | e 550,937 | ..covvvuvn. 0.9
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.5271........ccoueeiicriieeeeesieeeeieies | cevereesesssssesseenies | ovvevesinnens 0.0 | oo e | e (0 [ I 0.0
1.523 Al OthET ...ttt | seeneineeas 1,137,551 | oo 1.8 | e 1,137,551 [ oo [ i 1,137,551 | oo 1.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES)......vovvviesiersicici sttt enssens | sresssnsens 7,139,464 | .......... A 7,139,464 | oo | e, 7,139,464 | .......... 111
2.2 Unaffiliated non-U.S. securities (including Canada)............cccevevveerererseniens | cevvernnnns 1,831,937 | oo 2.8 | i 1,831,937 | .o | e 1,831,937 | .o 2.8
2.3 Affiliated SECUMLIES.........evvrereeriririeeiseeereriesienisnsessssssssssssssssssssnsnes | senssnssnsssssssssneene | neeennensei0:00 | i | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MULUAI FUNDS...........coveieieeee e | evreenas 4,347,200 | ............. 6.8 | .o 4,347,200 | .o | e 4,347,200 | ............. 6.8
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AR, .. ..o eessessssseesseessenninnes | srensinsnsssesssssensns | nneennennnd020) |t | | s 0
3.32 Unaffiliated. ...71,382,556 7,382,556 |.... 7,382,556
3.4 Other equity securities:
341 AFfIAEEG. ...eoee ettt enns | eeesrenis 7,892,926 | ........... I I 7,892,926 |....covoververierieriinnns | v 7,892,926 | ........... 12.3
342 UNAffili@ted........ccoveiieieic sttt sesnees | e 76,029 | ............ 0.1 | o 76,029 | ..oooveiciciincines | e 76,029 | ............. 0.1
3.5 Other equity interests including tangible personal property under lease:
351 AR, .....eoveeeeeiiiiieseeeeeeeieessessnisnesssessenninnns | srenssnsinsssnsssseeses | nneennennnd020) |t | e | s (VN 0.0
3.52 UNAffiliated.......overrverrrrerieineinniseieessissiscssiessessssssesssssssssesssessssssesssnssnes | snsssessnnssessessssssnssnsss | nnssnssnnsssd0e0) | reirmrrnsinsinssnsnsinniins | covesssssssssssesnssnnssnss | oessessessnsssssessnnsesa [V IO 0.0
4. Mortgage loans:
4.1 Construction and land development............ccovrrrrinrnnininennennnsineenneneennnes | onernneseessssesnnssnssenss | vnereerneend0:0) | oriniinsiirisinsnsinies | oresessiseesnsresnseeees | reessssesssssessessnssesnad (V1N I 0.0
4.2 AGHCURUTAL ..ot ssssessessesssssssessesssssssenses | snssesesssssnensessssensens | enrenrernens0:0) [ eniisiieienissieieinies | e | veveeresesessssssesesennd (01 IO 0.0
4.3 Single family residential Properties...........ccovuerrerrerrrrenenrereenensesnessssssesnnees | csnesnseseessssessnnssnssenes | rneeerneend0:0) | vrierinrissiisinsnsinies | orensnsesnessssesnsenness | oressssessnssessessnnseesnd (01 IO 0.0
4.4 Multifamily residential Properties............ccoevevveerivcrereeeeeneieeseeeeeeeesssiesssenenes [eesvenserevessssesssssseenes | seveerereed000 [ o | e | creveveee e (0] I 0.0
4.5 COMMETCIal I08NS.......c.oveererirreieireieissinseseeesssesseisssssssssssssessssssssesssssssssesssnsses | csnssesssssssssesssnssnssenss | sresseenesnd0:0) | rrvrerinsisniinssnsnniinsns | oresssnsssnsssssessnnssnsss | nvessssessssssssessnsssnssnd (V1 I 0.0
4.6 Mezzanine real estate 108NS..........ccvvreveeinerernrnenernineiessssiseessssssnenes | nssnseneenesssnesnessens | nerierrnennd0:0) | i | | e (V1N IO 0.0
5. Real estate investments:
5.1 Property occupied by COMPANY.......ccoveieiiinirieieieisse et ssssssessessessssnns | evesnssens 1,910,758 | ..o 3.0 [ 1,910,758 | .o | e 1,910,758 | ..ccvvvneee 3.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........c.cccvvevevcreerierieeesreeeeeeesees | ceveeverensnesinssneniens | eereerenrernn0.0 [ | eeverere s | eererreres e (01 I 0.0
5.3 Property held for sale (including $......... 0 property acquired in

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...
. Cash, cash equivalents and short-term investments
. Other invested assets
. Total invested assets

satisfaction of debt)
Contract loans.
Derivatives

......... 7,499,639 | oo 11T | i 7,499,639 | [ i 7,499,639 | 11T
......... 4104719 | .64 | i 8104719 | | v 4,104,719 e 6.4
....... 64,369,246 | ........100.0 | ..........64,369,246 | ..........cccoceee....0 | ..............64,369,246 | .........100.0
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Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E CO M PANY
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14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PHIOT VAT ...ttt sttt e bbbttt

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

...................... 2,028,307

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt

3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes

Total gain (10sS) On diSPOSAlS, Part 3, COIUMN 18..........c.iuirieieeieie ettt ettt s s bbbt

Deduct amounts received on disposals, Part 3, Column 15
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes

6.2 Totals, Part 3, COIUMN 3.ttt bbbttt

Deduct current year's other-than-temporary impairment recognized:
T4 Totals, Part 1, COIUMN 2.ttt bbb bbbttt

7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbb a sttt et st b st s s s et e st st et esnae st enaebanes

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes

117,549

8.2 Totals, Part 3, COIUMN O......ouiiictee ettt bbbt bbbt s et s bbb

117,549

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

Deduct total NONAAMILEEA BMOUNES..........cvueiiiiiieiecscee et s bbb s sttt s b s bbbt sns

Statement value at end of current period (LiNe 9 MINUS LINE 10)..........ccueiiiueiicieierieieisstese sttt sttt s bbbt

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, December 31 Of PHOr YEAI...........cc.civivecieiesreie s ses

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

...................... 1,910,758

...................... 1,910,758

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12. ...t et

3.2 Totals, Part 3, COIUMN 1. ...ttt et st b bbbt ann

ACCIUAL OF QISCOUNL. ...ttt s bbb b4t R4S s bbb bbb bbb bbb be e

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......ouimiiiieiieiieeie et es bbb bbbk

5.2 Totals, Part 3, Column 8.........ccoeverviiereiseeeesee e N 0 SRR R,
Total gain (loss) on disposals, Part 3, Column 18..........cccovvevercervererecreren . N - B S

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t

9.2 Totals, Part 3, COIUMN 3. ...ttt ettt st sen

Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN T1.....iieeerceiesss sttt

10.2  Totals, Part 3, COIUMN 10........ciuiieiieriiieiesssseissts ettt bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........cccccovervrrrrnrerererrreriererenns
Total ValUBLION BIOWANCE............riiiriiiiiiiii bbb
SUDLOAL (LINE 11 PIUS LINE 12)..e.euvceieeietetete ettt ettt et b s bbb bbb b s b s et s st es bbb b es s et st nees e
Deduct total NONAAMIKEA @MOUNLS.........c..rviririiiireeesresi st

Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14).........ccuiiieieicrieeeeeeeteesee ettt sessssnees
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Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E CO M PANY
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 O PHIOE YBAI.........ccuiuricereieiieeereie ettt b ettt s s bR bbbt en b bres 4,235,516

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses 173,177 173,177

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s 0

ACCTUAL OF QISCOUNL. ...ttt b s bbb s e s s bbbt s bbb s s b A s s bbb s b e s s bbb s bbb b bbb s bt ens st

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13... ..tttk h bbb (289,790)
5.2 Totals, Part 3, COIUMN O.......ouiiiiiieieceie ettt et bbbt s bbb b s bbb n e (289,790)

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 14.........oviieieriieieiesieisieses st 0
Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes

10.2 Totals, Part 3, COIUMN T1........ et 0
Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+68-7-849-10)........ccoceiirriririiiiiieieseieiesie ettt nae s 4,118,904
Deduct total NONAAMIEA BMOUNLS..........cc.iiiirrc bbb 14,185
Statement value at end of current period (LINE 11 MINUS LINE 12).......cuiiiuiieieiice ettt ettt bbbttt bbbt s st 4,104,719

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 O PHIOT YT ..........cvururireerrieiesissieiresiss s s ss st st ess s ss st en s 41,170,984
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........oveieeeeetee ettt sttt sttt bbbt s s bt n s senae 19,496,156
ACCTUAL O QISCOUNL........vuviticictce ettt bbbt bbb e s bbbt b bbb e b A s et st b bbb s bbb s e b bbb s bbb bbb s bbb ns st 22,574
Unrealized valuation increase (decrease):
A1 PAM T, COIUMN 121ttt st s8££ 35,262
4.2 Part2, SECHON 1, COIUMN 15, ...ttt bbb bbbt a bbb s e ns e
4.3 Part2, SECtion 2, COUMN 13.......c.iieiiiiieieie ettt bbb et b b s st s (1,733,233)
A4 Partd, COIUMN Tt eees s sttt (1,059,790) (2,757,760)
Total gain (10ss) 0N diSPOSAIS, PArt 4, COIUMN 19........c.ouiiiiccsceee ettt ettt bbbt b bbb s s bbbt b s e na s 1,153,133
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN ...ttt bbb 8,038,758
DedUCt @MOTHZALION OF PIEMIUM.........iviiveieei ettt ettt st s bbb et b bbb s e b s b st s s bbb bbb e bbbt et 196,200
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15

8.2 Part2, SECON 1, COIUMN 19.......c.iiiiiieceiee ettt bbb bbb et

8.3 Part2, SECON 2, COIUMN 16..........coiviieieicieie ettt bbb bbbt b s b st e

8.4 Partd, COIUMN 5.ttt b bbb s bbb s bbbttt 0
Deduct current year's other-than-temporary impairment recognized:
9.1 PArt T, COIUMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt bbbt bbb bbb
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeceeeeeteeeee ettt ettt a et s st s st s st et essae s s st etenssaesesnsasensstesnsnans
9.4 Partd, COIUMN 13 ...ttt bbb 0
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, Line SR(2)........c.cccuuiviieiiciiniiniiniinsinrisnsesesiesssieneieees 2,832
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10)........coeiirririieiiiieieieie ettt bbb nse s 50,852,960
Deduct total NONAAMIEA BMOUNLS..........cc.iiiic bbb bbb bbb

Statement value at end of current period (LINE 11 MINUS LINE 12).......c.eiuiiiieieiicie ettt sttt sttt s st 50,852,960
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Annual Statement for the year 2018 of the IOWA MUTUAL INSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States ..3,928,752 .3,829,859 .3,860,418 .3,884,174
Governments (Including all obligations 2. CANAUA........cveeieieiceicieens | et | et ssretens | ebeesebesetes st s e seresinaes | srebeseret st et es ettt naebene
guaranteed by governments) 3. Other Countries
4. Totals............... ..3,928,752 .3,829,859 .3,860,418 .3,884,174
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS....cooieeereeieeieeesreneies | e 1,067,411 | oo 1,077,078 | oo 1,094,228 | .....ocovcvevieand 975,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS.....ccoveereiieiieeieceees | e 851,360 | .covvrererieicians 867,638 | ..o 892,083 | ..covieveee 765,000

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....conerersereseceesenrnnrisnes | neveessnnsneeens IR LT AC T — 15,448,625 | .ooovvveririennnes 15,586,792 | .oovovvvriririrninens 14,348,221
Industrial and Miscellaneous, 8. United States........ccovervevvceeees | e, 8,277,016 | .oeveeverrerraes 8,268,185 | ..oovvveverererans 8,286,236 | ....coovererirnns 8,338,878
SVO Identified Funds, Bank Loans 9. €aNada.......ccvvereeiririenins | e 422,410 | oo 441,546 | ..o, 425,776 | oo 400,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.........covrmines | creverereenisniennnen: 1,409,527 | ..o 1,381,911 | i, 1,410,708 | ..o, 1,400,000

11, TotalS. s | v, 10,108,952 | ..oooovvvreriies 10,091,642 | .oooovvveveriees 10,122,719 | oo 10,138,878
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns

31,154,249 31,314,842 ...31,556,240 30,111,273

PREFERRED STOCKS 14. United States

Industrial and Miscellaneous (Unaffiliated) 15. Canada....

17. Totals.....cooens

Parent, Subsidiaries and Affiliates 18. Totals...
19.
COMMON STOCKS 20.
Industrial and Miscellaneous (Unaffiliated) 21, €aNada......ccoveveerererreeeeeeens | e 3,985 | oo 3,985 | oo 4,934
22. Other Countries. .......overeeeeens | covnmrvenseesnnerenerenns 265,286 | ...oooeivcriniininnns 265,286 | ..o 291,930
23, TOtalS....ooereecrersrrresnresrirnenes | cvvressersneeeseens 11,805,784 | oo, 11,805,784 | oo, 11,943,487
Parent, Subsidiaries and Affiliates 24, Totals......ooovonninniiniieiieiiens | s, 7,892,926 | ...ccoovvinrinninne 7,892,926 | ...coooovvinicris 8,002,572
25, Total Common Stocks.....cees | cooovveriisrienceens 19,698,710 | oovvvvvrrericnens 19,698,710 | ovvevvververrennes 19,946,059
26. Total StOCKS.....ccemsrmmmarenssnnns | corvvcrinnriencnens 19,698,710 | coooovvrvriciinns 19,698,710 | ovvvvverecrenes 19,946,059
27. Total Bonds and Stocks...... | ......ccccocuvvennen. 50,852,960 | ....cccovvrvrrerec. 51,013,552 | oo 51,502,299

S104



GoIs

Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

4.7

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

Totals

......................... 6.0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed




Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
6.1 NAIC1... 843,958 |.... 3,239,580 ..2,960,658 362,656 ...971,865 XXX, ..8,378,717 |.. 269 |.. 3,402,135 |.... 16.9 |. ..7,233,035 |.. .1,145,682

135,977 | oo 311,262 | .......... XXX . 1,621,526 . 1,507,415 222,821
XXX
XXX
XXX
XXX..
XXX

125434 | oo 348,875 | .ocovvr 808,687

XXX
XXX
XXX
XXX
XXX..
XXX
XXX

90IS

XXX
XXX..
XXX
XXX
XXX
XXX
XXX

SVO Identified Funds
NAIC 1...

Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
104 NAIC4
10.5 NAICS...
10.6 NAIC6
10.7 TOHAIS. .
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Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

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

NAIC Designation

1

1 Year
or Less

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

Column7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

Total Bonds Current Year

NAIC 1
NAIC 2
NAIC 3
NAIC 4
NAIC 5
NAIC 6
Totals..
Line 11

Jasa%ofCol.7.........

......................... 4.4

.1,368,503

Total Bonds Prior Year

NAIC 1

NAIC 2...
NAIC 3...
NAIC 4...

NAIC 5
NAIC 6
Totals..
Line 12

.7asa % of Col. 9.

............... 8,094,295
..454,708

............... 7,037,031
.931,350

............... 1,021,726
135,484

............... 1,598,867

199,983 |....

............. 18,568,196
1,621,526

............. 18,238,418
.1,573,756

................. 329,779
47,769

..7,968,381

...39.5

.57

1,157,210 | ...

Total Publicly Traded Bonds

NAIC 2
NAIC 3

Totals
Line 13
Line 13

1,901,
..125,

.7asa% of Col. 7.....

.7as a % of Line 11.7, Col. 7, Section 11...........cccceunuen

644
434

............. 12,321,233
348,875

............. 10,928,753
585,866

............... 1,608,081
...135,977

............... 1,618,621
................. 311,262

............. 12,670,108
..42.5

............... 1,744,058
.59

............... 1,829,884
..6.1

Total Privately Placed Bonds

Line 14.7 as a % of Col. 7..... |
Line 14.7 as a % of Line 11.7, Col. 7, Section 11.......................

................. 544,555
222,821

..502,490
...36.7
......................... 1.6

......................... 2.5

767,376

Includes $.....1,122,745 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $.....157,261 current year of bonds with Z designations, $.....169,529 prior year of bonds with Z designations and $

statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year of bonds with 5G| designations, $

.......... 0 prior year of bonds with 5* or 5GI designations and $

....0 current year, $....

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §

.0

NAIC 2§........

0; NAIC3S.....

0; NAIC4S.......0;

NAIC5$

NAIC6S.......... 0.

0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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



Annual Statement for the year 2018 of the IOWA MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations .2,724,205 |... ..601,385 | ... 19,577 |... ...198,027
1.2 Residential Mortgage-Backed Securities... ] 163,247 | .. 68,580 | .... . e ———— .
1.3 Commercial Mortgage-Backed Securities..... JOS e et | e R . .
1.4 Other Loan-Backed and Structured SECURIES. ..........ccovvvveievrieiieiieiis | eoereisisieieiseissienans SRR JEO TS SRNRROLS [UTORONROR RPN RSN ceeee XXX 0.0 [,
.............. 2,887,452 669,965

3,624,115

3,600,019

3,624,115 |.
.368,852 .

.304,637 |.

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities
3.4 Other Loan-Backed and Structured Securities
3.5 Totals

....630,303

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities.
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

....288,201

....288,201 563,159 A 1,216,954 0 [ 851,360 | ..o

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

................. 645,954 |............4,447,307 |............5, 776,987 |...............380,748 |................. 205,197 | ... XXX oooiviiiiiis i 11,456,193 | 00368 | 8,567,762 | o424 | 11,456,193 |
431,181 | 1,330,879 ..953,321 ....170,558 143,633 | .......... ) 9,9, GO PR 3,629,471 | oo T [ 1,222,299 I I 3,629,471

O i 112,110
...................... 485 |.........15,197,774

12,110 [ [ | oo KKK e, 112,110
.............. 5,778,186 |.............6,842,417 | ............. 1,151,306 |................348,730 | ... XXX..o0oooovenr [ ovne.. 15,197,774

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations

.............. 1,992,309

..363,021
..399,023

Parent, Subsidiaries and Affiliates
8.1 Issuer Obligations
8.2 Residential Mortgage-Backed Securities...
8.3 Commercial Mortgage-Backed Securities
8.4 Other Loan-Backed and Structured Securities
8.5 Totals




Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

SVO Identified Funds

60IS

.......... XXX oo | eeeree e XXX e [ et XX e XX [ e e XK s | v
.......... XXX e | ereee e KR e [ e e XK e e e XX v XK e | e
.......... .0 SN [N 0., SRR [RTRNe 0.0, COURON [T 0.0, CORNTIR [FTROIND 0.0, CORRRvrotl [POORrrORORRRROROoON |
Bank Loans
10.1 BanK LONS = ISSUBM. ......ccviriiiirciriiiicieirieis st | eeseisssssesssssesssssesess | srerssesessenmssssssssssesnns | sresssnssessssssesessmnesesnns | eierssesenmnssessssssennns | erenmessssssesensnssennnes | snssssees )., S
10.2 Bank LOANS = ACQUITE. .......c.ivuieiiririireisieieieinieensneieisiesessnsssissesens | eoeseesssssesssssssssssnssens | anesrssisnssnssssnssenns | aossrnmsssnsssesessnesnns | cosrssosssmnsersnsssssnns | sosenssssnsnsssesssssersnens | asnssseeas XXX
10.3 TOAIS......oveiviiictccce et snes | creresiner e (O (1 (O [0 R | I OO XXX............
Total Bonds Current Year
11.1 ISSUET OBlIGAtioNS..........cvcvieiveiiiciscce et sies | enesesesns 1,092,888 |............ 10,082,326 |............ 10,507,377 ....958,958 |.............. 1,686,351 | .......... XXXeovvveeenn e 24,327,899 | oo 781 | )90, SO DO XXX vievervis [ erereiiins 23,655,817 |...cveverrrnes 672,082
11.2 Residential Mortgage-Backed SECUMtIES...........ccovveveerieeeirieeeiieisiens [ cerieieieinins 489,447 |.............. 1,494,126 |.............. 1,021,901 785,101 | 143,533 | .......... 90,0, SO R 3,934,108 | .ovvveeieine 126 [ )90, GO DO ). 0, SO DR 3,934,108 | oo 0
11.3 Commercial Mortgage-Backed SECUNtES..........covevriirniriesiiieeiiies | e 44,764 452,181 840,606 | 0 | 0 D9, O N 1,137,551 | oo 37 | D.9.9 S P D9 S IS 841,493 |...ccccveveee. 296,058
11.4 Other Loan-Backed and Structured Securities............ccccooveeeveevvciceeieceies [ eoiiieieneeeennnd98,616 | v 1,143,965 |l 112,110 | 0 |0 et XXX e e 1,754,691 | 56 [ 9,9.9. N ). 9.0, ST I 1,354,329 |...cccovvnnn 400,362
11.5 SVO Identified FUNGS..........ccveveierereieieicsieesseneeesessissenessennns | seereeren XK ueveieniens | evreene e XX [ e e XX e e XX s [ e XK s | e | cecieieccienen0 | 0.0 [, XXX oovevees e ) .9 -
11,6 BaANK LOBNS......cuviiiiieiiiriieies et neneies | ersbesssessnssssssnnsanas [0 0 [ [0 [0 [tk XXX [0 |00 [ D00, S I XXX
TAT TORAIS .o | ereennienees 2,125,714 |............ 13,172,598 |............ 12,281,995 | ....ocoove 1,744,058 | ... 1,829,884 | ...coovvvvvvvieeeeenn0 [ 31,154,249 | 1000 ). 0 SN PR ) 0.9 I R 29,785,747
11.8 Line 11,7852 % Of COL 7.ovuiiiieieiiceieiicsisese st sseissrssssnsenens | eessressensessssanseeaa [ 1 423 | o, 394 | o 5.6 [ oo 59 | 00 | i 100.0 | XXX e | .0 ST D0, S [ 95.6
Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS.......vvveeireiiieieieieie e | cresseeneesnseens 396,135 | ..coovvernnee 7,389,308 |.............. 7,349,534 | .............. 1,019,648 |.............. 1,681,902 | .......... XXXoviveveens [ e ) 0.9, GO D XXX ooveeveies [ e 17,836,527 | covvevevcverere. 88.3 | ..o 17,788,758
12.2 Residential Mortgage-Backed SECUMtIES...........ccoveeverrieeeiriceeiiienins [ cereiieieinns 292,190 |..ovvrrerrnee 788,024 |......cocee.. 356,428 |.....cccoernne 137,563 | oo, 16,948 | .......... XXXovvveeiens [ e D90, SR DR )%, 0. SO DR 1,591,152 | oo 7.9 | 1,591,152
12.3 Commercial Mortgage-Backed SECUNtIES. ...........cevvvceeerieesiieeeiiens | ceriveereiinenns 2,970 97,631 262,419 | oo | e | e D00, SO R D90, SR DR )00 SO DT 363,021 | e 1.8 [ 209,949 |....cccovverne 153,071
12.4 Other Loan-Backed and Structured Securities............coeveveveveveeeeeeeeenes [ evvereiiiennns 124,984 24,039 [ [ e | erererenenerenenenenenensnenes | erererer XXX e | e XXX oo [eereeceee XXX i e O 222,316 | .o 176,707

12.5 SVO Identified FUNGAS.........ccorevriniinenieiensrnneeneseeenneseenienes | cerneeene XX Kurneineieins | v ).0.9 CRNNRIN IRV 0.9, CHRIRTINE INVRIND 0,9, CHRSRRINE INOTRD 0, CONRRRINN DUSTTO ORI PR XXX

12.6 BaNK LOANS.......covuiviiiiiiiniienieineineieeseneieeensisssensensssnsennensssssensssnsens | ennsesse XRKuresensnsnns | connennaes D00 SN ISR 0.9, CHURRIN [T, 0,0, SRR (NS 0.0, CORRN INTRIOIII 0, ¢, CORRRRN POTRRoon XXX

127 TOtAIS.cooeeec ettt | sebebiensennnes 816,278 |..oovvrernn 8,549,002 |.....cecenee. 7,968,381 |...cvrennnee 1,157,210 |..oovvrenee. 1,698,850 | ..oovvrerrrncnereenn0 [ XKX

12.8 Line 12.7.35@ % 0f COl. 9....cviviiiiiiiicieisnssi s | erssnesnsssesenensnes N T 423 | i 395 | o 5.7 | s 8.4 0 e XKX e
Total Publicly Traded Bonds

13.1 1SSUET OBlGAtIONS. ......vvveirricieicrieiiic e | cerensenieens 1,092,888 |.........c.... 9,931,862 | ...covvvene ...958,958 |...ccoviene 1,686,351 | ...oooee XXX [ e

13.2 Residential Mortgage-Backed Securities... ..489,447 |.
13.3 Commercial Mortgage-Backed Securities..... . 44,764 |.
13.4 Other Loan-Backed and Structured SECUMties. .........ocoveverveneereerninenns [ ceveernineennes 399,979
135
13.6
13.7
13.8 Line 13.7asa % of Col. 7.........
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccocevevervreeecees | covrverircirernnn, 6.5 | v,

1,494,126 | ... . 785,101 |... ..143,533
401,881 |... e s v XXX ..841,493
842,239 [ T12110 | s | e XK [ 1,354,329

Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans....
14.7 Totals
14.8 Line14.7asa % 0f Col. 7....coovrveviieneeeees
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

767,376
....56.1
...... 25




Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E C 0 M PANY

Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2018 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PRriOr YT ..ottt ssssssssess s ssessssssssnes

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN........veiiieieciit e bbb bbb nes

4. Unrealized valuation iNCrEASE (ABCIEASE)...........ceuriirereiirireiiere sttt bbbt a et bbb ea st naes

5. Total gain (I0SS) ON QISPOSAIS.........vcrererrireereirriiieeissie st ss sttt sren

6. Deduct consideration reCeiVed ON dISPOSAIS...........cvuurururririeeirieieeere et estssesessessessssb bbbt esseneae

7. Deduct amortization Of PrEMIUML.........ccuiueieiiiiieeicisee ettt bbbt s s

8. Total foreign exchange change in book/adjusted Carrying ValUE...............cccveueuereireieirieieeeee e

9. Deduct current year's other-than-temporary impairment reCOGNIZEA...........c.vierrrerininieree s

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

11. Deduct total NON@dMIttEd @MOUNLS.........c.cveieiiiireicisee ettt en

.......................................................... 4,510,533 | oo | cennnnsnnssesnnnsessssnsssesssesssnssenennedh 010,833 e
36,105,393

........................................................................ L PO DO
........................................................................ L PO OO
........................................................................ L OO PO OO DO
........................................................ 31,756,802 | ..cooueiiririiirisinissssssissssssisssseninns | s 1 TO0,B02 | wornririiisisisiesis s
........................................................................ L O OO DO
........................................................................ L PO OO
........................................................................ 0

.......................................................... 8,859,124 | oooveiiirrcsnresnsnssnnsneenn0 | 8,899,124 | 0
........................................................................ 0 e | ShE s | e
.......................................................... 8,859,124 | .ovvvvirisiniinnsnissssssnnnn0 | 8,899,124 | 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............cccoevivereirinnn.




Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

SCHEDULE A - PART 1

NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./ACV. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./JA.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
2 story & basement brick office building and 2 additions, (50' x 120') and (35' x 70"),
occupied by reporting entity .. | De Witt .103/08/1924. | 09/01/2001. ...1,855,558 2,277,982 117,549 (117,549) ....750,072
Empty Lot..... . | De Witt... 12/29/2005. | ....vvvvrvernnes 25,000 25,340 | oo 0 822
EMPY L0t s s | senisnenns De With. ..o A...... 02/14/2011. ] 05/28/2010. | ... 30,201 | oo 25,672 | .o 0 845
0299999. Properties Occupied by the Reporting Entity - Administrative............ccco.... 2,328,994 117,549 (117,549) 0 ..304,154
0399999. Total - Properties Occupied by the Reporting Entity.........cccooovviniininisisiienns 2,328,994 117,549 (117,549) 0
0699999. Totals. 2,328,994 117,549 (117,549) 0




Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E C 0 M PANY

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E02, E03, E04, E05, E06



03

Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B.JA.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | ..co.... Philadelphia.............. Pennsy| Aberdeen Asset Management INC...........covvveevvverveinns [ wovvireinns 0812412017 ..ovvvveverr | ovrvrrenes 2,000,000 | ........... 1,888,539 | ......... 1,888,539 | ....... (245,377) 87,791 | e | i 0.260
Crescent Senior Secured Floating Rate Fund.........cc.. [ coeeeeee Dover........ccccoevunn.. Delawaj Crescent Capital Group LP........cccoovveininirnnnirinnininns | v 05/01/2007] .....ooovee | evrere. 1,325,000 | ........... 2,216,179 | ........ 2,216,179 | ......... (52,568) 85,386 | ...covvereerieires | e 1.350
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated. ..o esssenssessesessnsesssesssensensessnsansessenns | sessessenes 3,325,000 | ........... 4,104,719 | ......... 4,104,719 | ....... (297,945) 0 0 0 (U] I 173177 | oo 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
IMARC LLC 10% MEMbETShID....cccrrererrrerrecce [ [ DOl [lowa... | Formed Partnership [ [01/01/1999) ..o | o 900 [ oo 14,185 | oo 14,185 8,156 22,500 [..oooecssness | e 90.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - AfflIate..... ..ottt ettt st ensensnssnsentenns | sbsssssessessssinaas 900 | .o 14185 | .o 14,185 8,156 0 0 0 0 22,500 0 XXX
4499999, SUDOtAl = UNGIFIAIEA...........oevveveieiieiiiei ettt ensens sesessessssensessessessssensessnsensessessessnsensessesnsessessessnsantessessnssnsensensesensenessessnsenessesensensessessnensens | soerierenss 3y 320,000 | vvrvernnd, 104,719 | ... 4,104,719 | ... (297,945) 0 0 0 (V] AT3A77 | e, 0 XXX
4599999. Subtotal - Affiliated........... 8,156 0 0 0 0 22,500 0 XXX
4899999, TOMAIS........ovoorveeveeereoeseseeetes e s e s bbbttt eie | ieessee e s ettt s esssensenssessissssessansssssnsssnsensiasnisnns | eerinnrn3,320,000 | 14,118,904 | .......4,118,904 | ....... (289,790) 0 0 0 (1N I 195,677 | oovverererreiseinnnd 0 XXX
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Annual Statement for the year 2018 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled FUnds, LLC...........cccoeiuiiimieinrireecneesescneeeeenes Philadelphia..........cooevneenrinrerescneenne Pennsylvan| Aberdeen Asset Management INC...........ocoveuevreinieireeininensee s 0812412017, | covveerevevieees | e | ereeeensnseseeeneees 87,791 | eeveererenierensneies | v 0.260
Crescent Senior Secured Floating Rate FUN...........oiiiiiiiieiseis it DOVET ...ttt Delaware.. | Crescent Capital Group LP..........ccoiiiiiiiieieieiic s 05/01/2007. | oo | e | e 85,386 | .o | s 1.350
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = UNGIIBIEA. ...........vuiiiis ittt ettt ee et et s00 € 1e81e0s e eE o818 0848108108 E 180 E 080 E bbbttt enssnssntensennsanssnnes | nnesenssnssnsenssnesnnonsenrsnsd | aererssnsnnsonsnnsans 173,177 XXX
4499999, SUDOLAL = UNAFAIIBIEA. ... rvs ettt 8 808188 1eEE 48816 €8 eEE4EEE4EEE 08 1R HEEE4EEE4EEEoEEHEE 0L EE4EEE4£EE 1R E 108 4EE8 1R R 4R 10EE1£E  £EE4EE 8 LR R AR R L L 4L 4R R LR EEE LR LRkttt | cnrsnninnnsennsenssenssnnsene0 | e 173,177 . XXX
AB899999. TOMAIS. ... vveeeeeeaeisaeieseeeseeseeisse s es e s es b8k 888888 E R8RSR R E R LR R R R R R R eeRs  eeEReEE LR E LR R oL R AR E SRR LR R R LR SRR LR R e R AR R R eeEs  £heEbieeR s R e LR LR LR LR SRR LSRR R RS R Rttt enstesnnnns | ennsennsenssennsenninnnsennns0 | creererennn e AT3ATT | o 0 XXX
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date

U.S. Government - Issuer Obligations

912810  FD 5 |UNITED STATES TREASURY......ccovimiiiiiiriiernsiseierisisssissssssssssesssssssenes | arveees 2122712 28,778 | ....... 23,452 | ... 28,830 575 (505) 11/14/2013. | 04/15/2028.
912810 FH 6 |UNITED STATES TREASURY. ..127.207 39,134 | ...... 30,764 | ....... 37,883 755 (643) 11/14/2013. | 04/15/2029.
912810  FQ 6 |UNITED STATES TREASURY......coooiimiiiiiiieieiseiscieiiesesiesssiesenssisesnenes | eriees 2128228 | 9,134 7,123 8,722 175 | (58) 09/03/2010. | 04/15/2032.
912810  FR 4 |UNITED STATES TREASURY.......cetvimiririmrieeieriseiisesiesssessesssssessesssssinens | coneees 2108122 [ 43514 | 40,245 | 47,304 987 (921) 02/04/2013. | 01/15/2025.
912810 FS 2 |UNITED STATES TREASURY. ...106.726 38,073 38,278 875 (109) 02/04/2015. | 01/15/2026.
912810  PS 1 |UNITED STATES TREASURY.......covimriiiiireierniiseienisissssississssssenssssssenes | evvnees 110,393 | ....... 27,685 | ... 25,078 | ....... 26,915 615 36 05/10/2010. | 01/15/2027.
912810 PV 4 |UNITED STATES TREASURY.....c.etviiririmrieeieeiseisesiesssessesssssessessssssnens | soneens ...106.189 | ....... 32,044 | ....... 30,176 | ....... 32,984 740 (276) 05/20/2014. | 01/15/2028.
912810  PZ 5 |UNITED STATES TREASURY.......cotimiiiiiiiiieinsiseiessissesiesssissesssssssenes | evenees .. 113810 | ....... 34,852 | ....... 30,623 | ...... 32,971 751 4 05/10/2010. | 01/15/2029.
912810  QF 8 |UNITED STATES TREASURY.......otvimiriiimriiinieriniiesiessesiesssssessesssssinens | woneees WMT523 | 17874 | oo 15,209 | .ovvevvirriine 16,138 373 14 05/10/2010. | 02/15/2040.
912810 QP 6 |UNITED STATES TREASURY.....c.otiiiiiriniineireeiseisessesisessessssissessssisness | coneees ..118.078 | ....... 27,269 | ....... 23,094 | ... 27,760 567 (175) 05/06/2014. | 02/15/2041.
912810  QV 3 |UNITED STATES TREASURY.......etviririerimriiieirisniiesiesissssesssssessesssssinens | coneees . ..25319 ... 90.724 | ....... 25,382 | ....... 27977 | ....... 27,109 686 32 05/16/2016. | 02/15/2042.
912810  RA 8 |UNITED STATES TREASURY.......cecmirimererinreneeinsninsrnesienssenensssesssnnens. | vevee | oo | vevenneninee | eervvenen [ 11,783 |..... 87.633 | .o 14,458 | ..o 16,498 | ..o 13,477 405 107 12/04/2013. | 02/15/2043.
912810  RF 7 |UNITED STATES TREASURY.......oviiiiiiiiiniiiiinninsiseiesesesississsissienss | coeees ....38,665 [...103.234 | ....... 39,203 | ....... 37,975 | oo 40,588 | ..oovirinnnd (< 72 I 91) 08/07/2015. | 02/15/2044.
912810  RL 4 |UNITED STATES TREASURY.......cevvimiriiririieirinsiieriessiessesssssessesssssenens. | soneees Al ..28674 |..... 89.401 | ....... 28,801 | ....... 32,215 | ... 30,739 790 49 05/16/2016. | 02/15/2045.
912810  RR 1 |UNITED STATES TREASURY.......csiiiiiniinriieiineiseiissiessssssssessssssssssssnnns | avnneen | oo | oeevevenene | coverneeens L [P 21,084 |..... 94.797 | ....... 20,276 | ....... 21,389 | ....... 21,817 524 | oo (14) 06/06/2017. | 02/15/2046.
912810  RW 0 |UNITED STATES TREASURY.......cccovimrirernrreirernsinsensinsisssnsiennsssessssssesssenss | svveens | oo | eevnernnnns [evneinnen ] | v 9,749 [ L 91.790 .9,615 ...10,149 257 10 05/04/2017. | 02/15/2047.
912810  SB 5 |UNITED STATES TREASURY.....c.otviiririmrieeieniseisesisssnessessssessesssssnees | soneees Al ...10,002 |..... 94.764 | .... 9,717 . ....10,251 249 0 03/05/2018. | 02/15/2048.
912828 2L 3 |UNITED STATES TREASURY......covimiiirneriierneissiesisisssnssssssssssesensssssssnnes | svvnees | oo | wonvereninns [ ronvennen L [ 44,308 |..... 94.866 | ..oovvrririnnen 44130 | oo 46,518 | oo 45,412 867 80 05/18/2018. | 07/15/2027.
912828 3R 9 |UNITED STATES TREASURY.......otvimirierinriieieninsiiesiessensenssssessesssssinens | coneees ...29,266 |..... 95432 | ....... 29,350 | ....... 30,755 | ....... 29,967 640 61 05/18/2018. | 01/15/2028.
912828 4H 0 |UNITED STATES TREASURY. ..ot | ereees ...19,966 |..... 98.339 | ....... 20,022 | ... 20,361 | ....... 20,263 283 14 05/18/2018. | 04/15/2023.
912828 B2 5 |UNITED STATES TREASURY.....c.ctviiiriiiimriieieninrieiiesissssesisssissesiessinens | coneees 61,965 |..... 98.437 | oo 64,008 | ..coovoerirene 65,024 | ..coovvirirns 65,467 | ..covrverinnn 1,595 [ oo (87) 08/07/2015. | 01/15/2024.
912828  H4 5 |UNITED STATES TREASURY.....ccotiiiririerineeieniseisessessssssessssissessssssnees. | coneees ...45,577 ..47,270 895 57 05/18/2018. | 01/15/2025.
912828 K3 3 |UNITED STATES TREASURY......covimriiiniriierneieienisiesesssssssssssessssssssenes. | evveees Al ...67,266 1,722 (334) 05/16/2016. | 04/15/2020.
912828 LA 6 |UNITED STATES TREASURY.......cvcuiririierenisineriessnessenssssessssssssnssnens | anvnen | oo | oveveveeene | coverenens L [P 19,604 494 (190) 05/16/2016. | 07/15/2019.
912828 MF 4 |UNITED STATES TREASURY......cooiiiiiiirieieineireieinsiesesisesssiesessssiesenes | eriees ....23,445 1358 | o 23,237 | 23,387 | 23,803 574 (400) 05/16/2016. | 01/15/2020.
912828 N7 1 |UNITED STATES TREASURY.......etviiiriirimriiieieninriineiiesisssesssssessesssssnens | coneees ....52,560 |..... 97.337 | ....... 51,794 | ....... 53,211 | ....... 54,565 1,305 (191) 06/06/2017. | 01/15/2026.
912828 NM 8 |UNITED STATES TREASURY.....c.otiiiririniieirneineisessssinesssssssissessssisness | coneees ...58,520 |..... 99.795 | oo 57,856 | ..ooorerrerirennns 57,975 | ....... 59,407 1,422 (904) 05/16/2016. | 07/15/2020.
912828 PP 9 |UNITED STATES TREASURY 58,773 |..... 99.544 57,535 57,799 60,119 1,418 (556) 06/14/2013. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY.....ccevvumirierineenceiniserisesiesssnenssnsssssssssnssnens. | eoneen | oo | ovevvereine | oeveinenensd [ e 20,461 | 97.238 | ....... 20,749 | ....... 21,339 | ...... 21,529 523 | oo (83) 05/16/2016. | 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY......ccovrmiirirnireinrneisnnsiersninesessssisessssssnssnnnns | vvvens | oo | evvsnvnenes [evvennene ] | 53,429 1.....98.908 | ....... 55,485 56,098 | ....... 56,356 1,376 (101) 11/05/2015. | 07/15/2021.
912828  S2 7 |UNITED STATES TREASURY. SD. | [ v | 2,100,663 | ... ..2,032,485 .2,100,000 2,100,357 (140) 09/26/2016. | 06/30/2021.
912828 S5 0 |UNITED STATES TREASURY.....ccotiiiiiriniineiieeiseisessssssnssssssssisssssssinees | coneens 52,747 | ....... 51,906 1,294 110 02/10/2017. | 07/15/2026.
912828  SA 9 |UNITED STATES TREASURY......covmriririrrrirernrineiesssissesssssssssssenssnsnesiens | svvnees | oo | eovvevnninne [rvnveneeen | v 84,177 10.97.067 | o0 n65,088 | oo 67,034 | .o 69,349 | .o 1,644 | v, (55) 08/16/2012. | 01/15/2022.
912828 TE 0 |UNITED STATES TREASURY. 65,977 65,761 1,618 .305 11/12/2013. | 07/15/2022.
912828  UH 1 |UNITED STATES TREASURY.......evvuiiiriniinrineensineisessiessssnsssisssssnssienes. | vevee | oo | ovvereniinns | eevvvnneened [ cvviiinnnnnn.58,371 [.....96.585 | .................63,486 | ...cc.....65,731 | e 65,037 1,612 379 11/12/2013. | 01/15/2023.
912828 V4 9 |UNITED STATES TREASURY......coovviiirrerieriinnenissineriessesssenssnessesessinnns. | onees | oo | ovvvenerones | vervveneened [ v 19,979 [1...94.983 | 19,929 | 20,981 | e 20,927 515 5 02/10/2017. | 01/15/2027.
912828 VM 9 |UNITED STATES TREASURY. 65,177 1,600 4 06/10/2014. | 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY.......covimriirniineierneinsinnisennsnnnsisensssssessensssessnienss | avvven | oo | eevnevnnnes [evvvcnnenn ] | v 64,424 1....95.893 | .ooiiviiienn.66,379 | i 69,222 | 68,897 1,698 58 08/22/2014. | 07/15/2024.
912828 X3 9 |UNITED STATES TREASURY.....ccotviiririnrireeieniseisessssssessessssissesssssnnss | soneees ...46,431 875 94 05/18/2018. | 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY.......covmriiririreerniiiensinersnissierssisensssssensnienns | svnens | oo | evvvnvnnnes oo | i 41,248 1....96.404 | oovren40,807 | 42,329 | i 42,663 | o 1,038 | o (51) 06/06/2017. | 07/15/2025.
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of | Paid Accrued During Year | Acquired Date
0199999. U.S. Government - ISSUET ODIGALIONS. .........rvruresirserseresseessressesssens sttt snsssnsenes | snsenssssens 3,552,282 XXX | s 3,515,561 | oo 3,585,202 | ..ooovvnnns 3,624,115 35,262 (4,461) ] oo 0 0 XXX XXX XXX | i 5,207 | .ovvvnna 47,901 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202C R2 1 |G2002305- RMBS. 4 ..114.813 1,796 1,564 1,564 MON... 09/03/1996. | 10/20/2026.
36202C UV 3 | G2 002396 - RMBS. 4] .. ...113.604 . 1,503 1,503 MON... 03/07/1997. | 03/20/2027.
36202C UW 1 |G2 002397 - RMBS 4] .. ...107.572 ... 793 735 MON... 03/12/1997. | 03/20/2027.
36210Y ZT 5 |GN 506654 - RMBS. 4 ...107.284 11,570 ...10,713 MON... 04/07/1999. | 04/15/2029.
36225B  EA 2 [GN 781029 - RMBS.......cooviiririerieieierssiseienississssssesssssssesssssssssessssssssansns | ansene 4. LA111.692 . 58,598 | ..covverennn. 52,464 | ... 54,157 MON... 04/07/2005. | 05/15/2029.
36241K MU 9 [GN 782171 - RMBS.......oooevirierciieiessis e ssssssennns | onvien 4] .. . 105,967 | oo 143,121 | v 135,062 136,182 MON... 12/05/2008. | 11/15/2035.
38377R VK 8 |GNR 10166F GP - CMO/RMBS......cooiiiiiisiirisiiisiisssisisssssessssssssesssnssnsssssasnsss | cvseee 4].. 102,231 |..... 99.851 | ....... 96,714 | ....... 96,859 | ....... 99,784 4 MON... 04/20/2012. | 04/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES. .......uouiriiiiiiiiiiiis i 308,136 XXX ] s 314,298 | .o 298,972 | oo 304,637 | .o (U 24)] o (U 0 XXX XXX XXX
0599999.  TOtal = U.S. GOVEIMMENE. .....eiuiiesiesersseeeseesssstsees s es 8888kttt | setssnsssens 3,860,418 XXX | s 3,829,859 | ..oovviens 3,884,174 | oo 3,928,751 35,262 (R — 0 0 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13063B 4N 9 | CALIFORNIA ST.....comiimiieiiierieeieeiseesessssssessesssss s ssssessenssesssssssssssens | soeees 2| . 1FE 282,703 |..111.241 | oo, 278,103 | .ovvverirens 250,000 277,974 (G 72°) | [N IRORIN DO 5.000 2.224 |AOQ...... 03/29/2018. | 10/01/2027.
452152 MK 4 [ILLINOIS ST...ooiiiiiiiiiieintieesieissiesessssiessessssssesssssssssesssessssssssessssssssessnens. | eneene | oo [ cvernninens | veves 1FE| cooieiei 140,738 |...107.262 134,078 ....125,000 132,170 (1,856) | cvovvreererrerieeres [ evererirerisennirenns [ e 5.000 |...... 3.290 |FA....... 01/28/2014. | 08/01/2022.
70914P  VC 3 |PENNSYLVANIA (COMMONWEALTH OF P I 2| ... 1FE 111,209 |..110.110 | .... 110,110 ....100,000 109,775 (1,434) | oo | e | e 5.000 |...... 2.803 |AO...... 03/29/2018. | 10/15/2032.
70914P VU 3 | PENNSYLVANIA (COMMONWEALTH OF).....ccoviiumririerneineererinsessensssiseenns | cnvene 2| 1FE 117,082 |..115.361 | coovvrrrrrr 115,361 100,000 109,900 (1,288) | oo | v | s 5.000 |...... 3.017 | JD....... 05/14/2014. | 06/15/2029.
882723 B4 0 | TEXAS STttt sssessssssssessssssssns | avvees 2| . 1FE 100,390 |..... 99.865 ...99,865 ....100,000 100,355 | oo | e (35) [ e [ e | e 3.311 3.252 |AO...... 03/29/2018. | 10/01/2028.
93974D  BE 7 |WASHINGTON ST.....oiiiiirierineiienieisseesesssesssessesssssssssssssssssssessssssssssanss | avsees 2| .. 1FE 111,977 |..111.023 | .... 111,023 ....100,000 110,384 (GRS ) UURIR IR DO 5.000 |...... 2.583 |FA....... 03/29/2018. | 08/01/2033.
93974D  HF 8 [WASHINGTON ST.....coiiiiiiiiriiieierisisssissssssesesssssesssssssssessssssssssssessessses | seveee 2| e 1FE M3797 | M2T772 | e M2772 | oo 100,000 112,274 (1,523) | cvovvvverererineeres [ erereniseiisisninenns [ s 5.000 |...... 2.623 |FA....... 03/29/2018. | 08/01/2032.
956553 YD 7 |WEST VIRGINIA ST.....coiiiiiiniiiniininississiissnsssssssnsssesssnsssnssssssensssessenssssns | ennees | oo | onnenenns | vonees 1FE 116,333 |...115.767 115,767 ....100,000 114,579 (AT IR [RRIN I 5.000 |...... 2.313 |[MN...... 03/29/2018. | 11/01/2024.
1199999. U.S. States, Territories & Possessions - ISSUEr OblIgAtioNS. ..o iisurieerirrirsiiseisssiseis e enes . ...1,094,228 XXX .1,077,078 ...975,000 | oo 1,067,411 [ oo (U (14,172) | oovvvrricins (V] I 0 XXX XXX XXX 2,835 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) et enns | cerseniennes 1,094,228 XXX | s 1,077,078 | .o 975,000 | ..o 1,067,411 [ [V (14172) | oo (] I 0 XXX XXX XXX | e 12,835 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligation
249002 BR 6 |DENTON TEX INDPT SCH DIST.....civiuiiiriireirieieieninseressesisessnsssssmsssssenenss | svvens | oo | cevserenens 2| . TFE| i 59,810 |..114.318 | ....... 57,159 | ....... 50,000 | ....... 55,963 (970) 11/05/2014. | 08/15/2028.
368079 GF 0 | GAVILAN CALIF JT CMNTY COLLEGE DIST......ccoovuvierirrererinnineriensncessenens | eoveens 2| ... 1FE 115,322 | .. 114.618 | .oooovvvvirrne 114,618 | oo 100,000 110,669 (1,435) 07/29/2015. | 08/01/2032.
421110 U3 9 |HAYS TEX CONS INDPT SCH DIST [SSSTURUTRRIRRRON IOV 2| 1FE 121130 | .. 114572 | v 114,572 | v 100,000 112,152 (2,200) 09/30/2014. | 02/15/2026.
592112 MY 9 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C.......ccovvvenvvemrrnnrrenirnne [ evveie | oo [ rererneens 2| TFE| 61,084 |..111.788 | ....... 55,894 | ....... 50,000 | ....... 54,911 (1,156) 04/17/2013. | 01/01/2026.
59333R DG 6 | MIAMI-DADE CNTY FLA SCH DIST....ccoovvurerieernerineieiiesisneesssisseessssssnsenes | cevees 2| 1FE 185,904 |...111.171 .183,432 ....165,000 182,853 (3,051) 03/29/2018. | 03/15/2026.
613681 U7 8 |MONTGOMERY CNTY TEX 2| e 1FE ...90,261 |...113.379 ..75,000 83,799 (1,575) 09/17/2014. | 03/01/2026.
64966)  AS 5 |NEW YORK N Y..oooiiiiiieiinrieeieeissesessssssesssesssssesesssssssesssesssssssssssnsssns | eonneen | oo | reverneens 2| ... TFE| oo 51,767 |...106.491 50,000 | ....... 50,437 (209) 03/29/2011. | 12/01/2031.
783244 ET 9 |RUTHERFORD CNTY TENN......cooiiiiriiniiieiieieesseiesisesiesessessssissessssisenss | coeeees 2| 1FE 115,264 |...115.367 ....100,000 113,741 (1,523) 03/29/2018. | 04/01/2028.
919069 AW 4 |VALDOSTA GACITY SCH SYS......cccconeue. SRR OV 2] ... 1FE ..91,542 |..117.755 ..75,000 | .. 86,836 (1,506) 09/23/2015. | 02/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..............c.ccccocueeee. 892,083 XXX ...765,000 | ................ 851,360 | ..ccocovcrreee 0. (13,625) [ oo (V] [ 0 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS...........cuvieiiiiriireriinissisissiienes 892,083 XXX | 867,638 | i, 765,000 | ..coovovcrirs 851,360 [ ..o 0 ] s (13,625) | ..o (] IR 0 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
04048R  NQ 5 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV . 114385 | ... 57,193 | ....... 50,000 | ....... 56,496 (899) 12/02/2015. | 07/01/2031.
04048R NS 1 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV... L3744 56,872 | ...... 50,000 | ....... 56,085 (838) 12/02/2015. | 07/01/2033.
04048R  NU 6 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV. ..112.981 56,491 50,000 55,772 (792) 12/02/2015. | 07/01/2035.
040654 XH 3 |ARIZONA ST TRANSN BRD HWY REV L1012 55,056 | ....... 50,000 | ....... 54,251 (1,150) 01/17/2013. | 07/01/2028.
040654 XM 2 | ARIZONA ST TRANSN BRD HWY REV. ...109.403 82,052 | .o 75,000 | e 81,377 (1,724) 01/17/2013. | 07/01/2028.
047870 NB 2 | ATLANTA GAWTR & WASTEWTR REV......oiumiiiieieriiniineeiesissississessnenes | ceeens 2| e 1FE 114,581 |..113.417 13,417 110,063 (1,411) 09/01/2015. | 11/01/2033.
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0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
050589 NP 1 |AUBURN UNIV ALA GEN FEE REV. [SSTRRRRRRTN BOON 2| 1FE 264,260 |...106.121 | ..ccoooverrrnees 265,303 | oo 250,000 263,096 (1,164) | oo | e | e 4.000 |...... 3.201 | D | e 833 | .t 10,000 | 03/29/2018. | 06/01/2033.
101029 RK 4 |BOSTON MASS WTR & SWR COMMN REV.......cccoecmrvrrimminernrineerennsenserenrenes | vvnne | oo | ceererenees 2| TFE| e 59,270 |..111.077 | ....... 55,539 | ....... 50,000 | ....... 54,074 (995) 06/11/2013. | 11/01/2024.
13077D  AQ 5 [CALIFORNIA ST UNIV REV 2| 1FE 118,724 | . 118.769 | ..ccovvrrrene 118,769 ....100,000 115,765 (1,654) 02/09/2017. | 11/01/2031.
160131 CX 4 |CHARLESTON EDL EXCELLENCE FING CORP S C......ccovvuivmiereinrnarvinins [ vveee | oo | ceereris 2| TFE| i 59,347 |...112.568 56,284 50,000 | ....... 55,211 (978) 07/23/2014. | 12/01/2026.
162393  FV 9 | CHATTANOOGA TENN ELEC REV......ccooviiiiririerineenseinsrieriseesesissessesinss | cviens 2| ... 1FE 170,945 |...112.763 169,145 ....150,000 164,668 (1,935) 07/23/2015. | 09/01/2040.
167593 HH 8 |CHICAGO ILL O HARE INTL ARPT REV.. ....48,750 |...101.154 50,577 ..50,000 ....48,976 72 09/21/2015. | 01/01/2030.
18085P PJ 7 |CLARK CNTY NEV ARPT REV. . ....56,588 [...109.248 | ....... 54,624 | ....... 50,000 | ....... 52,966 (681) ...2,500 |03/20/2013. | 07/01/2025.
196632 E2 5 | COLORADO SPRINGS COLO UTILS REV......coiiemiererirrereriseineriseessenissenes | criens 2| 1FE 270,375 |...105.543 263,858 ....250,000 264,600 (5,775) 12,500 | 03/29/2018. | 11/15/2024.
199112 JB 0 |COLUMBUS GA BLDG AUTH LEASE REV.......cccovvmiiiriiierniieierissiesnsiesiens | cvveee 2| 1FE 250,403 |...102.851 257,128 ....250,000 250,061 | ..o | e (57) 14,688 | 03/24/2011.| 01/01/2029.
20774Y PS 0 |CONNECTICUT ST HEALTH & EDL FACS AUTH RE.......ccosvvumrinniirerinniirenins | coveene 2| 1FE 279,593 |...109.866 | .......cco....... 274,665 | .....oovvenne. 250,000 265,736 (2,935) 12/03/2013. | 11/01/2026.
20775Y CA 2 |CONNECTICUT ST REVOLVING FD GEN REV FSUTTURRTRTRIOROUO BV 2| 1FE 288,253 |...116.048 290,120 ....250,000 284,381 (3,872) 03/29/2018. | 03/01/2029.
249182 FF 8 | DENVER COLO CITY & CNTY ARPT REV.....ccuirinirierinieienirinsiiessienienes | wveees 2| ... 1FE 104,193 |...108.733 108,733 ....100,000 102,024 (470) 12/11/2013. | 11/15/2027.
25477G ED 3 | DISTRICT COLUMBIA INCOME TAX REV.....ccoviriririerieieererieessenseseseess | woneens 2| . 1FE 107,553 |...104.109 | ...ccvvvvrrrneee 104,109 | v 100,000 101,370 (924) 05/24/2011. | 12/01/2028.
25484) CU 2 |DISTRICT COLUMBIA UNIV REV......oiiiiiiiriiiieiinsissisiesssienssisssessssnes | eveees 2| 1FE ..59,214 .. 117,622 | ....... 58,811 | ....... 50,000 | ....... 57,648 (810) 01/06/2017. | 04/01/2028.
29508R  JS 6 |ERIE CNTY NY FISCAL STABILITY AUTH.....ccoovieriririnerierieneienisseneennens | eevvens | e [ erererneens 2| TFE| 61,261 |...118.502 | ....... 59,251 | ....... 50,000 | ....... 59,939 (1,019) 08/25/2017. | 09/01/2031.
29508R KM 7 |ERIE CNTY N'Y FISCAL STABILITY AUTH.....covuiiieiineieiiesineeinseisenenees | evnens | e [ rererneens 2| TFE| e 60,620 |...117.400 | ....... 58,700 | ....... 50,000 | ....... 59,393 (948) 08/25/2017. | 09/01/2033.
368497 GX 5 |GEISINGER AUTH PAHEALTH SYS REV.....cciviiiviiiiricineiessinsiensnsssiens | ervees 2| ... 1FE 106,381 |...106.855 .106,855 ....100,000 101,795 (692) 06/01/2011. | 06/01/2024.
407287 MG 3 [HAMILTON CNTY OHIO SALES TAX.....comirrerirrerensseensersesssnsesenssseesssssnsnns | sevnee | oo | cvrnerenens 2| AFE| oo 84,522 |...106.125 ...79,594 75,000 | ....... 82,576 (852) 08/04/2016. | 12/01/2032.
41401P  CP 6 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR.....coovvvriviirerriirireriieiinns | eree 2| . 1FE ...54,390 |...106.369 | ....... 53,185 | ....... 50,000 | ....... 53,988 (389) 12/06/2017. | 11/15/2032.
41401P  CR 2 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR........ccooovurirerirmrenrrnnrines | v 2| ... 1FE ...80,917 |...105.261 78946 | .................75,000 | ....... 80,377 (522) 12/06/2017. | 11/15/2034.
442435 YV 9 [HOUSTON TEX UTIL SYS REV......ciiirriiiiniirerieiieissiesissisesesiserssssseeninses. | wneine 2| 1FE 346,500 |...105.241 .368,344 . 347,279 120 04/05/2011. | 11/15/2033.
45470R DN 3 | INDIANA FIN AUTH HWY REV......ccoviiiirimirneinrinninnisinsesesissessssssssnene | veree | oo | vevveneens 2| TFE| 61,506 |..118.716 | ....... 59,358 | ....... 50,000 | ....... 60,201 (1,009) 08/24/2017. | 06/01/2031.
45470R DR 4 |INDIANA FIN AUTH HWY REV. 2| 1FE 121,098 |..117.069 | .cooovrvrvrrrnee 117,069 | v 100,000 118,729 (1,833) 08/24/2017. | 06/01/2034.
45470R DS 2 |INDIANA FIN AUTH HWY REV. . [N SURPOOR VR PRI 2| TFE| oo 60,251 |..116.641 | ....... 58,321 | ....... 50,000 | ....... 59,103 (888) 08/24/2017. | 06/01/2035.
454898 QY 6 |INDIANA MUN PWR AGY PWR SUPPLY SYS REV......ccccovumirermrnreiniverinnns | vovene [ [reivis 1 AFE| oo 96,829 |...118.859 | ..cccvvvverncen 118,859 | oo 100,000 | ....... 97,201 57 05/02/2011. | 01/01/2042.
45505M AN 6 |INDIANA ST FIN AUTH WASTEWATER UTIL REV.......ocoviniirirnininrrerinines [ v 2| 1FE ...90,623 |...108.634 | ......cc.cc.....81,476 | oo 75,000 | ....... 80,421 (1,883) 04/02/2013. | 10/01/2024.
469494 AU 2 |JACKSONVILLE FLA TRANSN AUTH LOC OPT GAS.......ccconervmrrmerrererneennne | veveee [ oo [ errverinns 2| TFE| i 57,044 |..113.904 | ...................56,952 | ....... 50,000 | ....... 54,931 (660) 08/31/2015. | 08/01/2035.
534272 A2 5 |LINCOLN NEB ELEC SYS REV.......cocomiimrinirierieeireeiseissessssissessesssssssssisnes | neens 2| 1FE ....86,324 |...109.094 75,000 | .oovvercineinns 79,551 (1,153) 07/13/2012. | 09/01/2037.
544445 BT 5 |LOS ANGELES CALIF DEPT ARPTS ARPT REV.......ccoevvvrrivnrniins 2| 1FE ...85,934 |...115.052 ..75,000 83,899 (1,056) 01/06/2017. | 05/15/2029.
54466H DP 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S......ccnviemmrinnernerirenencenns | coiens 2| ... 1FE ...58,787 [..119.957 | ..o 59,979 | oo 50,000 | ....... 57,067 (844) 12/02/2016. | 06/01/2028.
546540 LF 0 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C.......ccoeevrerrmirvinrirernniscirens | crvees 2| 1FE ...57,532 |..110.074 | ..................55,037 | ....... 50,000 | ....... 53,634 (738) 04/17/2013. | 07/01/2031.
546540 MN 2 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C. 2| ... 1FE ....59,573 |...113.089 50,000 | ....... 55,731 (953) 09/25/2014. | 07/01/2026.
581714 VU 3 |MC KINNEY TEX WTRWKS & SWR REV.......ccccovvumiririneirneeinseisserissesnenienens | neens 2| 1FE 212,340 |..117.054 | .o 204,845 | ....ooovvinene 175,000 207,544 (3,453) 07/27/2017. | 03/15/2030.
590545 WC 9 [MESAARIZUTIL SYS REV.....oioiiiiiiiieinsissiseissssiesssssssessssisssssssens | svvnees 2| . 1FE 106,442 |..107.711 | cooorrrerr 107,711 | e 100,000 105,296 (616) 02/07/2017.| 07/01/2031.
591745 S8 8 | METROPOLITAN ATLANTA RAPID TRAN AUTH GA 2| ... 1FE ....58,611 |...112.467 56,234 50,000 | ....... 54,645 (956) 06/10/2014. | 07/01/2026.
592030 E4 8 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C......ccovvvvvvvrrerersiirernne | cevees 2| 1FE 287,533 [..114.945 | .......ccoe.ne. 287,363 | ..o 250,000 283,876 (3,656) 03/29/2018. | 05/15/2031.
592190 MG 4 |METROPOLITAN NASHVILLE ARPT AUTH TENN AR......coovmirimrirmrerininnines [ eoveens 2| ... 1FE ...60,555 [...112.035 | ....... 56,018 | ....... 50,000 | ....... 57,700 (1,081) 04/15/2016. | 07/01/2027.
592481 FJ 9 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW........ 2| 1FE ...86,639 |...112.641 ..75,000 80,794 (1,232) 12/06/2013. | 05/01/2024.
592481 FK 6 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW........cormirermrvrvernrireinnns | crvees 2| . 1FE ..85,721 |..112.641 | .......e.........84,481 | . 75,000 | 80,353 (1,134) 12/06/2013. | 05/01/2025.
592481 HF 5 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW.......ccovvvrerermeerenineinns [ e 2| .. 1FE ....89,685 |...114.607 | ...................85,955 | ...................75,000 | ....... 85,301 (1,477) 12/02/2015. | 05/01/2032.
592646 6Q 1 |METROPOLITAN WASH D C ARPTS AUTH ARPT SY....ooviiiiniiernrineereninen | crvees 2| e 1FE 289,503 |...111.820 273,709 (3,704) 05/30/2014. | 10/01/2026.
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59333P  B6 4 |MIAMI-DADE CNTY FLA AVIATION REV.....cciririerrrinerierineernensssessesssssnens | cvveene 2| 1FE 117,994 |..109.104 | .cooovvvvrrnneee 109,104 | .covevvirerine 100,000 107,475 (IR T5K ) IR IR DO 5.000 |...... 2.881 |AO...... | covervrns 1,250 | coooerennes 5,000 |12/03/2012.| 10/01/2023.
59333P  H8 4 | MIAMI-DADE CNTY FLA AVIATION REV......covvvvimriirnerriennsiesssisesnsesnnss | wonnene 2| 1FE 231,256 {...109.098 | ......cccorvrnnee 218,196 | .oovvvvirnnns 200,000 219,652 (3,077) 01/15/2015. | 10/01/2034.
59333P R7 5 |MIAMI-DADE CNTY FLA AVIATION REV . . ....54,107 |...109.125 54,563 | . 50,000 | ....... 52,929 (371) 09/03/2015. | 10/01/2038.
593791 GW 0 | MIAMIUNIV OHIO GEN RCPTS......ciiiriiriineiieiieriesisseeiseiseisesiesiseesssins | ceeens 2| 1FE 170,190 |...113.005 | ...cccoocvvvuneee 169,508 | ..ocovvvcriine 150,000 167,981 (2,209) 03/29/2018. | 09/01/2029.
594615 FM 3 |MICHIGAN ST BLDG AUTH REV.......cocomiviiirrineinnirierieerseessssssniessssessenss | eonneen | oo | oeverneeni | vevens 1FE ...90,188 |...115.665 | ...................86,749 | ...................75,000 | ....... 87,210 (1,394) 10/27/2016. | 10/15/2031.
61212L  PB 9 | MONTANA ST BRD REGENTS HIGHER ED REV. . . 55,903 |...112.952 53,167 (586) 12/17/2013. | 11/15/2026.
61212L  PD 5 |MONTANA ST BRD REGENTS HIGHER ED REV... 2| 1FE 169,878 |...112.361 .168,542 167,361 (2,517) 03/29/2018. | 11/15/2028.
64990C 3C 3 |NEW YORK ST DORM AUTH REVS NON ST SUPPOR.. 2| 1FE 104,306 |...108.529 103,103 | ...................95,000 | ....... 97,853 (965) 05/19/2011. | 10/01/2022.
64990C  3H 2 |NEW YORK ST DORM AUTH REVS NON ST SUPPOR.........cccouurvvmrimerrenrnns [ v | o [ e 2| ... TFE| e 5,490 |...107.580 5,150 | evvveiirireeiriniinns | e (51) 05/19/2011. | 10/01/2022.
64990E CK 1 [NEW YORK STATE DORMITORY AUTHORITY.......ccommvemmrnerirerininneninnennns | veveee [ oo [ crvverinns 2| TFE| oo 85,550 [...110.497 | ...ccocovvvirnn 82,873 | .. 75,000 | ... 80,177 (1,212) 04/16/2014. | 12/15/2028.
64990E MU 8 |NEW YORK ST DORM AUTH ST PERS INCOME TAX......ccooevereermerneinerennes | cevenne 2| e 1FE 58,907 [..112.395 | oo 56,198 | ...cccoerevver..50,000 | ... 55,164 (925) 10/02/2014. | 02/15/2030.
665250 CR 5 |NORTHERN ILL MUN PWR AGY PWR PROJ REV.......ccootvumirrerimrineninrinnie [ evvene | oo [ rerernenns 2| TFE| i 55,436 |...103.567 | ....... 51,784 | ....... 50,000 | ....... 54,341 (484) 08/24/2016. | 12/01/2032.
67756D JR 8 | OHIO ST HIGHER EDL FAC COMMN REV........ccosvvumrvmeriemiieenernsserersenenne | wovvens | oo [ reverneens 2| . AFE| oo 60,363 |...116.128 | ....... 58,064 | ....... 50,000 | ....... 58,417 (945) 10/26/2016. | 12/01/2030.
681810 LJ 4 |OMAHA NEB SAN SEW REV. revrreren s | o [ [ 2| ... TFE| i 55,289 |..107.273 | ....... 53,637 | ....... 50,000 | ....... 54,215 (520) 10/26/2016. | 04/01/2030.
70917R H2 4 |PENNSYLVANIA ST HIGHER EDL FACS AUTH REV. SRS R 2| ... 1FE 106,743 |..104.295 | .....coovvvuneee 104,295 | ..oovvevrr 100,000 104,464 (2,279) 03/29/2018. | 06/15/2021.
709223  7M 7 | PENNSYLVANIA ST TPK COMMN TPK REV.......oviiirieirerineiierieeisseessisees | e 2| 1FE 117,596 |..116.445 | ...cccoovvvvnneee 116,445 | .o 100,000 115,372 (2,224) 03/29/2018. | 12/01/2032.
709223  G9 6 |PENNSYLVANIA ST TPK COMMN TPK REV.......ocviiviiiiiirinnineiisisseienssinees | crvees 2| . 1FE 142,318 |...107.755 134,694 ....125,000 129,961 (2,452) 07/03/2013. | 12/01/2036.
709224 KW 8 | PENNSYLVANIA ST TPK COMMN TPK REV.......oviurrieererinerseriesesneessnsees | coneens 2| .. 1FE 111,067 |...109.199 109,199 ....100,000 110,099 (968) 03/29/2018. | 12/01/2040.
721876 RJ 1 [PIMACNTY ARIZ SWR REV.....coiviiiiririieiinienssisiesissssssenssssssessssssens | avvees 2| . 1FE ...57,125 |...107.568 | ..................53,784 | ....... 50,000 | ....... 52,391 (908) 05/29/2013. | 07/01/2026.
73358W  AJ 3 [PORTAUTHNY &N Ui sesiesssssssssssssssssssessssssssssssnnss. | svsenne | oo | vevsenies | oevees 1FE ..383,074 |..121.417 ....375,000 380,748 (368) 04/06/2011. | 12/01/2029.
73358W KN 3 [PORTAUTHNY & N oot sssssssesanns. | evines [ 1FE ..97,928 |..... 98.700 ....100,000 | ....... 98,340 412 03/29/2018. | 12/01/2021.
73358W  TU 8 [PORTAUTHNY &N Ui ssssssssssssssnns | svvens 2| ... 1FE ...85,657 | .. 111.274 | .o .83,456 | s 75,000 | ....... 81,456 (1,020) 10/01/2014. | 09/01/2032.
762210  CZ 7 |RHODE ISLAND CLEAN WTR FIN AGY WTR POLLU........cccvevvrrerrrrnrrseriienes | crvene 2| 1FE ....84,842 |...108.220 ...81,165 75,000 | ....... 82,332 (989) 05/13/2016. | 10/01/2031.
762210 DA 1 |RHODE ISLAND CLEAN WTR FIN AGY WTR POLLU......cccovvvrrnriernisrirerineins [ e 2| . 1FE 112,589 |..107.772 | .... 107,772 ....100,000 109,385 (1,263) 05/13/2016. | 10/01/2032.
768874  SG 5 |RIVERSIDE CALIF ELEC REV.....cciiiiiiierierineersnieriseesensessseessssssssssenins | ennees | oo | reverneens 1 1FE| oo 109,383 |...146.311 | coovvvvriri 109,733 | v 75,000 107,996 (888) 05/24/2017. | 10/01/2040.
786134 VD 5 | SACRAMENTO CNTY CALIF SANTN DIST FING AU.......ccovvvrniirirnircrnnirenns | veven | oo | v 1 e TFE| e 99,726 |...100.968 100,968 ...100,000 | ....... 99,762 36 03/29/2018. | 12/01/2023.
796253 22U 5 | SAN ANTONIO TEX ELEC & GAS REV......cccvivimriiiinirierieneiissiiesisssienes | eveees 2| ... 1FE 113,890 |...112.205 112,205 ....100,000 112,205 (1,685) 03/29/2018. | 02/01/2028.
796253 2V 3 | SAN ANTONIO TEX ELEC & GAS REV.......cocniruiirerineiieriesisiseessssssesenss | cneens 2| 1FE 113,657 |...112.002 112,002 | e 100,000 112,002 (1,655) 03/29/2018. | 02/01/2029.
812643 PA 6 |SEATTLE WASH MUN LT & PWR REV 2| e 1FE ...103.334 5,000 5,157 (142) 05/21/2012. | 02/01/2022.
812643 PE 8 | SEATTLE WASH MUN LT & PWR REV. ST SRRRPIN PO 2| ... 1FE ...103.334 46,500 | ..o 45,000 | ..oooiinrirnns 46,416 (1,279) 05/21/2012. | 02/01/2022.
837227 V5 3 |SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.........cccrvvmivnvrrrerivinns | cries 2| 1FE ..57.445 .. 112.221 | ....... 56,111 | ....... 50,000 | ....... 53,961 (792) 04/02/2014. | 08/01/2026.
83756C FR 1 |SOUTH DAKOTA HSG DEV AUTH......ccotvimirieririiriirineriesiienienes 2| ... 1FE ....48,316 |...103.201 46,440 ..45,000 ....46,806 (342) 04/08/2014. | 11/01/2044.
880558 HN 4 | TENNESSEE ST SCH BD AUTH......ovviiiriieirerinsiineeiesiseesseisessesssessssenns | coneens 2| e 1FE 117,014 |...116.008 .116,008 ....100,000 115,458 (1,556) 03/29/2018. | 11/01/2029.
88278P TQ 7 | TEXAS STUNIV SYS FING REV......cccovimiiiiiiieirineiesisississiessissssssessssines | wonnens 2| . 1FE 113,215 |...112.636 112,636 111,641 (1,574) 03/29/2018. | 03/15/2029.
882806 AU 6 | TEXAS TECH UNIV REVS.......cooomiririeiririserieeiisenseniseenns 2| 1FE 276,183 |...100.395 .250,988 250,417 (3,368) 03/24/2010. | 02/15/2025.
882854 WT 5 |TEXASWTR DEV BRD REV.....c.oooiiiiiiiiriieierieiseineinsiesenines 2| 1FE 105,806 |...106.726 106,726 104,160 (539) 10/07/2015. | 10/15/2032.
89602N  ZJ 6 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS........ccconvrrirerirerineeeninninns | v 2| ... 1FE 142,780 |...110.478 .138,098 133,597 (2,060) 04/09/2014. | 11/15/2027.
91428L  JE 7 |UNIVERSITY HAWAII REV. . . ..99,941 | ... 99.814 99,814 | .................100,000 | ....... 99,959 18 03/29/2018. | 10/01/2020.
914468 CH 4 |UNIVERSITY MINN SPL PURP REV.......cccsiriiniiirrininnineisnssiessssiessesssseens | evveees 2| 1FE 107,364 |...104.683 .104,683 105,022 (2,342) 03/29/2018. | 08/01/2025.
914692 U6 3 |UNIVERSITY N MEX UNIV REVS......cccoiiiiimrrmrieieesssinesisssnessssisesssssns | enneen | oo | veveneene | vevens TFE| i 59,972 |...109.982 ..54,991 | .......cc0.e.....50,000 | ....... 54,736 (1,324) 11/14/2014. | 06/01/2022.
914716 WV 3 |UNIVERSITY N C CHARLOTTE REV......cooiiiriiiiniiiennicissierenissieniesisenens | creees 2| e 1FE 111,470 |...109.706 .109,706 109,367 (2,103) 03/29/2018. | 04/01/2030.
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91476P  NY 0 [UNIVERSITY OKLA REVS.......ccoomirimrieerieineeneiissssensssissesssssssssssessssssssens | sovene 2| 1FE 56,17 [T | 56,586 | ..vooverrirennns 50,000 | ....... 54,323 [T RO SRR PPN 5.000 3.501 | Jdevees | s 1,250 | coooerennes 2,500 | 09/11/2015. | 07/01/2033.
915200 UK 3 [UNIVERSITY VT & ST AGRIC COLLEGE...........ceoovimrieriirreieisriseinsisinsinenes | evveees ...59,804 |..114.971 | ....... 57,486 | ....... 50,000 | ....... 55,997 (951) 09/19/2014. | 10/01/2025.
915200 UL 1 |UNIVERSITY VT & ST AGRIC COLLEGE. . . ....59,278 |...115.145 57,573 50,000 | ....... 55,688 (899) 09/19/2014. | 10/01/2026.
91802R  AJ 8 |UTILITY DEBT SECURITIZATION AUTH N Y....oooiiiiiieininirerneeeenisensnies | eree 2| 1FE 168,349 |..112.264 | .....cocvvvnnee. 168,396 | ..ovvvvvererinnn 150,000 164,575 (2,170) 03/29/2018. | 12/15/2030.
924166 DG 3 | VERMONT EDL & HEALTH BLDGS FING AGY REV.......cccovvvmmrmerreririeirnieinns [ e 2| 1FE 394,684 |...102.348 ....400,000 395,537 128 04/06/2011. | 11/01/2038.
92778V BL 1 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACSR........ 2| 1FE 117,250 |...116.713 .116,713 100,000 115,476 (1,774) 03/29/2018. | 02/01/2031.
92778V EU 8 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R.....coovvvvieriirvenriveiisnnnis | vovere [ [veriiins 1 e TFE| s 96,302 |..... 97.249 | ... ..97,249 ....100,000 | ....... 96,673 371 03/29/2018. | 02/01/2025.
92817L  LJ 0 |VIRGINIA ST RES AUTH CLEAN WTR REV......ccoomirimririerieierierseeeiensesenns | wneens 2| ... 1FE 172,325 |..105.486 | ...cccoovvernneee 158,229 | coovvvvririns 150,000 154,683 (2,569) 05/24/2011. | 10/01/2023.
93974C 6K 1 [WASHINGTON ST....ooiiiiiiieiiieiiiseiessisesssiesesssesesssssssssessssssssesssessessses | seveee 2| 1FE ...59,749 [..111.358 | ....... 55,679 | ....... 50,000 | ....... 54,998 (1,151) 09/10/2014. | 02/01/2025.
940093 6H 5 |WASHINGTON ST UNIV REVS.......oiviiriiiiiinniierienisseisesiessiessesesssessssenns | coneees 2| ... 1FE 112,068 |..111.536 | ..coovvvrrrneee 111,536 | oo 100,000 110,652 (1,416) 03/29/2018. | 04/01/2031.
940093  7A 9 |WASHINGTON ST UNIV REVS.......oviriirerimrineeineiseesesissssessesessessssssssses | eonnees | oo | veverneni | cevens 1FE ....59,101 |...114.119 ...57,060 ..50,000 | ....... 55,960 (858) 02/12/2015. | 04/01/2029.
940093 7B 7 |WASHINGTON ST UNIV REVS.......oeviriiiiiinirienieniseisesisssiessesesssessssenns | coneees 2] 1FE ...88,292 |...113.871 | .... ...85,403 .75,000 | ....... 83,712 (1,253) 02/12/2015. | 04/01/2030.
95639D LP 3 |WEST VA SCH BLDG AUTH EXCESS LOTTERY REV......ccoeveneerrrrnerrerirenens | crvens 2| . 1FE 115,828 |..115.679 | cooovvrvviris 115,679 | v 100,000 114,318 (1,510 03/29/2018. | 07/01/2026.
95639R  HC 6 |WEST VA HIGHER ED POL COMMN REV......c.ouviiiieriisienniernnineresseinens | vevene | oo | veerenivenns | covens 1FE| cooieiei 117,308 |...116.974 116,974 ....100,000 115,816 (1,492) 03/29/2018. | 04/01/2026.
956724 AQ 1 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE.. JESTIRRTRI BUo 2| ... 1FE 114,934 |..114.249 | ... 114,249 ....100,000 113,250 (1,684) 03/29/2018. | 07/01/2029.
956724 AR 9 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE........ccocoonivumeirnrinniinnns [ s 2| 1FE 114,809 |..114.138 | oo 114,138 | oo 100,000 113,140 (1,669) 03/29/2018. | 07/01/2030.
977100 CX 2 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION. ......cocvverernrinsernninnnnnnins | avvnns | or | cvnsernnens 1] e 1FE 96,643 |..... 97.184 97,184 | .................100,000 | ....... 97,441 798 . 03/29/2018. | 05/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..........c.ocwresersereneressineenns . .11,839,782 XXX 11,723,250 | ............10,620,000 | ........... 11,456,193 | oo 0] s (131,018) | oo 0 0 XXX XXX XXX .126,038 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MD XU 7 | FH G14981 - RMBS.......cooeriiieirieinsiisisesiessesesessessssssenssesssssssssssssssenes | cosens 42,561 [...101.434 | i 81,012 | i 40,432 | 42,062 [ ..o | i (15) MON... ..118 02/21/2014. | 12/01/2028.
3128MJ  RT 9 | FH G0BA97 - RMBS........oiiiiiiieiieriieiieeise s essssssssesssssssssinas | creeens 3 I 811,449 | ... 98.348 811,455 6 MON... 03/29/2018. | 06/01/2042.
3128MJ 84 3 |FH G08538 - RMBS.........couiieirririiierieniieeiesiseisssisssseessesssessssssssssenssienies | coenene | oo | veveeneond 4 L [ 184,432 |...100.731 184,342 27 MON... 08/06/2013. | 07/01/2043.
3128P8  FX 4 [FH C91982 - RMBS......cooiiiiereiniiieriesiseissesssssessesiessssessssssssssessessssnsas. | sosenn ...101.268 281,511 | oo | e (81) MON... 05/24/2018. | 03/01/2038.
3132HM LN 9 [FH Q11233 - RMBS......coviiiriiiieeiesiiesiesissisessssssssss s ssssssssssssssnnss | svsees A4].. 480,667 (588) MON... 03/29/2018. | 09/01/2042.
3132QU  AK 9 [FH Q37209 - RMBS........cooiririieeirirsinsesesssnessessssssssssssssssssssenssesssssssssssnsses | wennees | oo | vevesenns A ] .80,040 [...100.339 | oo 77,625 | i 77,363 | s 79,852 91 MON... 12/04/2015. | 11/01/2045.
3136A5 YC 4 [FNR1230M ED - CMO/RMBS.......ccouriurririireineineiiesisesessssssisssssssssesssssnsns | onvene A 89,563 |....99.318 | i 87,154 | i 87,753 | 88,822 MON... 04/19/2012. | 04/25/2031.
3136A8 UN 8 [FNR 1299C EC - CMO/RMBS...........covrvermrieirirneiernsiseesessssisesessssssssssssessanses | winvens 4. 118,184 119,496 MON... 09/18/2012. | 02/25/2041.
3136AE  LE 5 |FNR 1358B KJ - CMO/RMBS 4] .. 81,453 | ... 82,551 MON... 11/15/2013. | 02/25/2043.
3137A5 SG 0 |FHR 3786F HE - CMO/RMBS 4 ..68,439 69,137 MON... 04/12/2012. | 03/15/2038.
3137AM K7 1 |FHR 4020E EJ - CMO/RMBS Al 92,221 1....99.136 | ...................86,555 | ... .87,309 | 91,149 MON... 09/24/2012. | 02/15/2042.
3138LV  H4 8 |FN AO4750 - RMBS 4].. . 369,499 MON... 03/29/2018. | 10/01/2027.
3138WB  BF 1 |FNAS1837 - RMBS 4 ..225,759 |...102.599 ..215,811 227,503 MON... 04/24/2014. | 02/01/2044.
31403D YB 9 |FN 746006 - RMBS 4].. ...28,722 |..104.937 27,734 | ....... 29,856 MON... 03/24/2004. | 12/01/2033.
31407P  CV 8 |FN 836284 - RMBS Al ...11,396 |...107.637 11,686 | .o 11,203 | oo MON... | ... 07/22/2008. | 10/01/2035.
3140F1  YB 2 |FNBC6105-RMBS.... 4 ..493,615 |...100.285 492,718 493,561 MON... 03/29/2018. | 06/01/2046.
31410L UV 2 |FN 890796 - RMBS 4. ..166,741 |...100.887 ....163,022 166,807 MON... 01/17/2018. | 12/01/2045.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMIES. .......... e sssnsnensses | cessessssnaes 3,633,659 XXX ] 3,612,564 | oo 3,628,221 | ..coovvnnn 3,629,471 | .......... 0 | 889 | i 0 0 XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
696550 A4 4 |PALM BEACH CNTY FLA SCH BRD CTFS PARTN | ....... ‘ . 7| ...... 1FE 113,351 | .. 112811 [ oo 112811 | oo 100,000 112,110 (1,241) ] oo Lo | 5.000 |...... 2.962 [FA.....| oo 2,083 | .o 2,500 | 03/29/2018. | 08/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities................. 113,351 XXX 112,811 ....100,000 112,110 (1,241) ] e 0 0 XXX XXX XXX [ i 2,083 | oo 2,500 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OblGAtioNS........cvviiiciiri s | s 15,586,792 XXX 15,448,625 14,348,221 5197774 |0 | e (131,369) | oo (L I 0 XXX XXX XXX 137,636 ...583,451 XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00287Y AQ 2 |ABBVIEINC ..99,825 |..... 95.919 ..95919 | .................100,000 | ....... 99,881 16 05/05/2015. | 05/14/2025.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC.. 212,29 |..... 88.960 177,920 211,278 (248) 07/30/2014. | 02/01/2044.
037833 CC 2 |APPLEINC ..95782 |..... 96.959 | ...................96,959 | .................100,000 | ....... 96,700 918 03/29/2018. | 08/04/2021.
04351L  AB 6 | ASCENSION HEALTH ALLIANCE...........coconmiemirmrrinerrerinnencnisnesensnessnssnenes [ eoneeen | oo | verevenens | et IFE | 49,118 | 96.390 | .oooriverirennd8,195 | 50,000 | oo 49,144 16 05/23/2017. | 11/15/2046.
05531F AV 5 |BB&T CORP 101,404 |..... 97.373 100,697 (226) 08/02/2016. | 05/10/2021.
06051G  GL 7 |BANK OF AMERICA CORP.......cccovvvrvimmineirernrieieniseessnsssssnnnsenssssssssensnssnsens | svvnees | oo [ oo 1,2,5 [ et IFE | it 237,353 |..... 95.927 237,597 .245 10/10/2018. | 04/24/2028.
126650 BW 9 |CVS CAREMARK CORP ....98,684 |...101.184 101,184 | .................100,000 | ....... 99,636 143 05/09/2011. | 05/15/2021.
126650 CL 2 |CVS HEALTH CORP.......ooomiiiireiieiise sttt 49,497 | ... 97.450 | ... 48725 | 50,000 | oo 49,649 46 07/13/2015. | 07/20/2025.
17275R  BJ 0 |CISCO SYSTEMS INC.......ovvririerinriririsninerierineeenisnisensessnenssensssessesens | oevvene | oo | evvnen L2 [ et IFE | i, 192,738 |..... 97.236 | oo 194,472 | oo 200,000 194,265 1,527 03/29/2018. | 09/20/2021.
20030N BH 3 |COMCAST CORP. ..250,378 |..... 99.318 248,295 ....250,000 250,317 | .ocvoerierineerineins | e (18) 05/15/2014. | 01/15/2033.
20030N CT 6 |COMCAST CORP. ...99,950 |...101.543 | ... 101,543 ...100,000 | ....... 99,952 2 10/02/2018. | 10/15/2028.
224044 CE 5 | COX COMMUNICATIONS INC......ocoovrermrrrerirrirnenrsersrieeensensssssssnssssssenssenses | vevee | oo | vereeen 1,2 | it 2FE [ e 47,201 |..... 98.518 | oo 49,259 | oo 50,000 | coooerrrerirnens 48,042 273 10/05/2015. | 02/01/2025.
24422E  RE 1 |JOHN DEERE CAPITAL CORP. ...51,409 [...101.902 | ....... 50,951 | ....... 50,000 | ....... 51,108 (301) 04/06/2018. | 07/12/2021.
254700 BD 0 |DISCOVERY COMMUNICATIONS LLC ...99,810 |..... 96.057 | oo 96,057 | ..vvvrerirnns 100,000 | ....... 99,875 22 05/18/2015. | 06/15/2025.
264420 AG 9 |DUKE ENERGY PROGRESS LLC.........ccocniiinrirerenrinnrineiseeinnsisnsssessenssees | evveee | o [eveneend 1,2 el IFE | i 249,953 [..101.015 | .ocovvrirrnee 252,538 | .ovivrrriens 250,000 249,958 5 08/06/2018. | 09/01/2028.
26443C  AA 1 |DUKE UNIVERSITY HEALTH SYSTEM INC ..150,000 |..... 97.610 146,415 ....150,000 150,000 06/01/2017. | 06/01/2047.
26824K  AA 2 |AIRBUS GROUP FINANCE BV. LA8411 L 97.353 | .... ...48,677 50,000 | cooovvrrrerirnens 48,429 19 12/10/2018. | 04/17/2023.
291011 BA 1 |EMERSON ELECTRIC CO...cocovvrvrrvinernierneiernnissirenssssisnssesssssnsensssssssenns | svvnen | oo | eevvrnneee] [ i IFE | v 216,552 {...100.575 | ..ooerirrnnnee 201,150 | .ovvvrerirnns 200,000 200,680 (2,334) 04/20/2011. | 04/15/2019.
29250R AW 6 |ENBRIDGE ENERGY PARTNERS LP ..149,481 |...108.344 162,516 ....150,000 149,619 44 10/01/2015. | 10/15/2025.
29273R  BD 0 |ENERGY TRANSFER PARTNERS LP.......ccovuiiiimiiniineiiesiseiieeiseissssissisnns ..87,516 |..... 93.855 | ... ...93,855 ....100,000 | ....... 91,068 1,167 10/05/2015. | 03/15/2025.
377372 AL 1 | GLAXOSMITHKLINE CAPITAL INC......cocovvvverirernrrnrinerverinenireniseesssssnnnens [ evvenee | G v 1| et AFE | i 250,520 |...100.381 | ..ccooverirncen 250,953 | ..coovvcrirns 250,000 250,483 | ... | e (37) 07/20/2018. | 05/15/2023.
38145G  AH 3 | GOLDMAN SACHS GROUP INC.........ovvoerremrienrsnrecrsseesssessssessssssesissssnns | onene | oo | eoreen 1,2 | it IFE | i 199,482 | ... 92.365 .184,730 ....200,000 199,578 46 11/10/2016. | 11/16/2026.
40573L  AS 5 [HALFMOON PARENT INC ...100.558 | .... .. 75,419 75,000 | covvvrrrirnnne 74,904 4 09/06/2018. | 10/15/2028.
46625H HU 7 | JPMORGAN CHASE & CO . 101.802 | e 101,802 | covouvvvrcrins 100,000 | ....... 99,193 424 03/01/2011. | 10/15/2020.
46625H HZ 6 | JPMORGAN CHASE & CO L A02.913 | e 154,370 | oo 150,000 150,774 (305) 08/11/2011. | 05/10/2021.
494550 AT 3 |KINDER MORGAN ENERGY PARTNERS, L.P. ..102.232 | ....... 51,116 | ....... 50,000 | .ovourienrinen 46,398 122 09/02/2015. | 03/15/2035.
49456B  AG 6 |KINDER MORGAN INC.......ccoirimrirnrirnnineinerieninessessseessenssssssnssssesssseessssens | evvvene | o [ evnneenn 1,2 00nFE | ciiiiiinn.88,429 | ... 98.016 ....100,000 89,579 37 09/09/2015. | 12/01/2034.
50076Q AZ 9 |KRAFT FOODS GROUP INC........ccoouvirieriririiniisniienienisseiessissiesiisniennns [ eovnnne | oo | conivennee | eeene2FE | 48,963 | .o 98.991 ..50,000 ....49,544 122 11/13/2013. | 06/06/2022.
50077L  AD 8 |KRAFT HEINZ FOODS CO.....c.oveurrrimerrerinrerneerssnisersssssnsnssenssssssssssssssessinens | eoneee | oo | everee 1,2 | e 2FE | 95,015 | 89.208 ...89,208 ....100,000 | ....... 95,818 483 04/25/2017. | 06/01/2026.
585055 AW 6 |MEDTRONIC INC....... ...102.275 153,413 153,116 | oo | v (79) 05/13/2014. | 03/15/2042.
585055 BC 9 |MEDTRONIC INC ...100.959 .100,959 | .................100,000 | ....... 99,892 19 02/20/2014. | 03/15/2024.
58933 AJ 4 |[MERCK&COINC........... ...101.528 253,820 247,314 62 05/14/2014. | 05/18/2043.
617446 7P 8 |MORGAN STANLEY. ...103.088 103,088 100,118 | covoeerervrcrirenns | v (71) 02/24/12011. | 07/24/2020.
641062 AF 1 |NESTLE HOLDINGSINC... ...100.659 .251,648 248,823 28 .| 09/17/2018. | 09/24/2028.
666807 BJ 0 |NORTHROP GRUMMAN CORP.........cocommirmmrimrirnrnrnneinerinsiessssniseesassssnsssenes [ vnneen | oo | erreen 1,2 | e 2FE | 99,973 | 88.288 | ... ...88,288 | .................100,000 | ....... 99,984 0 02/03/2015. | 04/15/2045.
66989H AG 3 |NOVARTIS CAPITAL CORP ..100.570 | oo 100,570 99,435 6 .| 12/10/2018. | 05/06/2024.
68233) BE 3 |ONCOR ELECTRIC DELIVERY COMPANY LLC.. ...101.057 50,529 | . 50,000 ...49,975 08/07/2018. | 11/15/2028.
69351U AN 3 |PPL ELECTRIC UTILITIES CORP. 112,056 | e 112,056 | oo 100,000 | ....... 99,500 07/12/2011. | 07/15/2041.
74456Q BX 3 | PUBLIC SERVICE ELECTRIC AND GAS CO......oevumrrrerirrireereisersessesenenes L 101.248 | 253,120 | .ovvverirns 250,000 249,960 0 09/05/2018. | 09/01/2028.
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80685Q AA 4 | SCHLUMBERGER OILFIELD UK PLC........ovvirieirirerineinerineesesisseesssisssssnees | eoneens 2A01.237 [ e 101,237 | v 100,000 102,034 (€470 ) ST RSN PP 4.200 |...... 3.025 04/09/2018. | 01/15/2021.
84756N  AD 1 | SPECTRA ENERGY PARTNERS LP.....c.eciviimiiiiieiernnessienineisnsssssessssiens | eveee ...102.768 102,768 ....100,000 | ....... 99,868 22 | oo [ e [ 4750 |...... 4.779 09/16/2013. | 03/15/2024.
89236T EU 5 |[TOYOTA MOTOR CREDIT CORP. ...100.015 .100,015 | .................100,000 | ....... 99,969 9 2.950 2.964 04/10/2018. | 04/13/2021.
893526 DJ 9 | TRANSCANADA PIPELINES LTD . 111.612 272,790 (557) | vvvrerereernnrinnne [ erverireeerneennnninnens [ e 6.100 |...... 5.378 07/12/2011. | 06/01/2040.
90131H  BW 4 |21ST CENTURY FOX AMERICA INC.........oevorriiriirierieeierissennesisssienienens | criens ...100.622 100,622 | .................100,000 | ....... 99,831 22 10/14/2015. | 10/15/2025.
90331H NV 1 |US BANK NA . 2| 1FE 249,750 |..... 99.795 .249,488 249,770 20 .| 07/19/2018. | 07/24/2023.
904764 BC 0 |UNILEVER CAPITAL CORP........cooviiririririrerieiniinsiessssssisessssisssssssissssssenss. | evveees Clon 1,2 . TFE| oo 198,044 |..... 98.879 | .... 197,758 198,102 58 09/04/2018. | 03/22/2028.
91324P DK 5 [UNITEDHEALTH GROUP INC......ccoovvirreririirnerieseseesenisseesessssssessesssseenns | coveene 101,090 | .o 303,270 | .ovvvrcrirnens 300,000 301,039 | .o | e (11) 09/26/2018. | 06/15/2028.
91324P DM 1 [UNITEDHEALTH GROUP INC.......ccovvrriririirririiersniseeeriseississsssssiesssissees | wonvene ...100.640 | ....... 50,320 | ....... 50,000 | coooveeererinns 49,877 1 12/13/2018. | 02/15/2024.
92343V BR 4 |VERIZON COMMUNICATIONS INC........ovvvirirerirrerinininsiierieneseesssissssiens | coveene 2. 106.436 | oo 106,436 | ..ooovvvrrrine 100,000 | ....... 99,827 32 09/11/2013. | 09/15/2023.
931142 CB 7 | WAL MART STORES INC......oviuuirrrireireeineeieisssieeesseesssisssssesssssssessssens | cneees ...115.196 115,196 ....100,000 112,339 (502) 04/23/2014. | 09/01/2035.
94948Q  AF 7 |WELLESLEY COLLEGE........cocoimiimiriirnirnnrerineesnissisensnssenssnesssssnsnnes [ eoneene | oo | cveveverens | e TFE | i, 99,746 | .. 99.739 | .... ...99,739 ...100,000 | ....... 99,899 153 03/29/2018. | 07/01/2019.
949746 RW 3 |WELLS FARGO & CO......ovvvmrirrrrinriierieniseesersssnisensensssesssssssssnesssessssess | eoneeen | oo | ovevverine | eeen IFE | i 93,792 | oo 93.184 | oo 93,184 | ovvvrerins 100,000 | ....... 94,300 .508 03/29/2018. | 04/22/2026.
949746 SH 5 |WELLS FARGO & CO......ccovuiiriiiiniiciesisinississ s sisisssssssiessenins. | conees ..239,538 |..... 92.572 ....250,000 241,458 .936 11/29/2016. | 10/23/2026.
98389B  AM 2 | XCEL ENERGY INC.....cootviiiniriimrirnieinimsnisssnsssnssnsssssssnssssssssnssnssssssensssenens | seenne | oo | evnenee 1,2 | v 2FE] .. ..128,505 |...101.194 | .... 126,493 ....125,000 125,434 (480) 04/14/2011. | 05/15/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. s B 7,341,294 XXX | 7,331,402 | oo 7,350,000 | .ooooiinnes 7,328,820 | .......... 0 1,944 | i 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
12624P  AE 5 |COMM 12CRE3 A3 = CMBS.......ooourriericireeisesessiesiessssssisssssessissssssssssssesnss. | svesesn | oo | cenvrrennns A AFE | e TA4TAT L 98.433 145,064 318 2.822 |.... 3.214 |MON.. 03/29/2018. | 10/17/2045.
23305Y  AD 1 [DBUBS 11LC3 A4 - CMBS......ccoviriiiririersiieresissisersssssisssssssenssssssssensssenns. | soneere | oo [ coernnns 4 102244 | oo 88,212 | e 83,242 | 43,316 [ oo [ e (49) | cvoverrerernrseres [ v [ s 4551 |..... 4.438 | MON.. 08/11/2011. | 08/12/2044.
23312 AS 7 |DBIPM 1BCT Ad = CMBS......coorrrrrrerenresiesissssisssessssessssssssssssssssnssnssenss. | avnnens | oo | cenveenriridh | e IFE [ i, 161,361 | 98.197 158,678 (1,129) | oo | veverneeissiserienin | s 3.276 2.387 |MON.. 07/28/2016. | 05/12/2049.
23312V AF 3 |DBJPM 16C3 A5 - CMBS........covvimrricririneirnseiseiesiesisseesssissesssssssssessnnnens | oeveene | oo | cvcveenendh | et IFE | .. 245,876 | ... 95.416 245,757 .269 2.890 |...... 3.146 | MON.. 03/29/2018. | 08/12/2049.
36252R  AJ 8 | GSMS 14GC18 A3 - CMBS.......ooovieiricirerisisiesie s ssssiesessssisssessessnns | evees ..101.611 153,224 (132) | evererereernrienns [ e [ e 3.801 3.321 | MON.. 03/29/2018. | 01/11/2047.
617459  AD 4 |MSC 1102 Ad - CMBS.......ovvirieicrierieeeeissienissssessessssessssssssssssesssnses | wnneen | oo | oeverneendh | cenens 1FE ....51,344 |...103.250 ..51,625 | ....coocevvee.n.50,000 | .o 50,301 (189) | evvrrereererinns [ ererereeerneeinninens [ erene 4.661 |...... 4.345 |MON.. 08/11/2011. | 06/17/2044.
95000G  AX 2 |WFCM 18BNKT A2 - CMBS.........oovirririeirneineisesisssesesssisssssssssssessssssnns | eeens 4 ... 1FE| .. . 138,273 |..... 92431 | ... 138,647 ....150,000 139,218 .945 2.399 3.522 | MON.. 03/29/2018. | 08/17/2049.
95001R AW 9 |WFCM 18CA48 A4 = CMBS.......cooooveeveereieeeseesereeeeeeeeseeeeseesseesneeennssnesseeenne | eeennie | oo | correinnns 4].... TFE| s 201,998 |..102.199 | oo 204,398 | ..ccoocovinnnn. 200,000 201,993 | .o | e ()] [ [VRRRRIIN IR 4.037 |..... 3.913 |MON... 12/07/2018. | 01/17/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........vviiiiiiiiiiiirisicisi s srsssisnennes | coneseennens 1,140,626 XXX | s 1,121,862 | ..o 1,140,274 | ..o 1,137,551 [ .o 0 58 [ i 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14314R AD 4 |CARMX 174 Ad - ABS......cosiiriirineenneineisesiissinessssisssssssssssssssnsssssessssens | noveons | oo | evcvnenendh | it IFE | i 147,545 | L 98.533 147,799 ....150,000 148,026 481 03/29/2018. | 05/15/2023.
161571 HF 4 [CHAIT 185 A - ABS......coiviinicenieneeeissnsssssssssssssessssensssssssenenns | ovvene | oo | vevervnendh | e TFE | .. 49,986 | ... 99.124 49,562 ..50,000 ....49,999 6 08/04/2016. | 07/15/2021.
17305E  GM 1 | CCCIT 18A3 A3 = ABS......oovorrieciieisssisses s esssessss | seenees 101.414 152,121 ....150,000 149,938 8 06/13/2018. | 05/23/2025.
254683 CE 3 |DCENT 182 A - ABS.....coooiiiineiiniinsineniseseissssssssesssssssssssssssssesssssssesss | onnee | oo | veereeneedh | e IFE | 102,300,000 | ... 99.215 ....300,000 300,000 03/08/2018. | 08/15/2025.
20366A AA 2 [ELL TAT-ABS..cooooieeeeeeeeeereseeeievesesesisssessesissssnsssssesssssesssesssnsssssssinses | sonvee | oo [ eoneneeenidt | ot IFE | riiiiiiiinn.....68,669 | ... 98.859 ..68,680 68,678 1 09/15/2011. | 09/01/2023.
34530N  AA 5 |FORDR 14REV2 A - ABS.......ccconsiinernriinrinerisrisensssisssssensssssessssssssssnssnnnes. | evvvene | o [ evnseennendt | el TFE | i 76,447 | L 99.298 | ..oovvvvrrrenn TAATA | 75,000 | e 75,362 (453) 07/26/2016. | 04/15/2026.
38014B  AC 3 [GMALT 181 A2B - ABS......cccovvrreiieieiernsinenssissisnssssssssssenssssssssesssssssssensennss | soneene | oo [evennnnenidt | et IFE | i 154,924 ] L 99.933 154,924 02/13/2018. | 04/20/2020.
449300  AE 6 [HART 1BAAL - ABS.......coooieeeeeeeereeeseseievenssneinsssissssesssssessssnssnsssssnssnsnnes | evieeee | oo | eoerevereecdb | ot IFE | o 74,991 | L0 98.976 74,232 ....74,998 3 03/22/2016. | 05/16/2022.
65478W  AE 5 |[NAROT 16C A4 - ABS.......cooviviiriivinieinnneersssessssssisnsssssenssssessenssssssies | ovvnee | oo | veevervnnedh | e IFE | i 145,472 | L 97.874 146,811 146,767 1,295 03/29/2018. | 01/17/2023.
89237K  AE 3 |TAOT 16A Ad - ABS.......cocovirmrrcrerinriserisnrnensensssesssssssnsensesssssssssenssones | oovvene | oo | evvneenendh | ettt IFE | i 147,837 | 98.945 148,418 . 148,891 1,054 03/29/2018. | 09/15/2021.
92348R AB 4 |VZOT 173 A1B - ABS.....cocieerereieererseseiesesisssesssssssssssssssssssssessssssssessenss | vovene | oo | eevvereenidh | et IFE | it 75,000 | .. 99.970 74,977 ..75,000 ....75,000 10/11/2017. | 04/20/2022.
92349F  AB 9 [VZOT 181 ATB - ABS.....ciiiiiiiiicierisisiississssssssisessssssssessssessssesssssssnsssssessansse | aonsens ..250,000 |..... 99.849 .249,623 ....250,000 250,000 03/06/2018. | 09/20/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ...1,640,800 XXX 1,638,378 1,648,604 ...1,642,581 0 2,395 | oo 0 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliatd). ... ..o 10,122,719 XXX ....10,091,642 ...10,138,878 .10,108,952 0 4,397 | oo 0 XXX XXX
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
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0 nation Current Year's
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CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
Totals
7799999.  Total - ISSUET OBlIGAHONS. ........vviiieiiesiieriii i .24,719,669 XXX ....24,514,929 .24,327,899 35,262 | ..o (161,331) | covvvverririnns (L] 0 XXX XXX XXX | 000n225,932 | o 825,209 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMIES. ........cvuurrwirririiiissiiisirsserisri s 3,941,795 XXX ..3,926,862 865 .0 0 XXX XXX XXX 06,941 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMIES. ... it ...1,140,626 XXX .1,121,862 58 .0 0 XXX XXX XXX XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUNIHIES........ov.iuiiiiiiiiiiii s ..1,754,151 XXX 1,751,189 1,154 0 0 XXX XXX XXX XXX XXX
8399999. Grand Total - Bonds .31,556,240 XXX 31,314,842 30,111,273 | .........31,154,249 | .............35,262 | ......... (159,254) | .. 0 0 XXX XXX XXX XXX XXX
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NONE
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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 11 12 13 14 15 16
NAIC
Market
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F Rate per Other-Than- and
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CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Symbol (a)| Acquired

Ci Stocks - Industrial and Miscellaneous (Unaffiliated)

000000 00 O |SPRINGBROOK COUNTRY CLUB ..4,000 0 V | 04/28/2003.
001055 10 2 |AFLAC ORD... (P74 U BV (212) L | 10/09/2018.
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......cooviueriniiririniisirnsierssissiesessssiessssssesenene (101) [ v [ (101) L | 10/09/2018.
00130H 10 5 |AESORD 363 363 L | 12/23/2015.
00206R 10 2 |AT&T ORD (9,969) (9,969) L | 10/09/2018.
002824 10 0 |ABBOTT LABORATORIES ORD.......cccovuuiririiernriernnisisersssiesssnenes 7,660 7,660 L | 02/10/2016.
00287Y 10 9 |ABBVIE ORD (1,217) (1,217) L | 10/09/2018.
003654 10 0 |ABIOMED ORD (X 1 TR BRI 911) L [10/09/2018.
00507V 10 9 [ACTIVISION BLIZZARD ORD... 46.570 (3,334) (3,334) L | 10/09/2018.
00508Y 10 2 |ACUITY BRANDS ORD 114.950 [(IC) 1 TR BRI (133) L | 10/09/2018.
00724F 10 1 |ADOBE ORD......cccovurvirmrieinireierinsieesnissisnsnssenssssenessssssessssssssnssesssssssensons | seevenes | v | vovneerennnnc 123,000 | o 27,828 | e, 1,379 1,379 L | 10/09/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD......ccocommurmmrimrerenrnriserserissesnensssnisessssssessnens | svereee oo | cvneernenennenn21.0000 | o 3,307 | v (89) (89) L | 10/09/2018.
00766T 10 O |AECOM ORD.....coovviriereieiierinsineernsississsssesssesssssssssssssssssssesssssssssssessenses | conneee | eon | evvvnerrenneeenb.0000 | i 1,246 | e (V) R O (276) L | 10/09/2018.
007903 10 7 |ADVANCED MICRO DEVICES ORD.......ccccouvrrrerenne [(GL45) ) SRR EOTRRN (673) L | 10/09/2018.
008252 10 8 | AFFILIATED MANAGERS GROUP ORD........ccccostrummeemerrerineerneenersmssnenssnenns [ oneene [ eon | cvvrernneneeen16.000 | oo 1,559 | i (73 TR BN (541) L | 10/09/2018.
00846U 10 1 |AGILENT TECHNOLOGIES ORD.........ccoevvmirimrirrnimrinirnreincnienennsssssnnsienins | evenen | ver | cevererrenened89.000 [ i 3,036 | e, 22 22 L | 08/20/2008.
00912X 30 2 [AIRLEASE CL A ORD......ccosivirirerinrinerienisnessnssnsssssensssesssssssssssssssessenss | sevennee | e | enerrinennneenn23:000 | covvvriceiiiviriennen876 | i . [(G1:1) 1 TR BN (388) L | 10/09/2018.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD......cccevvvermrirernrrniererniissenniserisnnenrens | vevvenes | e | cvvrinnnennnnn8.000 | o 10,403 | e, 160.050 (273) [ v [ (273) L | 10/09/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD........covcveerrerierirrercescriensnsnsensssesssssenssnnns. | oneene | eon | cevnerrnerneend9.0000 | o 2,993 | e 61.080 (1K) ) TR BN (191) L | 10/09/2018.
011659 10 9 | ALASKA AIR GROUP ORD.......ccovvrmerirrireersriserserisessensseesssssssssssssssssnennse | oneene | eon | evvnerneneeen 140000 | s 852 | i 60.850 29 29 L | 05/15/2018.
012653 10 1 |ALBEMARLE ORD.......ccocomirimrinriiirinninciierineeenississssessnsssensenesssnssonnss. | oneene | oo | evvnrrinenneen 18,0000 | oo 1,002 | s 77.070 [C5) 1 NN BORRN (423) L | 06/27/2018.
013872 10 6 |ALCOA ORD......ocsiviiircririnseieeississessssssssssesssssssesssssssssssssssesssssssssssenssnnses | coneenne | eon | evvnerrneneeen D997 | i 1,462 | e 26.580 (227 [ O (722) L | 10/09/2018.
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD........ccoovrvrrererirercvnineirernnirensnineenns [verinne | vee | cverinninnnnn31.000 | i 3,572 | i 115.240 (B74) [ v [ (374) L | 10/09/2018.
015351 10 9 | ALEXION PHARMACEUTICALS ORD.........cccovvvmeremrrrrerirnnerseenseessessensensseennes [ oneene | eon | cvrvrerrnerenen83.000 | covviiicirinnnnn8,134 | il 97.360 (1,826) (1,826) L | 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD........coccssremerrerirnrereersresersenisssssesssssesssssssssnssenes. | evnnens | ene | eerenrennennni 24000 | ciiiiiiiniinnnnn5,026 | oo 209.430 (2,444) (2,444) L | 10/09/2018.
017175 10 0 |ALLEGHANY ORD.....ccovvrririmriinineinerirerineeienissisesiessssssenssnessssssssnssnens. | eovneees | ene | corvnerieennenened.0000 |3, 17 | 623.320 (L0 S TRRRIRI BRI (103) L | 10/09/2018.
018581 10 8 | ALLIANCE DATA SYSTEMS ORD........ccccomurrrmrirerrnrnsernerensesnenssnessenssssssensens [ evnneens | eee | cveernerrnnnnnnen8.0000 | o900 | e 150.080 [C515) 1 TSR BN (485) L | 06/27/2018.
018802 10 8 |ALLIANT ENERGY ORD......ccccovrmirriirnrrneinineiensnissesnnnsssssnsessssssenesssssnsenss | sevens | oo | cvverernnensnne08.000 | ovivriviriinnnnnen 2,873 | i 42.250 (L) ] OO SR (126) L | 10/09/2018.
01973R 10 1 |ALLISON TRANSMISSION HOLDINGS ORD.........cccosvereremrrierimrerneessnisersnnees | evvvene | vee | oeverrerirnerne 34000 | v 1,493 | i 43.910 (VA1) TR BRI (219) L | 10/09/2018.
020002 10 1 |ALLSTATE ORD...cccoovrerirreririreernsriseissensesissessssssssissessesssssssesssssessssensssnsses | onneee | eon | connerinnnenn 102,000 | oo 8,428 | i 82.630 (1,921) (1,921) L [10/09/2018.
02005N 10 0 |ALLY FINANCIAL ORD 22.660 [(C1016) 1 TR BTSRRI (506) L | 10/09/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD........c.covemrrimrrmerrenirneererisersensenesnensnes | evvneren | ver | oevernernneenne202000 | v 1,969 | i, 72.910 (X0 [T BN (237) L | 10/09/2018.
02079K 10 7 [ALPHABET CL C ORD......ccccvvrirmrirrirnrrnereineieressssesnsssssissssesssnssssensssssssenss | eonnnins | ee | eevnnrnnennne 1,000 | ciiiiiiviiiinnnnn 73,528 | oo 1,035.610 (4,278) (4,278) L | 10/09/2018.
02079K 30 5 |ALPHABET CL A ORD......cosvviirieriereneercnineenneriessnensensssessensssssssssenssnness | voveenee | woe | vveevineninenen / 1.000 | iviiiiiinninnn..80,462 | ... 1,044.960 [(G1:10) 1 SRR BN (650) L | 02/13/2015.
02209S 10 3 |ALTRIA GROUP ORD 24,004 | ... (8,378) (8,378) L | 10/09/2018.
023135 10 6 | AMAZON COM ORD......crtvimrimmiieririeienisisseeiessseess s ssessesssessensssenns .145,691 (5,398) (5,398) L | 10/09/2018.
023608 10 2 |AMEREN ORD (80) (80) L | 10/09/2018.
02376R 10 2 |AMERICAN AIRLINES GROUP ORD (L 2) ] FRIRI BN (731) L | 08/08/2018.
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD.....c.coovuuiremrrierirenes 0 L [10/09/2018.
025537 10 1 | AMERICAN ELECTRIC POWER ORD.......oecoiieiinerierineisnseiseisessssisesessnnes | cvseens 228 228 L | 10/09/2018.
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025816 10 9 |AMERICAN EXPRESS ORD et [ s [V IO 203.000 | ..oovereirerinnns 19,350 | ......... 95.320 | ..... 19,350 16,014 (1,833) (1,833) L | 10/09/2018.
025932 10 4 |AMERICAN FINANCIAL GROUP ORD .21.000 . (452) [ oo e (452) L | 10/09/2018.
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD ..1,601 (93) (93) L [10/09/2018.
026874 78 4 |AMERICAN INTERNATIONAL GROUP ORD 11,918 (4,252) (4,252) L | 10/09/2018.
03027X 10 0 |AMERICAN TOWER REIT 3,002 1,164 1,164 L |04/16/2008.
030420 10 3 |AMERICAN WATER WORKS ORD...........cocomerumrrrnrrinnnes 10 10 L | 10/09/2018.
03073E 10 5 |AMERISOURCEBERGEN ORD (B14) [ v [ (314) L | 10/19/2011.
03076C 10 6 |AMERIPRISE FINANCE ORD (1,628) (1,628) L |03/28/2007.
031100 10 0 |AMETEK ORD [(745) 1 N B (576) L [10/09/2018.
031162 10 0 |AMGEN ORD 847 847 L [10/09/2018.
032095 10 1 |AMPHENOL CL A ORD (1070 TR BV (407) L | 04/17/2009.
032511 10 7 |ANADARKO PETROLEUM ORD.............. (1,834) (1,834) L | 10/09/2018.
032654 10 5 |ANALOG DEVICES ORD (L R IS (191) L [10/09/2018.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD (R TR BRI (142) L [10/09/2018.
03662Q 10 5 |ANSYSORD [G14)) [N EORRN (573) L | 10/09/2018.
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT (15,660) (15,660) L | 12/12/2018.
036752 10 3 |ANTHEM ORD 617 617 L [10/09/2018.
037411 10 5 |APACHE ORD (2,342) (2,342) L [10/09/2018.
03748R 10 1 |APARTMENT INVST MGT CL A REIT ORD BT (18) (18) L | 10/09/2018.
03755L 10 4 |APERGY ORD 41 41 L [12/18/2018.
037833 10 0 |APPLE ORD.....coiiuurireirrineisesiesiseeseesss s s s ssessssisssssnns | soseens [0 I 1,194.000 | .coovvrerirnnns 188,342 | ....... 157.740 | v 188,342 | oo 121,586 | oo | e Y27 A (35,874) (35,874) L | 12/18/2018.
038222 10 5 |APPLIED MATERIAL ORD (2,652) (2,652) L [10/09/2018.
038336 10 3 |APTARGROUP ORD (222) | covoreeeeeeeeeeieeei | e (222) L | 10/09/2018.
03836W 10 3 |AQUA AMERICA ORD [E:2) 1 IR BN (188) L [10/09/2018.
038520 10 6 |ARAMARK ORD » (L R IS (914) L [10/09/2018.
039483 10 2 |ARCHER DANIELS MIDLAND ORD.......cociirmiimrmnerirsereesnseiseesssssesessssssnens | coeeeens [V IO 164.000 | ..oovvverrrirenennd 6,719 | .ccveue 40.970 | oo 6,719 | oo 6,493 | oo | e 140 | oo (U6 [T BN (753) L | 10/09/2018.
039653 10 0 |ARCOSA ORD (73) (73) L [10/09/2018.
03965L 10 0 |ARCONIC ORD (LK) ] N IS (733) L [10/09/2018.
040413 10 6 |ARISTA NETWORKS ORD (G ) ) RN SR (475) L | 10/09/2018.
042735 10 0 |ARROW ELECTRONICS ORD (57) (57) L [10/09/2018.
044209 10 4 |ASHLAND GLOBAL ORD (R4 TR BN (167) L [10/09/2018.
045327 10 3 | ASPEN TECHNOLOGY ORD........cccomrumrrmrrierirererenssseseeieinees - (1071 SRR EOTRRN (507) L | 10/09/2018.
045487 10 5 | ASSOCIATED BANCORP ORD......ocemmriurrmerimreseesesisesssesssessssesssssesssssnssans (K1) R BN (338) L | 10/09/2018.
04685W 10 3 |ATHENAHEALTH ORD 79 79 L | 10/09/2018.
049560 10 5 |ATMOS ENERGY ORD.....ccovtruuirmirieiriimeeisssessenssesessssssssssssesssesssssessssens (17 [N BN (132) L | 10/09/2018.
052769 10 6 |AUTODESK ORD.... 24 24 L [10/09/2018.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD 131120 16,914 12,933 (G4 ) TSN IS (477) L [10/09/2018.
053332 10 2 |AUTOZONE ORD......ccosuvierireernrineineriesisensssisenssssssssssssssssssssessssssnsssenes | avnneens | eee | oneesnerennnnnnensd.0000 | ooy 192 | s 838.340 635 635 L |03/03/2009.
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD......covtvemririricrirnrerenirieeriessienienes (1<) RN IO (239) L [10/09/2018.
053611 10 9 |AVERY DENNISON ORD (CLG) R IS (426) L |04/25/2013.
053807 10 3 |AVNET ORD [RLZ0 ) TR BRI (197) L |10/09/2018.
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054937 10 7 |BBAND T ORD 228.000 (1,406) (1,406) L | 10/09/2018.
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT................ (9,836) (9,836) L | 12/12/2018.
05605H 10 0 |BWXTECHNOLOGIES ORD........cocooermerierrrerirnes (G0 R IS (660) L [10/09/2018.
05722G 10 0 |BAKER HUGHES CL A ORD (1,239) (1,239) L [10/09/2018.
058498 10 6 |BALL ORD 650 650 L |03/03/2009.
060505 10 4 |BANK OF AMERICA ORD (10,054) (10,054) L | 12/18/2018.
064058 10 0 |BANK OF NEW YORK MELLON ORD......... (1,604) (1,604) L | 10/09/2018.
06417N 10 3 |BANK OZK ORD ((G1G1:) | R ISR (555) L [10/09/2018.
071813 10 9 |BAXTER INTERNATIONAL ORD 89 89 L |08/26/2005.
075887 10 9 |BECTON DICKINSON ORD (S 0 TR IS (930) L [10/09/2018.
081437 10 5 |BEMIS ORD 9) 9) L | 12/18/2018.
084423 10 2 |WR BERKLEY ORD [R5 ORI SR (153) L | 10/09/2018.
084670 70 2 |BERKSHIRE HATHWAY CL B ORD......... 2,842 2,842 L |05/29/2018.
08579W 10 3 |BERRY GLOBAL GROUP ORD........... 97 97 L [10/09/2018.
086516 10 1 |BEST BUY ORD (1,222) (1,222) L [10/09/2018.
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD [(CI15) [T BTN (995) L | 10/09/2018.
09062X 10 3 [BIOGEN ORD (1,847) (1,847) L [10/09/2018.
09073M 10 4 |BIO TECHNE ORD (CE: 7 N IS (482) L [10/09/2018.
09215C 10 5 |BLACKKNIGHT ORD [72015) SOOI DU (205) L [10/09/2018.
09247X 10 1 |BLACKROCK ORD (3,339) (3,339) L [10/09/2018.
093671 10 5 |H&RBLOCK ORD (33) (33) L | 03/28/2007.
09609G 10 0 |BLUEBIRD BIO ORD (593) [ cvveveerereerereerinennins | eevesnerensenenees (593) L [10/09/2018.
097023 10 5 |BOEING ORD (2,436) (2,436) L | 10/09/2018.
09857L 10 8 |BOOKING HOLDINGS ORD (1,261) (1,261) L [10/09/2018.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD (L1 ) N IS (185) L [10/09/2018.
099724 10 6 |BORGWARNER ORD (1,014) (1,014) L | 01/19/2016.
101121 10 1 |BOSTON PROPERTIES REIT ORD (T4 ) RN ISR (357) L [10/09/2018.
101137 10 7 |BOSTON SCIENTIFIC ORD 1,686 1,686 L [10/09/2018.
109194 10 0 [BRIGHT HORIZONS FAMILY SOLUTIONS ORD (72) (72) L | 10/09/2018.
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD................. [(G1:15) 1 SRR BTN (685) L | 06/15/2018.
110122 10 8 |BRISTOL MYERS SQUIBB ORD. (4,227) (4,227) L [10/09/2018.
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD. (35) (35) L |07/25/2017.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD (<72 ) R IS (132) L [10/09/2018.
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD (998) [ ..vverrrrererrirerinrieens [ e (998) L | 10/09/2018.
11135F 10 1 |BROADCOM ORD 567 567 L [10/09/2018.
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD () R BN (148) L |08/27/2018.
115236 10 1 |BROWN & BROWN ORD (20 | TR IS (120) L [10/09/2018.
115637 20 9 |BROWN FORMAN CL B ORD, [C51) 1 TR BN (419) L | 10/19/2011.
117043 10 9 |BRUNSWICK ORD (147 RN SN (372) L [10/09/2018.
118230 10 1 |BUCKEYE PARTNERS UNT. (33,923) (33,923) L |08/06/2018.
122017 10 6 [BURLINGTON STORES ORD 197 197 L | 10/09/2018.
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124857 20 2 |CBSCLBORD (1,039) (1,039) L | 01/30/2008.
12503M 10 8 |CBOE GLOBAL MARKETS ORD (T18) [ v [ (118) L | 10/09/2018.
12504L 10 9 |CBRE GROUP CL A ORD (LG 0 R IS (160) L |02/05/2016.
12508E 10 1 |CDK GLOBAL ORD (409) [ .vooeeirierierins [ e (409) L [10/09/2018.
12514G 10 8 [CDW ORD (I3 TR IS (151) L [10/09/2018.
125269 10 0 |CF INDUSTRIES HOLDINGS ORD 49 49 L | 03/03/2009.
12541W 20 9 |CHROBINSON WORLDWIDE ORD (499) [ oo [ (499) L | 10/09/2018.
125523 10 0 |CIGNA ORD (1,065) (1,065) L [12/20/2018.
125581 80 1 |CIT GROUP ORD (A40) | covooeveeeeereireeeiin | e (440) L [10/09/2018.
12572Q 10 5 |CME GROUP CL A ORD... 2,451 2,451 L | 10/09/2018.
125896 10 0 |CMS ENERGY ORD 176 176 L | 03/28/2007.
126408 10 3 |CSXORD (1,076) (1,076) L [10/09/2018.
126650 10 0 |CVSHEALTH ORD (4,087) (4,087) L [11/28/2018.
127097 10 3 |CABOT OIL & GAS ORD (1) RN BN (313) L |03/28/2011.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD 177 177 L [10/09/2018.
127686 10 3 |CAESARS ENTERTAINMENT ORD (30) ] TR BN (510) L | 10/09/2018.
133131 10 2 |CAMDEN PROPERTY REIT ORD....... (LI ] RN ISR (165) L [10/09/2018.
134429 10 9 |CAMPBELL SOUP ORD (CT£:) ) SR IS (378) L [01/26/2012.
14040H 10 5 |CAPITAL ONE FINANCIAL ORD (3,044) (3,044) L | 10/09/2018.
14149Y 10 8 | CARDINAL HEALTH ORD........ccoivimrieiinirienirsinseesesssessssessessssseseesssssessnenes (L)) R BRI (974) L | 10/09/2018.
142339 10 0 |CARLISLE COMPANIES ORD............. (7 TSR BN (142) L | 10/09/2018.
143130 10 2 |CARMAX ORD (42) (42) L [02/23/2011.
143658 30 0 | CARNIVAL ORD......coiiimiiiiiiiteeiesiseisesisssse st (L)) [T EORN (973) L | 10/15/2014.
146229 10 9 |CARTERS ORD (A1) TN I (235) L | 10/09/2018.
147528 10 3 |CASEYS GENERAL STORES ORD.......... 43 43 L [10/09/2018.
148806 10 2 |CATALENT ORD (7 IR IO (552) L | 10/09/2018.
149123 10 1 |CATERPILLAR ORD (4,022) (4,022) L [10/09/2018.
150870 10 3 |CELANESE ORD (CE: P RN IS (482) L [10/09/2018.
151020 10 4 |CELGENE ORD (5,855) (5,855) L | 10/09/2018.
15135B 10 1 |CENTENE ORD (1,129) (1,129) L [10/09/2018.
15189T 10 7 |CENTERPOINT ENERGY ORD.... 13 13 L [10/09/2018.
156700 10 6 |CENTURYLINKORD.... (1,187) (1,187) L [10/09/2018.
156782 10 4 |CERNER ORD (1,188) (1,188) L [10/09/2018.
159864 10 7 [CHRLSRIVER LABS ORD (V[0 ORI SRR (210) L | 10/09/2018.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.. (2,651) (2,651) L |02/08/2016.
163851 10 8 |CHEMOURS ORD (B87) [ covermrrereerirnnrieniins | ceviiereiieneiinens (387) L [10/09/2018.
16411R 20 8 |CHENIERE ENERGY ORD (L7 RN IS (462) L [10/09/2018.
165167 10 7 |CHESAPEAKE ENERGY ORD............. (U430 [T BN (731) L | 10/09/2018.
166764 10 0 [CHEVRON ORD.. 108.790 (7,139) (7,139) L [12/18/2018.
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD.............. 431.790 428 428 L | 08/22/2011.
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171340 10 2 |CHURCH AND DWIGHT ORD 456 456 L | 10/09/2018.
171798 10 1 |CIMAREX ENERGY ORD (1,690) (1,690) L | 04/05/2016.
172062 10 1 |CINCINNATI FINANCIAL ORD 74 74 L [01/23/2013.
17243V 10 2 | CINEMARK HOLDINGS ORD......cevuuririiririensiiesiseeiseisssissssssssssssssssssenns [RL0L) ) RO BN (108) L | 12/18/2018.
17275R 10 2 |CISCO SYSTEMS ORD (92) (92) L [10/09/2018.
172908 10 5 |CINTASORD 122 122 L | 01/26/2012.
172967 42 4 |CITIGROUP ORD (16,427) (16,427) L | 02/10/2016.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD................. (1,502) (1,502) L | 10/09/2018.
177376 10 0 [CITRIX SYSTEMS ORD......coriiimiiriiniineiiesisisseisssiesssssssesesssessssssssssesssseees 304 304 L | 04/23/2015.
189054 10 9 |CLOROX ORD 161 161 L [10/09/2018.
191216 10 0 |COCA-COLA ORD 999 999 L | 10/09/2018.
192422 10 3 |COGNEX ORD (493) [ v e (493) L | 10/09/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL AORD... (1,591) (1,591) L [10/09/2018.
194162 10 3 |COLGATE PALMOLIVE ORD.........ccouvvvene. (2,660) (2,660) L [10/09/2018.
19626G 10 8 |COLONY CAPITAL CL A ORD (LG]SR ISR (169) L [10/09/2018.
198287 20 3 |COLUMBIA PROPERTY REIT ORD....... (1) 1) L | 12/18/2018.
20030N 10 1 |COMCAST CL A ORD (7,500) (7,500) L |08/29/2013.
200340 10 7 |COMERICA ORD.. (1,098) (1,098) L [10/09/2018.
200525 10 3 |COMMERCE BANCSHARES ORD (L) IR IR (170) L [10/09/2018.
20337X 10 9 |COMMSCOPE HOLDING ORD........... (G0 R IS (605) L [10/09/2018.
205887 10 2 |CONAGRA BRANDS ORD (2,007) (2,007) L | 10/26/2018.
20605P 10 1 |CONCHO RESOURCES ORD (3,094) (3,094) L [10/09/2018.
20825C 10 4 |CONOCOPHILLIPS ORD (2,706) (2,706) L | 10/09/2018.
209115 10 4 | CONSOLIDATED EDISON ORD.......ccccocmmrrvernnees (BB5) [ cvveverrermerirerirennins | ceveeereiieneiiens (365) L [10/09/2018.
21036P 10 8 |CONSTELLATION BRANDS CL A ORD (1,657) (1,657) L |09/25/2018.
216648 40 2 |COOPER ORD 146 146 L | 10/28/2016.
217204 10 6 |COPART ORD . (P2 ) RN IO (266) L |08/08/2018.
219350 10 5 |CORNING ORD......oouomeimeimiiiisisessssiseesssssssss st ssssssssssssss s , ..6,653 (U470 [ O (787) L | 10/09/2018.
22160K 10 5 [COSTCO WHOLESALE ORD.......cccovvrvrriireriniinnernnierneiesessseesnsssssssssssensssnees | eonneee | vor | soveerennnnenn 121,000 | i 24,649 | i 203.710 | ..... 24,649 19,114 (B88) [ ..vvevvrveerrireririeins [ v (688) L | 10/09/2018.
22160N 10 9 | COSTAR GROUP ORD........cocvuerirmrereerniserseriersnensensssesessesssnessenssssssessens | evninees | one | cvvvensernnnnnn 110000 v 3,711 | i 337.340 | .o 3711 | 4,222 [ H ) N IS (511) L [10/09/2018.
22768* 10 6 |CROSSROADS UNLIMITED CO.....coovvvverrrirrrrieniieneeeeneiiesseissesisnssinsneens | eevvins | eee | onereennne311.000 | i .62,508 | oo 200.990 | ..... 62,508 35,065 0 V| 12/28/2005.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD... .108.630 B ] (296) L [10/09/2018.
228368 10 6 |CROWN HOLDINGS ORD A e (274) L [10/09/2018.
229663 10 9 |CUBESMART REIT ORD......coooverrrerrriirniiirns 30 30 L [10/09/2018.
229899 10 9 |CULLEN FROST BANKERS ORD................ (<3 TSR BRI (311) L | 10/09/2018.
231021 10 6 |CUMMINS ORD.......coiiiiiriiieiineisseissiieesiesssss et sssaenes (1,213) (1,213) L | 10/09/2018.
231561 10 1 |CURTISS WRIGHT ORD (K]0 R IS (330) L [10/09/2018.
232806 10 9 |CYPRESS SEMICONDUCTOR ORD.......cocosvermmermeererinrenensenerseesssnisensensneess | woneene | eon | cerverinnnenn105.000 | covvvinciininnenn 1,336 | i (107 TR BRI (102) L | 10/09/2018.
23283R 10 0 |CYRUSONE REIT ORD.......coccovrrerierirreiinisnineiierinnssenissnissnssessesssensenssnns | cvvvenen | ver | oevvrnerinerrn30.000 [ iviviiivnriinnnn 1,586 | e, (2L RN IO (288) L [10/09/2018.
23331A° 10 9 [DRHORTON ORD......cooouirirrireerrrinirnnerierineessnsssssensessssssssesssssssssssssssesses | sovennee | e | eoveerinennnend 7,000 | v 1,629 | i (LAAD ] [N IS (771) L |05/04/2007.
233331 10 7 |DTE ENERGY ORD....ccoviirmirirrierineiineinsiiesiesssssssssisssssssssssssssssssssssssnssens | vnnnns | eve | eernnrenennnnnd9.0000 | o 3,861 | s 29 29 L |06/22/2010.
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23355L 10 6 |DXC TECHNOLOGY ORD (A1) TR BRI (719) L | 10/09/2018.
235851 10 2 |DANAHER ORD 486 486 L | 10/09/2018.
237194 10 5 |DARDEN RESTAURANTS ORD.......cccoocumirmerimnrerenirneneenns 65 65 L [07/30/2014.
23918K 10 8 |DAVITA ORD. (A18) | covooerveerrieeeiieeniins | e (416) L [12/17/2008.
244199 10 5 |DEERE ORD [(CICLC) RN IS (395) L [10/09/2018.
24703L 20 2 |DELL TECHNOLOGIES CL C ORD......ccovvurrimremerssrinersseeseesseiseessssssessnenes [GI:15) 1 TR BTN (358) L | 10/09/2018.
247361 70 2 |Delta Air LINES, INC....covuiviiiiiiciiiieiei e (L) S OINN SRR (535) L | 10/09/2018.
24906P 10 9 |DENTSPLY SIRONA ORD 93 93 L [10/09/2018.
25179M 10 3 | DEVON ENERGY ORD.....coiimmiiririiiiiineisssesesssesssesssseessssissssessssssssssassinns (2,161) (2,161) L | 02/09/2018.
252131 10 7 |DEXCOM ORD (70) (70) L [10/09/2018.
25278X 10 9 |DIAMONDBACK ENERGY ORD (1,891) (1,891) L | 10/09/2018.
253868 10 3 |DIGITAL REALTY REIT ORD.....ccvviiieriiieiiiisisesisisissssssssssssessesssesessssanes (1510 ORI ISR (350) L | 10/09/2018.
254687 10 6 |WALT DISNEY ORD 815 815 L [10/21/2014.
254709 10 8 | DISCOVER FINANCIAL SERVICES ORD (1,812) (1,812) L |05/26/2017.
25470F 10 4 |DISCOVERY SRS A ORD 71 71 L |03/03/2010.
25470F 30 2 |DISCOVERY SRS C ORD [C51C) 1 TR BN (419) L | 10/09/2018.
25470M 10 9 | DISH NETWORK CL A ORD......ccooviriirirriiiniriniieisiesienissessseessssesises s (B44) | covorrreereerieenrins | v (344) L [12/18/2018.
256677 10 5 |DOLLAR GENERAL ORD 537 537 L [10/09/2018.
256746 10 8 |DOLLAR TREE ORD 41 41 L | 10/09/2018.
25746U 10 9 | DOMINION ENERGY ORD.....cotrimirmrirrireessinersssssessesssssesssssssssesssenssenens (CCHL0) R IS (810) L [10/09/2018.
25754A 20 1 |DOMINOS PIZZA ORD (G4 TR BN (471) L | 10/09/2018.
257651 10 9 |DONALDSON ORD (502) [ cvvvververerereerirennens | weverneresseeinees (502) L [10/09/2018.
25960P 10 9 |DOUGLAS EMMETT REIT ORD [RE1S) ) TR BN (159) L | 10/09/2018.
260003 10 8 |DOVER ORD 624 624 L [01/26/2012.
26078 10 0 |DOWDUPONT ORD (6,561) (6,561) L [10/09/2018.
264411 50 5 |DUKE REALTY REIT ORD......cooriiimiiriiiiiineiseeieissessssssssssesssesisessssesssssnens (V270 [ EORN (287) L | 10/09/2018.
26441C 20 4 |DUKE ENERGY ORD 706 706 L [10/09/2018.
26483E 10 0 |DUN & BRADSTREET ORD.. 122 122 L [12/17/2008.
265504 10 0 |DUNKIN' BRANDS GROUP ORD (V2572 ) [OOSR (232) L | 10/09/2018.
26875P 10 1 |EOG RESOURCES ORD (5,170) (5,170) L [10/09/2018.
26884L 10 9 |EQT ORD.... (G L) | TN VTR (415) L [10/09/2018.
26884U 10 9 |EPR PROPERTIES REIT ORD (95) (95) L [10/09/2018.
26885B 10 0 |EQM MIDSTREAM PARTNERS UNT......ccostriirmrinerierineesseisesssensessssessenns (11,194) (11,194) L |06/29/2017.
269246 40 1 |E TRADE FINANCIAL ORD (V515 ORI SR (256) L | 06/22/2010.
27579R 10 4 |EAST WEST BANCORP ORD (U5 ] N IS (741) L [10/09/2018.
277432 10 0 |EASTMAN CHEMICAL ORD 720 IR IO (820) L [02/10/2016.
278265 10 3 |EATON VANCE COM NON VTG ORD.. (77 | RN IS (522) L [10/09/2018.
278642 10 3 | EBAY ORD...oiuiiiiiimciriieetie it (2,013) (2,013) L | 10/09/2018.
278865 10 0 |ECOLAB ORD 672 672 L [12/17/2008.
281020 10 7 |EDISON INTERNATIONAL ORD (1,057) (1,057) L |10/09/2018.
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28176E 10 8 |EDWARDS LIFESCIENCES ORD JSSSTRTRUURRIRTOOTEN IOV JOVR IO 30.000 | oo 4595 | ... (I (VIR 4595 | .o 1,045 | oo | creeineesseienenes | e 1,214 1,214 L | 10/19/2011.
285512 10 9 |ELECTRONIC ARTS ORD (2,563) (2,563) L | 10/09/2018.
291011 10 4 |EMERSON ELECTRIC ORD (2,668) (2,668) L [10/09/2018.
29261A 10 0 |ENCOMPASS HEALTH ORD (A43) | oo | e (443) L [10/09/2018.
29272W 10 9 [ENERGIZER HOLDINGS ORD (41) (41) L [12/18/2018.
29273V 10 0 |ENERGY TRANSFER UNT (40,946) (40,946) L | 04/11/2018.
29336T 10 0 |ENLINK MIDSTREAM COM UNT....... . . (49,471) (49,471) L | 06/29/2017.
29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT........cocoomrumirrrrinns (13,768) (13,768) L [12/12/2018.
29364G 10 3 |ENTERGY ORD 74 74 L | 08/08/2018.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT.. (10,080) (10,080) L |06/29/2017.
29414B 10 4 |EPAM SYSTEMS ORD............ (L) TR BN (194) L | 10/09/2018.
294429 10 5 |EQUIFAX ORD (G | RN SRR (421) L | 02/05/2016.
294440 70 0 |EQUINIXREIT ORD (1,336) (1,336) L | 10/09/2018.
294600 10 1 |EQUITRANS MIDSTREAM ORD........cocoommrverrrriins ...862. . . (1,762) (1,762) L [12/12/2018.
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD........c.ccooemurerecr 48 48 L | 10/09/2018.
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD . A7 .. 42 42 L | 10/09/2018.
297178 10 5 |ESSEX PROPERTY REIT ORD.......coooonivmrriririeriens .20 , , .4, A (57) (57) L [10/09/2018.
298736 10 9 |EURONET WORLDWIDE ORD.....covummreurimerrmeeineiserssesssssenssesesessssssssssnens .15, , . (L) TR BN (189) L | 10/09/2018.
30034W 10 6 |EVERGY ORD 30 30 L | 10/09/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD.......oecoevirmeriereieesnnisenseesnns .55, X . 102 102 L | 07/18/2012.
30063P 10 5 |EXACT SCIENCES ORD......ccoiuurimrimeimiinsisessessseesesssssssesssssssssssissessans . . [PZ) 1 SR EORN (243) L | 10/09/2018.
30161N 10 1 |EXELONORD... 903 903 L [10/09/2018.
30161Q 10 4 |EXELIXIS ORD. 188 188 L | 10/09/2018.
30212P 30 3 |EXPEDIA GROUP ORD.......cccovimriirririirerineieeresieissnienes .36. . (298) [ ..vrrvrrrrreirerierinein e (298) L | 10/09/2018.
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD........cocumerirerermrerenmneennernennns [ vneene [ eon | crrvnernneennD2.000 | oo 3,541 | i 68.090 43 43 L [12/18/2018.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.......cocormierrineicrineinennsnisenssssenssnennes | vneene [ oo | evvneirnnennn36.000 | coviviiiiiinninnnn 3,257 | i 90.480 | oo 3,257 | 3,136 [ 31 | 121 121 L | 10/09/2018.
30231G 10 2 |EXXON MOBIL ORD......ccovvvierirriririininrierienisesnsissnsesienesssssssssssisennnes. | evvenes | vee | evveenen1,021.000 | civiiciinninn..69,622 | oo 68.190 (16,150) (16,150) L [12/18/2018.
302445 10 1 |FLIR SYSTEMS ORD......cccosurmmrimrineerininerersessnensensssessenssssssssenssssssessenss | oneene | eon | evennernenneen0.0000 | oo 1,742 | 43.540 ((GIC K R IS (593) L [10/09/2018.
302491 30 3 [FMC ORD....ocviviiiierrininsieisnnsiensssiesesssssssssssesssnsesesssssssssssssssnssessessans | senens | oo | overernrennnns 18.0000 | ovivvivriinnnnnnn 1,331 | i 73.960 (7<) ORI ISR (373) L | 11/19/2015.
302520 10 1 |FNBORD 9.840 (2K N IO (283) L [10/09/2018.
30303M 10 2 |FACEBOOK CL A ORD.....ccostiurrimriieiieireriseisensensssissesssssssssssssssssssesseens | evnsens | ene | cvverennennn563.000 | o 73,804 | e 131.090 (23,018) (23,018) L |08/17/2018.
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD... +0.200.130 (244) | covooveeeeeeesei | v (244) L [10/09/2018.
303250 10 4 |FAIRISAAC ORD.....cccomvimierrieineriseineeenissisesssssssssensssssssssssssnsssessnnens | evnneens | eoe | svvenerennnnnnens 80000 | i 1,683 | i 187.000 i B (259) L [10/09/2018.
311900 10 4 |FASTENAL ORD.....covvvvimrrreriereiernniseieninsisssssssessnssesessssssssssssssssssssssessnnse | sevens | oo | ovverernnensnnnD0.000 | oviiviiviiinnnnnnnn 2,615 | i 52.290 [0 ] OO SR (120) L | 06/22/2010.
313747 20 6 |FEDERAL REIT ORD.....covvovirmerierineerceisneneniensnensensssessensssssssssessssssensns | evnnnens | eee | serverninenenei 220000 | oo 2,597 | i 118.040 (S R IS (134) L [10/09/2018.
31428X 10 6 [FEDEX ORD......coosiiiriiniirerineincissnnineiessissiesessssssisssssesssessssssssssssssssnssenss | neevens oo | cvnerrnnninnee 13,0000 | ovviivnrrenennnn 11777 | 161.330 (5,529) (5,529) L [10/09/2018.
315616 10 2 |F5 NETWORKS ORD 162,030 246 246 L |07/16/2015.
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD | 85,000 | i 4,615 | 102.550 381 381 L | 05/23/2012.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.......... . 452 | e 31.440 (1K) RN IO (583) L [10/09/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD.........cocooivumiririnnnns .18, JTT | e 23.530 . . (L0723 TR BRI (804) L | 02/05/2016.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD......cvivvuiirririineiseissessesssesssseesssinsisns 000 | v 1,428 | A4.640 | oo 1828 | e 1088 | s | e 13 (1) RS BTSRRI (239) L | 10/09/2018.
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32008D 10 6 |FIRST DATA CL A ORD....ccstiuirrrirrereesesiseisessessssessssssssssssssssssssssssssenns. | aeveees B - 160.000 | ..vvvncerreirenenns 2,706 | ......... 16.910 | covvvreereeieenns 2,706 | v 3,808 | oveueireirerieeiininens | et | i (1,102) (1,102) L | 10/09/2018.
320517 10 5 |FIRST HORIZON NATIONAL ORD [ O OOINN SRR (381) L | 10/09/2018.
33616C 10 0 |FIRST REPUBLIC BANK ORD......... (48) (48) L [01/16/2018.
337738 10 8 |FISERV ORD. [RLT0 ) TR BN (167) L [10/09/2018.
337932 10 7 |FIRSTENERGY ORD 256 256 L [10/09/2018.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD (U430 [T BN (731) L | 10/09/2018.
343412 10 2 |FLUOR ORD (L) ORI SR (315) L | 12/18/2018.
34354P 10 5 |FLOWSERVE ORD (99) (99) L [12/18/2018.
344849 10 4 |FOOT LOCKER ORD 133 133 L [10/18/2017.
345370 86 0 |FORD MOTOR ORD . (3,291) (3,291) L [10/09/2018.
34959E 10 9 |FORTINET ORD.....cooiiiuiiiiirrireiineiseese i ssesssss s ssssisssniens (L) TR BRI (498) L | 10/09/2018.
34959) 10 8 |FORTIVE ORD (192) [ evvveivreieeireeriesiees | e (192) L [12/28/2009.
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD (ST RN IS (504) L [10/09/2018.
354613 10 1 |FRANKLIN RESOURCES ORD.................. (83) (83) L [10/09/2018.
35671D 85 7 |FREEPORT MCMORAN ORD (2,064) (2,064) L [10/09/2018.
36164V 30 5 |GCILIBERTY CLAORD (254) | covoreeeeneeeneiennes | e (254) L | 10/09/2018.
363576 10 9 |ARTHUR J GALLAGHER ORD............ 63 63 L [10/09/2018.
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD (72 ] RN IS (152) L [10/09/2018.
364760 10 8 |GAP ORD [7207:) SOOI DU (208) L [12/28/2009.
366505 10 5 | GARRETT MOTION ORD....coouivimermimrimimieesensssesessessssessenssessssesssessssnsnens 61 61 L | 01/23/2017.
366651 10 7 |GARTNER ORD (372 ) RN ISR (512) L | 10/09/2018.
369550 10 8 | GENERAL DYNAMICS ORD.....ccoviviivimrimiiieiiniiiesiresissesessesssiesiesesssessseen (2,066) (2,066) L | 12/18/2018.
369604 10 3 |GENERAL ELECTRIC ORD (11,257) (11,257) L | 10/09/2018.
370334 10 4 |GENERAL MILLS ORD (1,380) (1,380) L [10/09/2018.
37045V 10 0 | GENERAL MOTORS ORD ((GTGT:) R IS (555) L [10/09/2018.
371559 10 5 |GENESEE & WYOMING CL A ORD...... (298 (258) L | 10/09/2018.
371901 10 9 |GENTEXORD . , 14 14 L [10/09/2018.
371927 10 4 | GENESIS ENERGY UNT....cooiirimirerineinerrsnninerisenisseseessssssesssensessnsessessnnes | coneenne | eon | vonerennnny 700.000 | coviiiiiinnnn86,809 | oo 18.470 | ..... 86,809 | .. 137,930 (21,647) (21,647) L |04/11/2018.
372460 10 5 | GENUINE PARTS ORD......ccccovrniiriinrnririrnsisinnsnersnssniessssssesssssssssssnsensensens | sevenes | oo | vvverernnennnnid2.000 | ivirviiviinnnnnnnd,033 | i 96.020 | oo 4,033 | .o 3,801 (72) (72) L | 10/09/2018.
375558 10 3 | GILEAD SCIENCES ORD........ccocmmirieririeririseireriseninenssnesssesssssssrsesssssssnenes | oneene | eon | covverinnnnnni 322,000 | o 20,141 | i 62.550 | ..... 20,141 15,380 (3,223) (3,223) L |04/02/2018.
37940X 10 2 | GLOBAL PAYMENTS ORD......ccoooommrvemerriirnniiis (599) [ cvveveeverrerirrerieenins | ceviiereiieneiieees (599) L [10/09/2018.
380237 10 7 |GODADDY CL A ORD 65.620 (CY) | TR IS (473) L [10/09/2018.
38141G 10 4 | GOLDMAN SACHS GROUP ORD.......... 167.050 (6,767) (6,767) L [10/09/2018.
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.........ccoovuurmrnrirernrinrmnnerisnsserensnsnnnne | sevens | eoe | ovverernnennne 10.000 | v 1,429 | e 20.410 (833) [ eerrrrerrerrierenieens [ (833) L | 10/15/2014.
38388F 10 8 |WR GRACE ORD (KA N IS (121) L [10/09/2018.
384109 10 4 |GRACO ORD (44) (44) L [10/09/2018.
384802 10 4 |WW GRAINGER ORD... . 277 277 L |07/23/2010.
38526M 10 6 | GRAND CANYON EDUCATION OR ceererinesensinsnsesesessssssnssns | o | eee | eereneernennnn 14000 | i 1,346 | e 96.140 e R (271) L | 10/09/2018.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD.......coecemrrrerirerirnierreninninerinnnnenirenens [ oveene [ e | cvvnriineeeen 91,0000 | i 968 | e 10.640 (.Y RN IO (228) L [10/09/2018.
400110 10 2 |GRUBHUB ORD........cccsvvieririerrrrnrnerierinseenssessessensensssesssssssssssessessnesss | oneene | eon | evvsernennnen 200000 | covviinerininnenn 2,074 | e 76.810 (1,395) (1,395) L [10/09/2018.
40171V 10 0 | GUIDEWIRE SOFTWARE ORD.......ccormmrvimmrrinniinnrisnneinsnsissneisnnssssnsinnnnes. | evvveies | oee | vevvereienenneen2.000 | v 1,926 | s 80.230 (K7 IR NN (332) L |10/09/2018.
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40412C 10 1 |HCA HEALTHCARE ORD.......covuurvrerimneineiserissiseniesssssessssssian 124.450 156 156 L | 10/09/2018.
40414L 10 9 |HCP REIT ORD....ccvvviveirieriiiiiernnicieninsisessiensssesensssiesssssesssnsssssessnssesss | sevens | oo | oovinnenennn 139.000 | oviviiiiiinnnnnn 3,882 | e 27.930 198 198 L | 12/18/2018.
40416M 10 5 |HD SUPPLY HOLDINGS ORD.........cceevumrerierrersnrnnerierienessenssnsssenssensessnenns | oneene | eon | evvsrenneeeed5.0000 | covviiveirinrnnnn 2,084 | oo 37.520 (LCLE) R IS (199) L [10/09/2018.
40434L 10 5 [HP ORD..oovoiiiiciniineieriesieeisseiseissssesssesssssssssssssssssssessssssssssssssensssnsss. | onneee | oo | cnserrnnneenc 72,000 | i 9,657 | e 20.460 (1,562) (1,562) L [10/09/2018.
406216 10 1 |HALLIBURTON ORD 26.580 (4,611) (4,611) L [10/09/2018.
410345 10 2 |HANESBRANDS ORD.......ccosveummrinerrcrierernenrsnisersessesesnessssnsssssssessssssnssssnnsns | coneene | eon | connernnnenn 108000 | covvvincinniinnen 1,316 | i 12.530 [(G115) 1 TR BV (636) L | 08/22/2018.
410867 10 5 |HANOVER INSURANCE GROUP ORD........ccoomiirermierermnicirinieens 116.770 (45) (45) L | 10/09/2018.
412822 10 8 |HARLEY DAVIDSON ORD.......cccovrimrrrenrrninernerieseneesssnisseessesssssnessenssnenee | oneene | eon | evvnernnnneeen9.0000 | oo 1,672 | 34.120 (CA R TR IS (411) L [10/09/2018.
413875 10 5 |HARRIS ORD 134.650 (4 TR BRI (112) L |02/05/2016.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. 44.450 (1,242) (1,242) L [10/20/2016.
418056 10 7 |HASBRO ORD......ceoonrirriireierieriesirsenssiseisesiessssesssnisssssssessssssssssssesnnes | conneee | eon | evnnernnennee 140000 | oo 1,138 | i 81.250 [R115) ) TR BN (135) L | 02/05/2016.
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD........ccccovvrmrrmirivirmrirernnneerennsinnernnes | vevers | oo | evvrerinnennnnn32.000 | ovivvrivivnrnnnn 1,172 | 36.620 (25) (25) L | 12/18/2018.
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD....ccoovverrrenrrneriereneesensssnisensennes | evvennee [ woe | everrinnennen81.000 | i 1,544 | i 25.310 (90) (90) L [10/09/2018.
422806 20 8 |HEICO CLA ORD.....coovvveirreriierrissniissseissnisssnisnssssssssssssssssssnnsssnnnsins | onnenen | e | evvinennenssni 28000 | covvvvvirenrenennn 1,449 | 63.000 (LCH ) TN NN (161) L [10/09/2018.
423452 10 1 |HELMERICH AND PAYNE ORD 47.940 (<2 R IS (312) L [12/18/2018.
426281 10 1 | JACKHENRY AND ASSOCIATES ORD.......cccovevumrireerrrinernerinns 126.520 (G172 RO BTN (692) L | 10/09/2018.
427866 10 8 |HERSHEY FOODS ORD 107.180 (43) (43) L [10/09/2018.
42809H 10 7 [HESS ORD...cooeririererrrieerieriesiseesssissnsensesesesssesssssssessessssssssssssssssessenses | evnenen | vee | oneernennnnense 18000 | v 3,189 | s 40.500 (1,548) (1,548) L [10/09/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD.......ccccocorermrirrermreinnnineiernnireninnene [ oevens | eon | vernennnnn 443,000 | o 5,852 | e 13.210 (BB7) [ evrrvrerrerrirernrineins v (887) L | 10/09/2018.
428291 10 8 |HEXCEL ORD......cccooviimerireririercnisninerieninsenseesssssssnsensessssesssssssesssssssnssnenss | oneene | eon | evvnernernnni28.0000 | covovvincrininnnen. 1,491 | i 57.340 (LCLE) N IS (199) L [10/09/2018.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD..........coeveeermreerrneimenseneseesseniseesenes [ oneene | eon | evrnernnereneni30.000 | covvviniiinnnnen 1,161 | i 38.690 (243) | oo | e (243) L | 10/09/2018.
431475 10 2 |HILL ROM HOLDINGS ORD.......ceccrmiririnrricriererenienisnisnerinensnsnsensssnesssssenses [ oneene | eon | evvnrrrneneeeni0.0000 | covvvivcrirennn LITT | i 88.550 0 0 L [10/09/2018.
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD........ccoccomeeerreremrnrneniereseesassesssnsennes | cevennee | oe | everirnneenenn82.000 | v 5,888 | i 71.800 (<1074 ) USROS (302) L | 10/09/2018.
436106 10 8 |HOLLYFRONTIER ORD.....c.cooviveriniiririniieinniniersssienesissienssssenssnssenssssssssenss | sevens | oo | oveererneenenned8.000 | oo 2,454 | i 51.120 [ ALY O RINN SRR (815) L | 10/09/2018.
436440 10 1 |HOLOGIC ORD.......ccoormrerirrriirmerierineenenississesssssssssensssssssnsssssssssensenese | oneene | eon | evvnernenneennd 1.0000 | oo 1,274 | e 41.100 (51) (51) L |06/14/2016.
437076 10 2 |HOME DEPOT ORD 171.820 (5,218) (5,218) L | 10/09/2018.
438516 10 6 |HONEYWELL INTERNATIONAL ORD........cccoovuvrrecr 132.120 11,916 11,916 L [01/04/2017.
440452 10 0 |HORMEL FOODS ORD........cocoevirrererrnrierneriereseessnissnsersenssesssssssssessssenses | oneene | eon | evernernnenenen80.0000 | oo 3,414 | i 42.680 156 156 L [10/09/2018.
44106M 10 2 |HOSPITALITY PROPERTIES REIT ORD cevrrreenenns | [ | e 48,000 | 1,146 | 23.880 (191) [ v [ (191) L | 10/09/2018.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD.......ovvurrenereriererneerenisenssessssnnenens | seveenee | oe | eoverrineennen 38,000 | i 1,634 | i 16.670 (2 ) R IS (312) L |02/05/2016.
443510 B0 7 |HUBBELL ORD......ccovvumiieriiireirseinneiseisenieeissensssissnssssessssesssssesssssnssonses. | onneee | eon | evvnernnnnneen 16.0000 | oo 1,589 | i 99.340 [G25) 1 RN BN (426) L [10/09/2018.
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD... 29.060 (LG]SR IS (169) L [10/09/2018.
444859 10 2 |HUMANA ORD 286.480 845 845 L |03/28/2007.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.......cocovvvernrirernirneirsnsnrssirnserensnnnne | severs | oo | ovvrerinnennnnn26.000 | v 2,419 | i 93.040 (1S ORI SR (654) L | 10/09/2018.
446150 10 4 |HUNTINGTON BANCSHARES ORD........cccoovvrevrmrernenmernnereniesenensssssnernenes | oneene | eon | corverinnnnn321.000 | o 3,826 | e 11.920 (1,133) (1,133) L [10/09/2018.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD.......ovvuririinierceieiseissiinsisnns 190.310 (891 [ cvvvveeeerreeeereirenniinn | ceveeeeinnsis (891) L [10/09/2018.
447011 10 7 |HUNTSMAN ORD 19.290 (I SR IS (303) L [10/09/2018.
44919P 50 8 [IAC INTERACTIVE ORD 183.040 [C510) ) TR BN (410) L | 10/09/2018.
44980X 10 9 [IPGPHOTONICS ORD........oevuirimrirrierirrernrrisrinerienisenesssessnssessesssesessesses | ceeveee oo | crvnrrinerinnnenn3.0000 | o566 | e, 113.290 (B0 o (260) L |08/08/2018.
45073V 10 8 [ITT ORD....ocvericrieireeeieeienineissensessisessensssesssnsssssssssessssssssssssssssnsensesses | soveenee | e | eoneerineninersn20.000 | wvverivinirinnnnn 1,258 | i 48.270 (VA N IS (212) L [10/09/2018.
45167R 10 4 [IDEX ORD.coooocovoosscocveeesesseessssseenssssseesssssseessssssssesssssssesssssssoessssssoes | evvinee | oo | cviverrsnss23.000 | coviverrriirnnnnni 2,904 | e 126.260 (LT T IO (395) L | 10/09/2018.
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45168D 10 4 |IDEXX LABORATORIES ORD........ccocomrrvmrirerineinensneeserineesensseesssssssssnessenes | aveinees | oee | eveesernnsenn26.000 | woviinrinernnennn 4,837 | i 186.020 (L4(0)] [ BN (770) L | 10/09/2018.
452308 10 9 |ILLINOIS TOOL ORD.......cvvverrrermrrirnrrirnnnirnnrissssisssssssnsssssssssssssnssssnnsesns | onnenen | o | eevennrrenssn98.000 | ovvviiinnnnrnnn 12,416 | i 126.690 (1,988) (1,988) L [10/09/2018.
452327 10 9 |ILLUMINA ORD........cocnierrririerierereesssinsrsesisssssenssssssssssesssssssessensssssssssns | evnneens | eoe | serverninenenn2.0000 | covviiniiinnnnnn 12,597 | i 299.930 418 418 L [10/09/2018.
45337C 10 2 |INCYTE ORD (52) (52) L | 08/08/2018.
457187 10 2 |INGREDION ORD (P N IO (236) L [10/09/2018.
45784P 10 1 |INSULET ORD (20B) s e (208) L | 10/09/2018.
458140 10 0 |INTEL ORD 591 591 L | 10/09/2018.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD 291 291 L [10/09/2018.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD (8,275) (8,275) L [10/09/2018.
460146 10 3 |INTERNATIONAL PAPER ORD (1,424) (1,424) L |09/29/2009.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.........ccocoorrerrrrnnes 36 36 L | 03/28/2007.
461202 10 3 |INTUIT ORD 172 172 L | 10/09/2018.
46120E 60 2 |INTUITIVE SURGICAL ORD 269 269 L [10/09/2018.
462222 10 0 |IONIS PHARMACEUTICALS, INC 339 339 L [10/09/2018.
46266C 10 5 |IQVIA HOLDINGS ORD 274 274 L | 10/18/2017.
46284V 10 1 |IRON MOUNTAIN ORD (X7 RN NN (232) L | 12/18/2018.
46625H 10 0 |JPMORGAN CHASE ORD (7,456) (7,456) L [02/10/2016.
469814 10 7 | JACOBS ENGINEERING GROUP ORD (L) | N IS (135) L |08/26/2015.
47233W 10 9 | JEFFERIES FINANCIAL GROUP ORD........cccevvrrrnece (G T OINN EOSTORN (511) L | 06/14/2016.
477143 10 1 | JETBLUE AIRWAYS ORD (772 ) N IS (122) L [10/09/2018.
478160 10 4 | JOHNSON & JOHNSON ORD (6,120) (6,120) L | 10/09/2018.
48020Q 10 7 | JONES LANG LASALLE ORD 14,000 | e 1772 | 126.600 (L0 S TORIRI BTN (104) L | 10/09/2018.
48203R 10 4 |JUNIPER NETWORKS ORD 60.000 | .o 1,615 | 26.910 (95) (95) L | 03/28/2007.
48238T 10 9 |KAR AUCTION SERVICES ORD.......... 40.000 | .o 1,909 | L 47.720 (B84) [ v [ (384) L | 10/09/2018.
482480 10 0 |KLA TENCOR ORD 46.000 | .o 117 | 89.490 (T4 ) R IS (557) L [10/09/2018.
485170 30 2 |KANSAS CITY SOUTHERN ORD........coecoirererimrinerieeineeseiseniesessensssessennnee | cvneeee | eon | evvneinnneensni30.000 | oo 2,864 | oo 95.450 (B88) | cvveveeeereeirneesenninns | eevvireeiinenis (388) L | 10/09/2018.
487836 10 8 |KELLOGG ORD......ccevoeririeriririnerieriereinenissinssisessesssessenssssssesssssnssenses | eoneene | eon | evvnrrinenneen 020000 | ciiveriinenirernnnn 1,539 | i 57.010 (<72 | RN IR (322) L |06/27/2018.
493267 10 8 |KEYCORP ORD......cooommrirrereerrrinerierieneseessensssesensessnssssessssesssssssssnssnenss | oneene | eon | connernnnseni310.0000 | covvivineiirinrnend,582 | s 14.780 (1,712) (1,712) L [10/09/2018.
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD.......ccccovimiererniieernnieinernennnsseesensnsssesnsnens | seevenes | oo | cvvrerineensnnn8.000 | ovivviiviiinnnnnn 3,414 | il 62.080 (131) [ v [ (131) L | 10/09/2018.
49427F 10 8 |KILROY REALTY REIT ORD......ccoscrumrrmeririreernsrinersensenssnessensssssensnensenense | soveenee | oe | eoveerinernnenn23.000 | oviviiciniinnnnn 1,824 | i 62.880 ] (267) L [10/09/2018.
494368 10 3 |KIMBERLY CLARK ORD 113.940 [(CT) 1 N BN (679) L |05/09/2012.
49446R 10 9 |KIMCO REALTY REIT ORD 14.650 27 27 L |03/27/2018.
49456B 10 1 |KINDER MORGAN CL P ORD.......osvvurirerimrimeernenrsninsensensneessensssesssssssssenses | sovennee | on | oerernennns 1,055,000 | ovvviiinenennnn 23,916 | e 15.380 (2,486) (2,486) L [12/12/2018.
497266 10 6 |KIRBY ORD...c.cvivriirveiiiernsissinnieinnsensssssesssssssssssssssnssessensssssssesssnssnnes | sevenes | oo | oveevernnennnns 170000 | ovivviivninnnnnn 1,145 | i 67.360 (283) [ e e (283) L | 10/09/2018.
500255 10 4 |KOHL'S ORD......ocomirirereerinieinerisnniessensssesssnsssssssssenssnsssssssssssssssensenses | oneene | eon | evrvnernennei 28,0000 | covvvvvverriinnnn. 1,858 | o 66.340 339 339 L |07/25/2016.
500754 10 6 |KRAFT HEINZ ORD........coooniirnrinirieiinrieeirnseisssisssisesssssssensssesssssssssssssnnsns | onveine | eon | cornernnnnenn176.000 | civeiivcirnirnens 7,575 | i 43.040 (3,721) (3,721) L [10/09/2018.
501044 10 1 |KROGER ORD 27.500 (34) (34) L [10/09/2018.
501797 10 4 |LBRANDS ORD......ccocomrimrrrrineirnerissinesssnsseessenssssssssessssssssssessssssseesseses | coneene | eon | evnnerrnenensni28.000 | covoivriinriinciinnncnnn 719 | i 25.670 (L5701 TR BN (967) L | 03/28/2007.
501889 20 8 |LKQ ORD....cccimivmiririierireriericrissinsriesiesesesssnisssniesssssssensensssssssessenssonens | oneene | eon | cvvnrrinerneen 92,0000 | v 2,183 | i 23.730 (1) RO BRI (553) L | 10/09/2018.
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD........cccovuvumerirrerrernireriensnensenssseesssssssnsnenes | seveenee | e | eoveerineneneenn20.000 | woveviiviseninnnnn 1,527 | i 61.080 (64) (64) L |10/09/2018.
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502413 10 7 |L3 TECHNOLOGIES ORD.......coueuirrrerireireriseineriesiseisessssisssssesssessssssssenns | conseens JOVR IO 10.000 | cvoocvercerenirnens 1,737 | ... 173.660 | ovvvecererirennns 1737 | e T26 [ oo | e 32 | s (V7] R O (242) L | 12/02/2005.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD (1,230) (1,230) L | 10/09/2018.
512807 10 8 |LAMRESEARCH ORD (1,134) (1,134) L [10/09/2018.
512816 10 9 |LAMAR ADVERTISING CL A REIT (162) [ v v (162) L | 10/09/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD.... . 308 308 L |08/26/2015.
517834 10 7 |LAS VEGAS SANDS ORD......ccoviumiuuieieeireeineesssissessessesss s ssssssssssessssens [(Z22) 1 TR BN (649) L | 10/09/2018.
518439 10 4 |ESTEE LAUDER CL A ORD (B44) [ v [ s (344) L | 10/09/2018.
521865 20 4 |LEARORD (KL SRR IS (338) L [10/09/2018.
524660 10 7 |LEGGETT &PLATT ORD (L) | RN NN (173) L [10/09/2018.
525327 10 2 |LEIDOS HOLDINGS ORD e RN IS (594) L [10/09/2018.
526057 10 4 |LENNARCL A ORD [CT£:) ) TR BORN (978) L | 10/09/2018.
526107 10 7 |LENNOXINTERNATIONAL ORD 77 77 L | 10/09/2018.
530307 30 5 |LIBERTY BROADBAND SRS C ORD (04 R IS (307) L [10/09/2018.
53071M 10 4 |QURATE RETAIL SRS A ORD . . (L) RN BN (166) L [10/09/2018.
531172 10 4 |LIBERTY PROPERTY REIT ORD........... . 44, . A . X . , , . . . (37) (37) L [10/09/2018.
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD (249) | covooeveeeeneeeeei | e (249) L | 10/09/2018.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD . A R (250) L [10/09/2018.
53223X 10 7 |LIFE STORAGE ORD ..1,396 (94) (94) L [12/18/2018.
532457 10 8 |ELILILLY ORD 20,151 2,820 2,820 L | 10/09/2018.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD.......cocvorererrermnimermnerinesssensseessenssesens . X X , , . (LCLE) N IS (199) L [10/09/2018.
534187 10 9 |LINCOLN NATIONAL ORD . (1,022) (1,022) L | 06/14/2016.
539830 10 9 |LOCKHEED MARTIN ORD.......cocosiuimrimimmiiiaiminenienessessssssssiesssesesesessssessiens . .55, .14, .14, .8, (2,412) (2,412) L | 12/18/2018.
540424 10 8 |LOEWS ORD [(G1515) 1 [T BTN (365) L | 02/10/2016.
54142L 10 9 |LOGMEIN ORD [QL0L:) | T RRINN SRR (105) L | 12/18/2018.
548661 10 7 |LOWE'S COMPANIES ORD (2,222) (2,222) L [10/09/2018.
550021 10 9 |LULULEMON ATHLETICA ORD....ccosvvimiimimierneiseeieeiseisesissisessesesssesssinn . [C:1074 ) OO BRI (802) L | 10/09/2018.
55261F 10 4 |M&T BANK ORD (LS4 RN IO (697) L |10/30/2008.
552690 10 9 |MDU RESOURCES GROUP ORD . (<72 ) R IS (132) L [10/09/2018.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.......ccovviivirirriernnieirerisiseersssessnenenes ... 146, .3, . X .4, . (A91) [ v [ (491) L | 10/09/2018.
55306N 10 4 |MKS INSTRUMENTS ORD (T4 N IS (167) L [10/09/2018.
55336V 10 0 |[MPLXCOM UNT......cccooevrrvrrianns (17,026) (17,026) L | 12/12/2018.
55354G 10 0 |MSCIORD LR ) R IS (489) L [10/09/2018.
554382 10 1 |MACERICH REIT ORD. (CRE: ) RN ISR (418) L [10/09/2018.
55616P 10 4 |MACYS ORD (R4 TR BN (167) L [10/09/2018.
55825T 10 3 |MADISON SQUARE GARDEN CL A ORD [Q1) ) TR BN (119) L | 10/09/2018.
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT.......cccommiimriimrimerrnreseiseninnsiennes [ vveeiee [ oo | reriennnn1,150.000 | oo 85,619 | v 57.060 (15,962) (15,962) L |06/29/2017.
56418H 10 0 | MANPOWERGROUP ORD... 64.800 (242) | oo | e (242) L [10/09/2018.
565849 10 6 |MARATHON OIL ORD......costrerirrerierineerneniinsiseriensssessensssesenssssessssesssssennes | coneene | eon | cernerenneeni 248000 | covivviviinninnen 3,556 | e 14.340 (1,612) (1,612) L | 10/09/2018.
56585A 10 2 |MARATHON PETROLEUM ORD.........ccccvirimirverimrecrienineinerinnesensenisennees [ oneene | oo | vvverinnnen 1050000 | civviiiviiirinrnnn8,196 | i 59.010 1,110 1,110 L [ 11/20/2012.
570535 10 4 |MARKEL ORD v | e 3.000 | 3,114 1,038.050 (T3 R IS (461) L [10/09/2018.
57060D 10 8 |MARKETAXESS HOLDINGS ORD.......cccoeumriiiririieiiiesisisesssesssssssessssins | eerenns oo | 10,000 | i 2,113 | 211.310 226 226 L | 10/09/2018.
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571748 10 2 | MARSH & MCLENNAN ORD.......cooumiimririrerieeeineeseesseisesssssssssesssssesssssas | conseens B [ 206.000 | ..ooorvereernnn 16,429 | i 79.750 | i 16,429 [ 8,803 [ i [ o326 [, (K1) TR BN (338) L | 10/25/2013.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD .84.000 (1,421) (1,421) L | 10/09/2018.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD........ccosvvumrmirmeriereeeeseesserisssieninenes L R IS (444) L [10/09/2018.
574599 10 6 |MASCO ORD (1K) IR IOV (853) L |04/25/2013.
57636Q 10 4 |MASTERCARD CL AORD.... .......188.650 1,710 1,710 L [12/18/2018.
577081 10 2 |MATTEL ORD...ocooriirrineierierineernenississssesissesesssssessesssssssssessnssssssssssnnss | vneens | ene | evvenrennnnn 1010000 | i 1,009 | e 9.990 (2T6) s e (276) L | 12/18/2018.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD (RS O SR (164) L | 10/09/2018.
579780 20 6 |MCCORMICK ORD 526 526 L [10/09/2018.
580135 10 1 |MCDONALD'S ORD.......coiiumirmiimieneiineeiieisesssssse st sessssssssesssesssesseenas 1,149 1,149 L | 10/09/2018.
58155Q 10 3 |MCKESSON ORD (2,084) (2,084) L | 10/09/2018.
58463) 30 4 |MEDICAL PROPERTIES REIT ORD 156 156 L | 10/09/2018.
58933 10 5 |MERCK & CO ORD 7,184 7,184 L [10/09/2018.
59156R 10 8 |METLIFE ORD (2,347) (2,347) L [02/10/2016.
592688 10 5 |METTLER TOLEDO ORD () R BN (153) L [10/09/2018.
594918 10 4 |MICROSOFT ORD 19,937 19,937 L [12/18/2018.
595017 10 4 |MICROCHIP TECHNOLOGY ORD (L) TR BN (188) L | 10/09/2018.
595112 10 3 |MICRON TECHNOLOGY ORD (3,285) (3,285) L [10/09/2018.
59522 10 3 |MID AMERICA APT COMMUNITI REIT ORD () R ISR (140) L [10/09/2018.
596278 10 1 | MIDDLEBY ORD......oiiuuiiriirmiimiiseissiisesisesssesisssessssssssssessss s ssssssssssessssenes (B04) [ oo | e (304) L | 10/09/2018.
608190 10 4 |MOHAWK INDUSTRIES ORD (1,283) (1,283) L [12/18/2018.
60855R 10 0 |MOLINA HEALTHCARE ORD............. (G570 TR BN (467) L | 10/09/2018.
60871R 20 9 |MOLSON COORS BREWING NONVTG CL B ORD.. (B48) | covvveerereerereerirennins | cevernerinenriiees (648) L |03/28/2007.
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD (1,167) (1,167) L | 10/09/2018.
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD (5) (5) L [10/09/2018.
61174X 10 9 |MONSTER BEVERAGE ORD............... (1,048) (1,048) L [10/09/2018.
615369 10 5 | MOODYS ORD.....coiiurirmiimeiniieeissiseessseisessssssse st isssssess s ssessses s (QZ) ) R BN (174) L | 03/28/2012.
617446 44 8 |MORGAN STANLEY ORD........ (4,615) (4,615) L [02/10/2016.
61945C 10 3 |MOSAIC ORD 202 202 L |08/28/2017.
620076 30 7 |MOTOROLA SOLUTIONS ORD 642 642 L [01/04/2011.
626717 10 2 |MURPHY OIL ORD e R IS (494) L [10/09/2018.
629377 50 8 |NRG ENERGY ORD 556 556 L [12/29/2016.
62989* 10 5 |NAMIC INSURANCE COMPANY INC 905 905 A 01/01/1996.
631103 10 8 |NASDAQ ORD (95) (95) L | 10/09/2018.
636518 10 2 |NATIONAL INSTRUMENTS ORD (15) (15) L | 10/09/2018.
637071 10 1 |NATIONAL OILWELL VARCO ORD (R4 N IS (617) L [12/18/2018.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD......covvorrirrireiieiiresireeisseiseiins 147 147 L [10/09/2018.
63938C 10 8 |NAVIENT ORD () RN IS (248) L [10/19/2015.
640268 10 8 |NEKTAR THERAPEUTICS ORD......... (G570 TR BN (467) L | 12/18/2018.
64110D 10 4 |NETAPP ORD (LA RN IR (671) L [10/09/2018.
64110L 10 6 |NETFLIXORD...... (1,530) (1,530) L [10/09/2018.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD (981) | v [ v (981) L | 10/09/2018.
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64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD (771 [T BN (372) L | 10/09/2018.
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD (162) [ eervererrerneiererineins e (162) L | 10/09/2018.
651229 10 6 |NEWELL BRANDS ORD (18) (18) L [10/09/2018.
651290 10 8 |NEWFIELD EXPLORATION ORD............... (T81) [ e [ (781) L | 10/09/2018.
651639 10 6 |NEWMONT MINING ORD . 229 229 L [10/09/2018.
65249B 10 9 [NEWS CL A ORD.....coouiiiiiieineiseeiseetisesssessse st ssessssns [C 70 [T EORN (437) L | 07/01/2013.
65339F 10 1 |NEXTERA ENERGY ORD 975 975 L | 10/09/2018.
654106 10 3 |NIKE CL B ORD 377 377 L [10/09/2018.
65473P 10 5 |NISOURCE ORD. (95) (95) L [12/18/2018.
655044 10 5 |NOBLE ENERGY ORD. (UAL) ] [N IS (779) L |08/28/2017.
655663 10 2 |NORDSON ORD e R (224) L | 10/09/2018.
655664 10 0 |NORDSTROM ORD (ST RN IR (503) L [10/09/2018.
655844 10 8 |NORFOLK SOUTHERN ORD......ccovuuirmmrimimeriseimersensssessssssssassssesssesesseesas (1,533) (1,533) L | 10/09/2018.
665859 10 4 |NORTHERN TRUST ORD (1,161) (1,161) L [10/09/2018.
666807 10 2 |NORTHROP GRUMMAN ORD (3,126) (3,126) L [10/09/2018.
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD 1 1 L | 12/18/2018.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD........cooumrririrririermriiensrieniesesensssiansiins . (B24) | oo [ e (324) L | 10/09/2018.
670346 10 5 |NUCOR ORD .5,579 (1,104) (1,104) L [10/09/2018.
67066G 10 4 |NVIDIAORD 21,331 (13,684) (13,684) L [10/09/2018.
670837 10 3 |OGE ENERGY ORD.......cocovvimierirrrrinerierienenensssissnsessesssensesssssssessessnenes | eoneens | eon | svennerinnnnnd8.000 | oo 2,273 | 10039190 | 2,273 | s 2,176 97 97 L [10/09/2018.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.......... 1,245 1,245 L | 04/17/2009.
674599 10 5 |OCCIDENTAL PETROLEUM ORD (4,063) (4,063) L [10/09/2018.
679295 10 5 |OKTACLAORD 103 103 L | 10/09/2018.
679580 10 0 |OLD DOMINION FREIGHT LINE ORD (A73) [ v [ (473) L | 10/09/2018.
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD (99) (99) L [10/09/2018.
680665 20 5 |OLIN ORD (174 TR BN (192) L | 10/09/2018.
681919 10 6 |OMNICOM GROUP ORD 88 88 L [10/09/2018.
681936 10 0 |OMEGA HEALTHCARE REIT ORD........ 116 116 L [10/09/2018.
682189 10 5 |ON SEMICONDUCTOR ORD (43) (43) L [10/09/2018.
682680 10 3 |ONEOKORD (3,664) (3,664) L [12/12/2018.
68389X 10 5 |ORACLE ORD (1,874) (1,874) L [10/09/2018.
688239 20 1 |OSHKOSH ORD (1:) ] RN IS (135) L [10/09/2018.
690742 10 1 |OWENS CORNIING ORD B B (265) L [10/09/2018.
69318G 10 6 |PBF ENERGY CL A ORD (1570 SRR BN (657) L [10/09/2018.
69331C 10 8 |PG&EORD (3,616) (3,616) L [10/09/2018.
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD.. (3,696) (3,696) L [10/21/2014.
693506 10 7 |PPG INDUSTRIES ORD... () N IO (236) L [10/09/2018.
69351T 10 6 |PPLORD (B21)] o e (221) L | 10/09/2018.
693656 10 0 |PVHORD.... (A43) | oo | e (443) L |02/05/2016.
69370C 10 0 |PTC ORD (7)) [N IS (573) L |10/09/2018.
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693718 10 8 |PACCAR ORD.....ccouiiirrireireieiieitesie st ssssssesssssssssinns | soeeens (G170 TSR BN (697) L | 07/24/2009.
695156 10 9 | PACKAGING CORP OF AMERICA ORD.. (272 ) N [N (262) L [10/09/2018.
695263 10 3 |PACW PACWEST BANCORP ORD ((CHEC) ] N IS (515) L [10/09/2018.
697435 10 5 |PALO ALTO NETWORKS ORD [(G725) 1 R BN (623) L [10/09/2018.
700517 10 5 |PARKHOTELS RESORTS ORD . 25.980 (LY NN IO (292) L [10/09/2018.
701094 10 4 |PARKER HANNIFIN ORD......ccostiuiiiirerieieisesisessessesisssessssssssessessssens 149.140 (3,329) (3,329) L | 08/25/2011.
701877 10 2 |PARSLEY ENERGY CL A ORD......cceermrrmirrmrneireinrisnirnnrnsnssmsnnensssssssenssnssnses | sevenes | oo | cvverernnennnne /10000 | iviviiiviiinnnnnnn 1,230 | s (1,134) (1,134) L | 10/09/2018.
703481 10 1 |PATTERSON UTIENERGY ORD.......coscermirrnermerinrerneensniseenensensnenssenssesnees [ oneene | eon | evvvnernnenene83.0000 | s 052 | i (Y4 R IS (479) L [10/09/2018.
704326 10 7 |PAYCHEX ORD [(GHE) 1 RN B (618) L [10/09/2018.
70432V 10 2 |PAYCOM SOFTWARE ORD (K] ] N IS (173) L [10/09/2018.
70450Y 10 3 | PAYPAL HOLDINGS ORD.......ccocovvirrirerericrinreiensssisseisnssessesenssnsssessssssenses | cvneene | eon | corvernnnerni 294000 | oo 24,722 | e 1,961 1,961 L | 10/09/2018.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD.......cccocevrnrirernrineereriseissnnsnsenssnssensnsnnees | seevenes | oo | ovrrnrinennnn 108000 | v 1,558 | e (7 ORI SR (323) L | 10/09/2018.
713448 10 8 |PEPSICO ORD.....ccoovvvirireererrneinserierineesensssisensesssnssssenssssssssssssssssssenssnnens | evnneens | eoe | crveeenneesnn301.000 | i 38,778 | i (1,500) (1,500) L |05/15/2018.
714046 10 9 |PERKINELMER ORD.......cccovviriiniriniinriineerneineisssnsnsiessssnsseesssssenssessnens | veveee | oo | evinnerrnnnensnid32.0000 | oo 2,514 | e (7)) [N BURN (373) L [10/09/2018.
715347 10 0 |PERSPECTA ORD 12 12 L [11/20/2012.
717081 10 3 |PFIZER ORD......coovuirierircirerineiserisninsssssiseissenssssssssesssssssesssssssssseessessns | coneene | eon | conernnnes 434000 | coviririiiinnnnn62,594 | oo 10,655 10,655 L | 10/21/2014.
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.........cccovvrrerireriminrinirnrirerinnnrenirenenns | woveene [ oo | vvverieeneene 374000 | i 24,968 | oo (14,545) (14,545) L [10/21/2014.
718546 10 4 |PHILLIPS 66 ORD...........oocoorrrrerierierireersninenessensseessensssessensesssssssenssnnenee | oneene | eon | cevnernnnnnn 123,000 | covviiienirnnrnnn 10,596 | oo (2,655) (2,655) L [10/09/2018.
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT.......coocvvimmrvimmrnimnnrinennineniiensinensinnnnins | coenenee | o | ernennens1,100.000 | oo 48,321 | i (10,888) (10,888) L |04/11/2018.
72346Q 10 4 | PINNACLE FINANCIAL PARTNERS ORD.........ccooumiemmmimeererinesmensesisssensnens (V287 SR BN (292) L | 10/09/2018.
723484 10 1 | PINNACLE WEST ORD....ccouutiuuiiurererireineisesisesssesssesssessssssssssssssesssssssssinns 0 0 L | 01/23/2013.
723787 10 7 |PIONEER NATURAL RESOURCE ORD... (2,447) (2,447) L [10/09/2018.
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT.. (2,524) (2,524) L | 12/12/2018.
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD......oiuiriiireriiisinrinsisisssiesesseiesssssesenens (6,716) (6,716) L | 12/112/2018.
731068 10 2 |POLARIS INDUSTRIES ORD (CHE:) SN IS (318) L [10/09/2018.
73278L 10 5 |POOL ORD (34) (34) L | 10/09/2018.
733174 70 0 |POPULAR ORD (1S) RN IO (139) L [10/09/2018.
737446 10 4 |POST HOLDINGS ORD () R IS (113) L [10/09/2018.
741447 10 8 |T ROWE PRICE GROUP ORD (A41) [ oo [ (441) L | 03/28/2007.
74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD (1,179) (1,179) L |02/05/2016.
742718 10 9 |PROCTER & GAMBLE ORD 23 23 L |03/03/2014.
743315 10 3 |PROGRESSIVE ORD . (1,433) (1,433) L [10/09/2018.
T4340W 10 3 |PROLOGIS REIT.....ciiiiimrimeieieiesiensesiseeseesssssessessssesssssssssssessessssssssssans (1,385) (1,385) L | 10/09/2018.
743424 10 3 |PROOFPOINT ORD (RS RN SR (161) L | 10/09/2018.
743606 10 5 |PROSPERITY BANCSHARES ORD............ [RLCT5) ) [T BN (166) L | 10/09/2018.
744320 10 2 | PRUDENTIAL FINANCIAL ORD.......covuiiiimiireiisiiseiiesisssisssissssisesssessesesssenns (3,492) (3,492) L | 10/09/2018.
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD (P4 ) RN ISR (247) L [10/09/2018.
74460D 10 9 |PUBLIC STORAGE REIT ORD (BN s (231) L | 10/30/2008.
745867 10 1 |PULTEGROUP ORD..... A 159 159 L [10/09/2018.
74736K 10 1 |QORVO ORD X ....850 [R) ) TR BN (149) L | 05/15/2018.
747525 10 3 | QUALCOMM ORD......vvvvmiriiniireiieisisessssisesssssssssssssssssssessssssssssssssenssss | conneens | eoe | seesesesnnsens 393.000 | .o 22,366 (4,030) (4,030) L | 10/09/2018.
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74762E 10 2 |QUANTA SERVICES ORD (QO) s e (207) L | 11/19/2015.
74834L 10 0 |QUEST DIAGNOSTICS ORD........... (720 RN IO (320) L [01/26/2012.
749685 10 3 |RPMORD (18) (18) L [10/09/2018.
751212 10 1 |RALPH LAUREN CL A ORD 12 12 L | 12/18/2018.
75281A 10 9 |RANGE RESOURCES ORD (G RN IS (146) L [12/18/2018.
754730 10 9 |RAYMOND JAMES ORD (L)) [ BN (776) L | 10/09/2018.
755111 50 7 |RAYTHEON ORD (3,937) (3,937) L | 10/09/2018.
756109 10 4 |REALTY INCOME REIT ORD 426 426 L [10/09/2018.
756577 10 2 |RED HAT ORD. 2,763 2,763 L [10/09/2018.
758849 10 3 |REGENCY CENTERS REIT ORD 31 31 L |05/15/2018.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD (B05) [ cvveveeverreeerneereneinns | eeveireeissesiis (305) L | 10/09/2018.
7591EP 10 0 |REGIONS FINANCIAL ORD (TA1) [ v [ (741) L | 07/25/2016.
759351 60 4 |REINSURANCE GROUP OF AMER ORD......ccoovvtmmiereereinerieeisneesenisseesenins (LK) R ISR (103) L [10/09/2018.
759509 10 2 |RELIANCE STEEL ORD (264) [ oo [ s (264) L [10/09/2018.
760759 10 0 |REPUBLIC SERVICES ORD 112 112 L |09/19/2012.
761152 10 7 |RESMED ORD 355 355 L [10/09/2018.
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD 192 192 L [01/04/2017.
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD (58) (58) L [12/18/2018.
76680R 20 6 |RINGCENTRAL CL A ORD 12 12 L | 10/09/2018.
770323 10 3 |ROBERT HALF ORD (T R IS (381) L [10/09/2018.
773903 10 9 |ROCKWELL AUTOMAT ORD (X ) TR BN (917) L | 05/26/2011.
776696 10 6 |ROPER TECHNOLOGIES ORD................. (B58) [ cvverevrrereerereerirennins | wevernererserinees (358) L [10/09/2018.
778296 10 3 |ROSS STORES ORD (L) TR BRI (814) L | 10/09/2018.
780287 10 8 |ROYAL GOLD ORD 77 77 L | 12/18/2018.
78409V 10 4 | S&P GLOBAL ORD 02 R IS (808) L [10/09/2018.
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD......ovvumrirrieinerierisecisseiseisenieens 199 199 L | 10/09/2018.
784117 10 3 | SEIINVESTMENTS ORD (G0 RN IR (470) L [10/09/2018.
78440X 10 1 |SL GREENRLTY REIT ORD.............. IO R ISR (350) L |02/05/2016.
78442P 10 6 |SLM ORD (310 ORISR (310) L | 10/09/2018.
78454L 10 0 |SMENERGY ORD....... (S R IS (544) L [10/09/2018.
78467J 10 0 |SSAND C TECHNOLOGIES HOLDINGS ORD. (G4 TN IR (479) L [10/09/2018.
78573L 10 6 | SABRAHEALTH CARE REIT ORD... 2 2) L |04/17/2009.
78573M 10 4 |SABRE ORD ] R (209) L [10/09/2018.
78667 10 8 | SAGE THERAPEUTICS ORD (A14) [ v [ s (414) L | 10/09/2018.
79466L 30 2 | SALESFORCE.COM ORD 1,949 1,949 L [10/09/2018.
803607 10 0 | SAREPTA THERAPEUTICS ORD.......... (BB1) [ covereerereerirerriennins | eeveeereiieeeiiees (361) L [10/09/2018.
80589M 10 2 | SCANA ORD, . 205 205 L [12/18/2018.
806407 10 2 |HENRY SCHEIN ORD........ccoiiumiiriieirerieiseesssisssssessssesssssssssssssesssesessenas [PZ015) 1 TR BN (206) L | 10/09/2018.
806857 10 8 | SCHLUMBERGER ORD (6,677) (6,677) L [10/09/2018.
808513 10 5 |CHARLES SCHWAB ORD (3,612) (3,612) L [10/09/2018.
81211K 10 0 |SEALED AIR ORD (VX | IR IO (123) L |10/09/2018.
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812578 10 2 | SEATTLE GENETICS ORD......cotiumiiimrieirerineiseisesisssssessessseesssssssssssnenes (1073 TR BN (564) L | 10/09/2018.
81663A 10 5 |SEMGROUP CL A ORD (51,573) (51,573) L | 12/112/2018.
816851 10 9 | SEMPRA ENERGY ORD 57 57 L |10/30/2008.
81721M 10 9 |SENIOR HOUSING REIT ORD (00O v o (356) L | 10/09/2018.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD (L) TSR IO (198) L [10/09/2018.
81762P 10 2 |SERVICENOW ORD (R4 [T BN (172) L | 10/09/2018.
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.....coovviriirmriniiniernrieereererines (34,506) (34,506) L | 12/112/12018.
824348 10 6 | SHERWIN WILLIAMS ORD (XK R IS (633) L [10/09/2018.
82669G 10 4 |SIGNATURE BANK ORD (208) [ oo [ e (204) L [10/09/2018.
828806 10 9 | SIMON PROP GRP REIT ORD......... (ST RN IS (503) L [10/09/2018.
83088M 10 2 | SKYWORKS SOLUTIONS ORD.......ccouimmiemiereireeiseeseisesssesssessssesssssssenns (1,203) (1,203) L | 10/09/2018.
831865 20 9 |A O SMITHORD (294) | oo [ e (294) L [10/09/2018.
832696 40 5 |JM SMUCKER ORD (L4 ) N IS (707) L {03/03/2010.
833034 10 1 |SNAP ON ORD [720) SOOI DO (203) L [01/23/2013.
835495 10 2 | SONOCO PRODUCTS ORD (7 (7 L [10/09/2018.
842587 10 7 | SOUTHERN ORD......oovuuiiumriuiirenineeieiseessssssessessssesssssssssessesssesesssssssssns (7. TR BN (454) L | 10/09/2018.
844741 10 8 | SOUTHWEST AIRLINES ORD (2,337) (2,337) L [10/09/2018.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD.. (P RN IS (492) L [10/09/2018.
84860W 30 0 [SPIRIT REALTY CAPITAL REIT ORD.....ccovvvvriirrricirnrinnns (45) (45) L | 12/18/2018.
848637 10 4 |SPLUNK ORD 28 28 L [10/09/2018.
85208M 10 2 | SPROUTS FARMERS MARKET ORD........ccoieiimerireeiieesseinessssssssseseneens 0 0 L [12/18/2018.
852234 10 3 |SQUARE CL AORD . (2,493) (2,493) L | 10/09/2018.
854502 10 1 | STANLEY BLACK AND DECKER ORD .1,264 (1,249) (1,249) L | 11/17/2009.
855244 10 9 |STARBUCKS ORD 12,734 2,463 2,463 L | 10/09/2018.
85571B 10 5 |STARWOOD PROPERTY REIT (7<) | R IS (125) L [10/09/2018.
857477 10 3 | STATE STREET ORD......ccoouiiiiriieriieisesiseise st ssssssessssssssens. | conseens B - 109.000 (2,843) (2,843) L | 10/09/2018.
858119 10 0 | STEEL DYNAMICS ORD .66.000 (L4 TN RN (977) L [10/09/2018.
858912 10 8 |STERICYCLE ORD .24.000 e B (200) L [12/18/2018.
85917A 10 0 |STERLING BAN ORD .65.000 [0 T OOINN SRR (380) L | 10/09/2018.
862121 10 0 | STORE CAPITAL ORD 9) 9) L [10/09/2018.
863667 10 1 |STRYKER ORD (1,105) (1,105) L [10/09/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD 2 2 L [10/09/2018.
867914 10 3 | SUNTRUST BANKS ORD (1,132) (1,132) L [11/20/2012.
871503 10 8 | SYMANTEC ORD (LT [N B (797) L |05/26/2011.
871607 10 7 |SYNOPSYS ORD (VA N IS (212) L [10/09/2018.
87161C 50 1 |SYNOVUS FINANCIAL ORD [ 0 TR BN (447) L [10/09/2018.
87165B 10 3 |SYNCHRONY FINANCIAL ORD... (2,170) (2,170) L [10/09/2018.
871829 10 7 |SYSCO ORD (L7 TR ORI (784) L | 10/09/2018.
872275 10 2 | TCF FINANCIAL ORD (B31) v o (231) L [10/09/2018.
87236Y 10 8 |TD AMERITRADE HOLDING ORD [(CKI:) ) SN IS (336) L |10/09/2018.
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872540 10 9 | TUX ORD..ciiuuiiriireereiiseiie ittt | creeins [V IO 366.000 (2,832) (2,832) L | 12/21/2012.
872590 10 4 |T MOBILE US ORD C .89.000 (428) [ ..o [ (428) L | 10/09/2018.
87336U 10 5 | TABLEAU SOFTWARE CL A ORD........ccoomivmirierireinerieessessenseseseesssssesssnens | seveees .20.000 373 373 L | 10/09/2018.
874054 10 9 |TAKE TWO INTERACTIVE SOFTWARE ORD [(GZ255) 1 R BN (645) L | 10/09/2018.
876030 10 7 |TAPESTRY ORD (1,048) (1,048) L [10/09/2018.
87612E 10 6 |TARGET ORD (2,216) (2,216) L | 10/09/2018.
87612G 10 1 |TARGA RESOURCES ORD (35,654) (35,654) L | 12/112/12018.
879360 10 5 |TELEDYNE TECH ORD L R ISR (304) L [10/09/2018.
879369 10 6 | TELEFLEX ORD 13 113 L [10/09/2018.
88076W 10 3 |TERADATA ORD 33 33 L [12/18/2018.
880770 10 2 |TERADYNE ORD (R RO BRI (142) L | 10/09/2018.
881569 10 7 |TESARO ORD 8 8 L | 12/18/2018.
88160R 10 1 |TESLAORD 2,730 2,730 L [10/09/2018.
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD (G 15) 1 RN EORRN (436) L [10/09/2018.
882508 10 4 | TEXAS INSTRUMENTS ORD (1,988) (1,988) L |09/12/2018.
883203 10 1 |TEXTRON ORD [CK15) 1 TN BN (435) L | 08/25/2016.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.....c.cocvorivirieirinrrirerirnes 4,273 4,273 L |08/09/2017.
885160 10 1 |THOR INDUSTRIES ORD (T N IS (382) L [10/09/2018.
88579y 10 1 |3MORD (4,201) (4,201) L [10/09/2018.
886547 10 8 | TIFFANY ORD (1,262) (1,262) L [10/09/2018.
889478 10 3 | TOLL BROTHERS ORD......cevuuieuirinrinrereesssiersensesessesssssssssssssesssssssssssnns | oneene | eon | evesersnesennns 50 50 L | 10/09/2018.
891027 10 4 |TORCHMARK ORD (K RN IO (453) L |03/28/2007.
891092 10 8 |TOROORD 9) 9) L | 10/09/2018.
891906 10 9 |TOTAL SYSTEM SERVICES ORD 57 57 L |09/20/2016.
892356 10 6 | TRACTOR SUPPLY ORD (G R IS (111) L [10/09/2018.
893641 10 0 | TRANSDIGM GROUP ORD.......ovvuuimmiinriieiineiseisssssessessesisssissssssssesssaeees [RLGE) ) TR BRI (168) L | 10/09/2018.
89400 10 7 | TRANSUNION ORD (UL L RN ISR (791) L [10/09/2018.
89417E 10 9 |TRAVELERS COMPANIES ORD (G R ISR (651) L |05/19/2009.
89469A 10 4 | TREEHOUSE FOODS ORD............. (17) (17) L | 12/18/2018.
896047 50 3 | TRIBUNE MEDIA CL A ORD 3 3 L [12/18/2018.
896239 10 0 | TRIMBLE ORD (B00) | cvveveverrverrerireeiins | e (600) L [10/09/2018.
896522 10 9 | TRINITY INDUSTRIES ORD (CHE:) TR ISR (318) L [10/09/2018.
896945 20 1 | TRIPADVISOR ORD 128 128 L [12/18/2018.
90130A 10 1 [TWENTY FIRST CENTURY FOX CL A ORD.... 2,740 2,740 L | 10/09/2018.
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD.... 571 571 L [10/09/2018.
90138F 10 2 |TWILIO CL AORD 299 299 L [10/09/2018.
90184L 10 2 |TWITTER ORD (24 ) R IS (127) L [10/09/2018.
902252 10 5 |TYLER TECHNOLOGIES ORD (T2 TR EORN (374) L | 10/09/2018.
902494 10 3 | TYSON FOODS CL A ORD (1,112) (1,112) L [10/09/2018.
902653 10 4 |UDRREIT ORD (54) (54) L [10/09/2018.
902681 10 5 |UGIORD (G 1 SRR BN (111) L |10/09/2018.
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902973 30 4 |US BANCORP ORD.....c.osiuirimiiieeienieisessssssssssesssssissessssssssssesssessssssssssnns | sooseens OV IO 450.000 | ..ooovrererinnn 20,565 | ......... 45.700 | ..... 20,565 20,908 | .o 167 | e 174 | e (3,665) (3,665) L | 10/09/2018.
90384S 30 3 |ULTABEAUTY ORD ..3,981 [R5 TR BN (181) L [10/09/2018.
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD (ECICLC) R IS (395) L [10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD (A7) TR BN (317) L [10/09/2018.
904311 20 6 |UNDER ARMOUR CL C ORD, 72 72 L [01/30/2018.
907818 10 8 | UNION PACIFIC ORD (1,607) (1,607) L | 10/09/2018.
910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD......cccvvvrvrrrrreirerrnririrrnnines 1,269 1,269 L | 02/05/2018.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD (3,965) (3,965) L [10/09/2018.
911363 10 9 |UNITED RENTAL ORD (O0B) v (833) L |08/26/2015.
912008 10 9 |US FOODS ORD 131 131 L [10/09/2018.
912909 10 8 |US STEEL ORD . (L) RN IOV (566) L | 10/09/2018.
913017 10 9 |UNITED TECHNOLOGIES ORD 106.480 S , (6,313) (6,313) L | 11/26/2018.
91307C 10 2 |UNITED THERAPEUTICS ORD 108.900 , , (L) R IS (195) L [10/09/2018.
91324P 10 2 |UNITEDHEALTH GRP ORD.. 249.120 936 936 L [10/09/2018.
91347P 10 5 |UNIVERSAL DISPLAY ORD. 93.570 | .. , A, . . . A ] (273) L [10/09/2018.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD..........ccocoovvrvrmrrrnns 116.560 . (264) | cvvoreeveeeeeeneeeeein | e (264) L | 10/09/2018.
91529y 10 6 |UNUM ORD (TAT) | oo | v (747) L [10/09/2018.
918204 10 8 |VFORD.......... [7210) 1 TR BRI (250) L | 04/09/2012.
91879Q 10 9 |VAIL RESORTS ORD (B80) [ cvvvvevvereerrreirerninns | ceverneeiisenis (380) L [10/09/2018.
91913y 10 0 [VALERO ENERGY ORD (1,773) (1,773) L [10/09/2018.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......oceeiuerirrireiseiseisenseseseesssssssssessenes 45 45 L | 07/23/2010.
922406 10 1 |VECTREN ORD 8 8 L [10/09/2018.
922475 10 8 |VEEVA SYSTEMS CL AORD.............. Q)] [T BN (175) L | 10/09/2018.
92276F 10 0 |VENTAS REIT ORD 308 308 L | 10/09/2018.
92339Y 10 0 |VEREIT ORD (28) (28) L [10/09/2018.
92343E 10 2 |VERISIGN ORD....couiuiiriiieiieeise ettt 179 179 L | 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD 2,083 2,083 L [10/09/2018.
92345Y 10 6 |VERISKANALYTICS ORD 600 600 L |08/02/2017.
92532F 10 0 |VERTEX PHARMACEUTICALS ORD........cccsuuirrmrinrinriersmsssisiersiessesssesenens (72 ) RN SR (532) L | 10/09/2018.
92532W 10 3 |VERSUM MATERIALS ORD (99) (99) L [12/18/2018.
92553P 20 1 |VIACOM CL B ORD (7)) TR EORN (734) L [10/09/2018.
925652 10 9 |VICIPPTYS ORD (AL N IO (295) L [10/09/2018.
92826C 83 9 |VISACLAORD 1,657 1,657 L [10/09/2018.
92840M 10 2 |VISTRA ENERGY ORD P25 ORI ISR (289) L | 10/09/2018.
928563 40 2 |VMWARE CL A ORD (P N IO (235) L [10/09/2018.
929042 10 9 | VORNADO REALTY REIT ORD () TR BTN (421) L [10/09/2018.
929089 10 0 |VOYAFINANCIAL ORD (K]0 R IS (530) L [10/09/2018.
929160 10 9 |VULCAN MATERIALS ORD (G172 TR BRI (682) L | 10/09/2018.
92927K 10 2 |WABCO HOLDINGS ORD (L) | IR IR (115) L [10/09/2018.
92936U 10 9 |WP CAREY REIT ORD 31 31 L [10/09/2018.
92939U 10 6 |WEC ENERGY GROUP ORD 94 94 L |10/09/2018.




I XAE

Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

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 11 12 13 14 15 16
NAIC
Market
Current Year's Indicator

F Rate per Other-Than- and

or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini

ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B.J/AC.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Symbol (a)| Acquired
929740 10 8 |WABTEC ORD (L1011 [T BTN (801) L | 10/09/2018.
931142 10 3 |WALMART ORD.. (1,389) (1,389) L | 10/09/2018.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD (1,207) (1,207) L [10/09/2018.
94106L 10 9 |WASTE MANAGEMENT ORD.............. (T14) [ e [ (114) L | 10/09/2018.
941848 10 3 |WATERS ORD .188.650 (50) (50) L [10/19/2011.
942622 20 0 |WATSCO ORD 139.140 (<101 [T BV (301) L | 10/09/2018.
94419L 10 1 |WAYFAIR CLA ORD (10722 ) T OINN SRR (602) L | 10/09/2018.
947890 10 9 |WEBSTER FINANCIAL ORD.......ccocomeremrrrnerirnes (K74 ) SN IS (337) L [10/09/2018.
94946T 10 6 |WELLCARE HEALTH ORD.....ooiiuiiriieiieieisssisessestesissessssissssessesssesens (1,051) (1,051) L | 10/09/2018.
949746 10 1 |WELLS FARGO ORD (10,454) (10,454) L [10/09/2018.
95040Q 10 4 |WELLTOWER ORD 702 702 L | 10/09/2018.
955306 10 5 |WEST PHARM SVC ORD L) RN IR (436) L [10/09/2018.
957638 10 9 |WESTERN ALLIANCE ORD (ST RN IS (504) L [10/09/2018.
958102 10 5 |WESTERN DIGITAL ORD (2,523) (2,523) L [10/09/2018.
958254 10 4 |WESTERN GAS PARTNERS UNT (7,510) (7,510) L [12/12/2018.
95825R 10 3 |WESTERN GAS EQUITY PARTNERS COM UNT (19,332) (19,332) L | 06/29/2017.
959802 10 9 |WESTERN UNION ORD (72S) | RN ISR (129) L [07/30/2014.
96145D 10 5 |WESTROCK ORD (1,069) (1,069) L |08/26/2009.
96208T 10 4 |WEX ORD....oouiimiiiiieiieiise sttt (GY5)) TR BN (576) L | 10/09/2018.
962166 10 4 |WEYERHAEUSER REIT.......cccooovvvmiriirirncnnne (1,581) (1,581) L [12/29/2016.
963320 10 6 |WHIRLPOOL ORD (U0 ] [T O (741) L | 01/23/2013.
966387 40 9 |WHITING PETROLEUM ORD (593) [ cvveveerereerereerinennins | eevesnerensenenees (593) L [10/09/2018.
969457 10 0 | WILLIAMS ORD (48,428) (48,428) L | 12/12/2018.
969904 10 1 | WILLIAMS SONOMA ORD (72570 ) OO DO (267) L [10/09/2018.
97650W 10 8 |WINTRUST FINANCIAL ORD (K7 N IS (332) L [10/09/2018.
98138H 10 1 |WORKDAY CL A ORD.....ccoiiuuiirriiniieieiiseesessseessseissssssssesssssssss s 1,176 1,176 L | 10/09/2018.
981558 10 9 |WORLDPAY CL A ORD 251 251 L [10/21/2014.
98212B 10 3 |WPXENERGY ORD (1,032) (1,032) L [10/09/2018.
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD......c.eviriiirirriernnieiserisisssssssssssenenes 650 650 L | 01/26/2012.
983134 10 7 |WYNN RESORTS ORD JCCLSLe) R IS (999) L [10/09/2018.
98389B 10 0 |XCEL ENERGY ORD 70 70 L [12/17/2008.
983919 10 1 | XILINX ORD, 657 657 L [ 11/22/2011.
984121 60 8 |XEROX ORD (20 R IS (420) L [10/09/2018.
98419M 10 0 |XYLEM ORD (A01) [ v [ (401) L | 10/09/2018.
988498 10 1 |YUM BRANDS ORD 412 412 L [10/09/2018.
98850P 10 9 |YUM CHINA ORD 5 5 L [10/09/2018.
98919V 10 5 [ZAYO GROUP HOLDINGS ORD................... (ST 0 RN ISR (580) L [10/09/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD......coovvomeererinerrerienes 28 28 L [10/09/2018.
98936 10 1 |ZENDESK ORD () IR NN (148) L [10/09/2018.
98954M 20 0 | ZILLOW GROUP CL C ORD. IO v (276) L |10/09/2018.
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98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD.........ccouereurireerenineisersssesessenssssesssssnes | sevennee | e | ereeeesnsesneees 59.000 | .coooeerrrirrinna 6,119 | ... 103.720 (1,259) (1,259) L | 10/09/2018.
989701 10 7 |ZIONS BANCORPORATION ORD........ccouuivrririrrinnns [0 RN SRR (303) L | 07/25/2016.
98978V 10 3 |ZOETIS CL A ORD el 282 282 L [10/09/2018.
GO1767 10 5 |ALKERMES ORD........cooiiiuiirriiiieireiissiseessseisseessssssssesssessssssssssssssesssens | sessenes C [(102) [N BTSRRI (603) L | 10/09/2018.
G0176J 10 9 |ALLEGION ORD [ 4 4 L [12/12/2013.
GO177 10 8 |ALLERGAN ORD......cotiiuiimiiniireriseisseissisessessssessssissesssssessssessssssssssssssnns | sevesne C | 97,000 | o 12,965 | e (4,653) (4,653) L | 10/09/2018.
G02602 10 3 | AMDOCS ORD......corvermiriririrnesisesisessssessssessssessssssssssssssssssssssssnssssnsses | creenes ] 1000 | 2,402 | (181) [ evvvererreierreriesisees | ererneineiisnis (181) L [10/09/2018.
GO0408V 10 2 | AON CL A ORD.....cvvureuiinrirciieesssisseisessesssessssisssssssssssssssssssssssssssssssssnens | sseeens C | verrnenend0.000 | o 5,814 | 454 454 L |04/02/2012.
G0450A 10 5 |ARCH CAPITAL GROUP ORD A C e 113.000 | 3,019 | (244) | oo | e (244) L [10/09/2018.
G05384 10 5 |ASPEN INSURANCE HOLDINGS ORD........cccovvveervmerinnes 3 3 L [12/18/2018.
G0551A 10 3 |ARRIS INTERNATIONAL ORD........coovomrrrerirnrirnnns e erene49.000 | i 1,498 | 15 15 L | 12/18/2018.
G0585R 10 6 |ASSURED GUARANTY ORD.......ccovirrrirmrirnrirerisnssissssssesssssssesssssssssssns | coveenns Clrrrirereenn31.000 | oo 1187 | (L) RN IR (138) L [10/09/2018.
G06242 10 4 |ATLASSIAN CL A ORD......ovrimririerrieieriessesisseessssssssssessesssssesssssssssssnsens | sevseses D 200 200 L [10/09/2018.
G0684D 10 7 |ATHENE HOLDING CL A ORD.....ccooiirmiimrireriniiseisesississsssssisessses s essenas D (1) SRR BRI (553) L | 10/09/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD C (%) R IS (143) L [10/09/2018.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......ccoevvrrvrmmrrreenns e [(C715) 1 T BRI (545) L | 07/28/2016.
G1151C 10 1 |ACCENTURE CL A ORD [ (3,371) (3,371) L [10/09/2018.
G16962 10 5 |BUNGE ORD......coosieriiiimerierirsineesssise st ssessssssesssssssssssssssnns | sesseees o (7)) R IS (676) L [10/09/2018.
G29183 10 3 [EATON ORD....ooooceevoooescevooessssssoesssssssesssssssssssssssseesssssssssssssosseesssssseess | oo c (1,747) (1,747) L [ 10/09/2018.
G3223R 10 8 |EVEREST RE GROUP ORD.......ccoviiriirirrimeesenmerseneeseseessensssssssssenssssens | soveenes C (26) (26) L [12/18/2018.
G47567 10 5 |[IHS MARKIT ORD....oovuuiiriireirerineiieriesiee s ssessss e sssssssssssnss | sesseees D [(G1015) 1 SRR BTSRRI (305) L | 10/09/2018.
G47791 10 1 |INGERSOLL RAND ORD.......covvimrirrirmeiniierireniesesseissiaessessessssessssisssies | svveees [ 94 94 L [02/23/2011.
G48833 10 0 |WEATHERFORD INTL ORD........cccotruuiemerierinrineesssssssssesssesisessssssssssssssenes | sevseees C [(G0Z) TR BN (664) L | 10/09/2018.
G491BT 10 8 [INVESCO ORD......oovviiririiiiireniisiiiesssieie s sssssssesssssssssnns | consenns o (T31) [ v [ (731) L | 10/09/2018.
G50871 10 5 | JAZZ PHARMACEUTICALS ORD.....ccotrvirmerirrireesneiseriesiesssessssesssnssssnss | seveees C (LA ) TR BN (714) L | 10/09/2018.
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD......ovvvuierrirriierinneessrissinens | cevenes D . 270.004 | ..ooviviiennnn8,008 | oo (1,755) (1,755) L | 10/09/2018.
G5494) 10 3 [LINDE ORD.....ccoevremrimiriiririnerisrinerienissesesisssnessensssnessssssssnessensensnnsees | ooereeee [ D [ iverireree 153,000 | i 23,874 | oo, 7,574 7,574 L |09/20/2016.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.........ccovuvmmerrrerirmeereniseinserssnnnnensnenins | vevennee | C [ veiineenen 159,000 | o 2,574 | i L RN IS (364) L [10/09/2018.
G5960L 10 3 [MEDTRONIC ORD......ccocorvirernrirrerrieinsirnniernsienessssisssssssessnssessensssssessesssnens | coenens | C | rerneernnnnn 350,000 | viviiivinnnnn 31,836 | Lo 3,574 3,574 L | 12/29/2016.
G60754 10 1 | MICHAEL KORS HOLDINGS ORD........cocvomrerierirenerinrineessenissessenssssssensenens | evvveees | C | vevevernnncrncd1.000 | i 1,585 | i, (1,190) (1,190) L [10/09/2018.
GB095L 10 9 [APTIV ORD.....oviieiierierieeieenseiseisesiessssessssissesssssssssssssssssssssssenssonsens | evvnenes | D | veverneenneens 772000 | oo, 741 | (1,386) (1,386) L [10/09/2018.
G6518L 10 8 |NIELSEN HOLDINGS ORD (T4 N IS (371) L [10/09/2018.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.......cocomerirereerrrisenserinenenenns | eevvene | ver | ovvernerinneernc84.000 | o2, 713 | s (74 ) RN IS (327) L [12/18/2018.
G6700G 10 7 [NVENT ELECTRIC ORD......coccvvrvrirrirerinisrineirernnsnerenssissesnsssssnsssssenssnsssssenes | eoneree | D | vvcveiinninennd7.000 | v 1,056 | o, 294 294 L | 12/18/2018.
G7496G 10 3 |RENAISSANCERE ORD........cccosermmrrmerirerirneesnineriensnensnsssssssssssenssssnssnenss | oveeieee | G [ vvveiinnninnen 11.0000 | oo 1471 | (55) (55) L [10/09/2018.
G7S00T 10 4 [PENTAIR ORD......cocosvrrrrimerrnrinrineeinneineisensisssssssssssessssessssnssssssssssssssssssonses | vevennee | C [ vvriirennnsn 21,000 | oo 793 | i 345 345 L [10/31/2012.
G8060N 10 2 |SENSATA TECHNOLOGIES HOLDING ORD (42) (42) L [10/09/2018.
G84720 10 4 |STERIS ORD. . (21) (21) L | 10/09/2018.
G96629 10 3 | WILLIS TOWERS WATSON ORD ..5,356 305 305 L [10/09/2018.
G97822 10 3 |PERRIGO ORD . ..2,266 (1,063) (1,063) L [12/18/2018.
H1467) 10 4 |CHUBB ORD........ccoccniriiiniierirecinneinsisesissiesesssssseissssssssssesssssssssssssssssnssens | aonneens | D | crverrnnnnn 135000 | oo 17,439 | i 129.180 | ..... 17,439 13414 | 99 | e 173 (1,574) (1,574) L | 10/09/2018.
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H2906T 10 9 | GARMIN ORD....coovvrirrirrrrniinerieriesinensssissnssnissssseessssessssssessessssesssssssssense | sevnnee | G [ overinennsnn 18,000 | o 1,140 | 10000083320 | oo 1,140 | 919 | s | e 38 | s 68 68 L | 03/30/2017.
H8817H 10 0 | TRANSOCEAN ORD 0GR ROINN SRR (906) L | 10/09/2018.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD (1,837) (1,837) L [10/09/2018.
N59465 10 9 |MYLAN ORD............... (1,406) (1,406) L | 10/09/2018.
N6596X 10 9 |NXP SEMICONDUCTORS ORD (LD N IS (771) L [10/09/2018.
N72482 12 3 [QIAGENN.V.. (72) (72) L | 10/09/2018.
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD.......ccoisuiirnirnieerssessnssnssmssssssrssssssesnsanes | onesnns ..4,694 . (1,177) (1,177) L | 10/09/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)..........cuerenieiiminiiiniins conirinssisisisisssssssssnesssesssnssses | eernssesseneans 7,458,584 | XXX [ ],458584 | .............6,821,090 | ... 7,59 187,504 0 (1,027,056) (1,027,056) [ ..ovoveririnirnenin 0 XXX XXX
Ci on Stocks - Parent, Subsidiaries and Affiliates
46226@ 10 9 |IOWA AMERICAN INSURANCE CO....... | ........ | | ....1,000,000.000 | ....coooornve. 7,892,926 | ........... 7.893 | oo, 7,892,926 | oo 8,002,572 | ovoiviiriiriinininininens | cernssrieni s | o 327,533 327,533 11/30/2004.
9199999. Total - Common Stocks - Parent, Subsidiaries and AFIIBEES. ........oouiiiiiininiiiiiirinis neisiissesssssessesssnssssensens | cossesssesnns 7,892,926 XXX s 7,892,926 | oo 8,002,572 | ..oovviiiiirisciniinnd [0 0 0 327,533 327,533 0 XXX XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISANINTL VAL ADV....oiiorirrrirnrieriresisseissnsssesssessesssssessessssssssssesssesssnes | eenneees | aee | sevseenns 36,493.898 1,128,391 (264,817) (264,817) U | 11/20/2018.
04314H 85 7 | ARTISANIINTL VAL INST ...t sssessssssssssssssnns | ceines ..88,032.885 2,733,421 (669,930) (669,930) L [ 11/19/2015.
464287 65 5 |ISHARES:RUSS 2000 ETF......cooiiiiimiiiniiminnisssiessssenssenssssssssnssnssssnssenssssesss | eonenees ....3,625.000 ....485,388 ...1,701 (98,963) (98,963) L |10/09/2018.
9299999. Total - Common Stocks = MUtUl FUNGS..........iveiserineis i ensnens 4,347,200 158,413 0 (1,033,710) (1,033,710 XXX XXX
9799999. Total - COMMON StOCK. ......veuiiuiiiiiiirististiesri s 345,917 0 (1,733,233) (1,733,233) XXX XXX
345917 0 (1,733,233) (1,733,233) XXX XXX
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Bonds - U.S. Government
912810  SB 5 |UNITED STATES TREASURY 03/05/2018........ | BNP PARIBAS SEC BOND, NEW YORK........c.cocovvirrvrnen. 10,002 10,008 | oo 5
912828 2L 3 |UNITED STATES TREASURY 05/18/2018.. BNP Paribas. 24,389 25,484 33
912828 3R 9 |UNITED STATES TREASURY 05/18/2018........ | VARIOUS.......ootoiriiiiiirieistiesssicssie e 29,266 30,115 31
912828  4H 0 |UNITED STATES TREASURY 05/18/2018........ | BNP Paribas 19,966 20,078 12
912828  H4 5 |UNITED STATES TREASURY 05/18/2018.. MORGAN STANLEY CO 25,352 26,320 23
912828 X3 9 |UNITED STATES TREASURY 05/18/2018........ | BNP Paribas, 25,052 25,633 | o 3
0599999. Total - BONS = U.S. GOVEIMIMENL. ...ttt 0880808080888t 134,028 137,635 108
Bonds - U.S. States, Territories and P
13063B 4N 9 | CALIFORNIA ST.....ooiiiiiiiieeisieseie et 03/29/2018........ VARIOUS.......ooiiiiiieisriesresssi e 282,703 250,000 6,181
70914P  VC 3 |PENNSYLVANIA ST 03/29/2018........ | VARIOUS 111,209 100,000 2,278
70914P VU 3 |PENNSYLVANIA ST 03/29/2018........ | VARIOUS 111,148 100,000 1,444
882723 B4 0 | TEXAS STttt 03/29/2018........ VARIOUS 100,390 100,000 1,637
93974D BE 7 |WASHINGTON ST 03/29/2018........ | VARIOUS 111,977 100,000 806
93974D  HF 8 |WASHINGTON ST 03/29/2018........ | VARIOUS 113,797 100,000 806
956553 YD 7 | WEST VIRGINIA ST 03/29/2018........ VARIOUS.....ovoiceiicini s 116,333 100,000 2,056
1799999. Total - Bonds - U.S. States, TErMtOres & POSSESSIONS..........ruuuuirisiiriisiiriisiasiss st oemsss s 947,557 850,000 | ..o 15,207
Bonds - U.S. Political Subdivisions of States
59333R DG 6 | MIAMI-DADE CNTY FLA SCH DIST. 03/29/2018........ VARIOUS.......oviriiiieiiississss st 185,904 165,000 321
783244  ET 9 |RUTHERFORD CNTY TENN 03/29/2018........ VARIOUS.... oo 115,264 100,000 2,472
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEAEES. ... evuuiuetiiiit itttk fhseh bbb bbbt 301,168 265,000 2,793
Bonds - U.S. Special R e and Special A
050589 NP 1 |AUBURN UNIV ALA GEN FEE REV 03/29/2018........ | VARIOUS 264,260 250,000 3,278
196632 E2 5 |COLORADO SPRINGS COLO UTILS REV 03/29/2018........ | VARIOUS 270,375 250,000 4,653
20775Y  CA 2 |CONNECTICUT ST REVOLVING FD GEN REV. 03/29/2018........ VARIOUS.......ooiiriieieicee et 288,253 250,000 972
3128MJ RT 9 |FH GOBA7 - RMBS........ooiiuiiiiirieieiieiisiete sttt ssenes | cbnsiesisnains 03/29/2018......... | VARIOUS........oooiriiieiieieiistiessicesie s 869,730 886,476 2,068
3128P8  FX 4 |FHC91982-RMBS.... 06/01/2018........ | WELLS FARGO SECURITIES LLC 294,441 293,249 342
3132HM LN 9 [ FH Q11233 - RMBS......oiiiiiiiiiicieeis sttt eneens | sessesisinenin 03/29/2018........ VARIOUS......ooiiiriieisticter st 546,948 557,479 1,301
3138LV H4A 8 [FNAOAT50 - RMBS.......cociiiiiieriiiieris st ssss st sssssssssensesssssenss. | oessenssesenes 03/29/2018........ | VARIOUS 453,193 459,474 893
3140F1 YB 2 |[FNBC6105-RMBS....... 03/29/2018........ | VARIOUS 589,333 588,263 1,601
31410L UV 2 |FN 80796 - RMBS..........ooiiiiiiiiiicieie ettt sssssiensnsins | cvessesssssanns 02/01/2018........ | FIRST UNION CAP MKTS (FED MBS) 190,123 185,883 217
592030 E4 8 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C 03/29/2018.. VARIOUS 287,533 250,000 4,653
593791 GW 0 |MIAMI UNIV OHIO GEN RCPTS 03/29/2018........ | VARIOUS 170,190 150,000 583
61212L  PD 5 |MONTANA ST BRD REGENTS HIGHER ED REV........ccccccrvvvnec. 03/29/2018........ | VARIOUS 169,878 150,000 2,792
696550 A4 4 |PALM BEACH CNTY FLA SCH BRD CTFS PARTN .| 03/29/2018.. VARIOUS 113,351 100,000 806
70917R  H2 4 | PENNSYLVANIA ST HIGHER EDL FACS AUTH REV .1 03/29/2018........ | VARIOUS 106,743 100,000 1,444
709223  7M 7 |PENNSYLVANIA ST TPK COMMN TPK REV. 03/29/2018........ | VARIOUS 117,596 100,000 1,803
709224 KW 8 | PENNSYLVANIA ST TPK COMMN TPK REV. 03/29/2018.. VARIOUS 111,067 100,000 1,639
73358W KN 3 |PORTAUTHNY &NJ 03/29/2018........ | VARIOUS 97,928 100,000 738
786134 VD 5 | SACRAMENTO CNTY CALIF SANTN DIST FING AU.......cccovvvmirciirirererniines 03/29/2018........ | VARIOUS 99,726 100,000 1,050
796253 2U 5 | SAN ANTONIO TEX ELEC & GAS REV.......oovvvviieieiiniiririninnns 03/29/2018........ | VARIOUS 113,890 100,000 806
796253 2V 3 | SAN ANTONIO TEX ELEC & GAS REV.......covcvveiirninrienierns 03/29/2018........ VARIOUS 113,657 100,000 806
880558  HN 4 | TENNESSEE ST SCH BD AUTH......coiiiiiiiiiiciineieieistiesinsiceesiesessssie s ssssssssessssnssssssens | ceessessnenanns 03/29/2018........ | VARIOUS 117,014 100,000 2,056
88278P  TQ 7 | TEXAS ST UNIV SYS FING REV. 03/29/2018........ | VARIOUS 113,215 100,000 194
91428L  JE 7 |UNIVERSITY HAWAII REV. 03/29/2018........ VARIOUS 99,941 100,000 1,238
914468  CH 4 |UNIVERSITY MINN SPL PURP REV.......ccsiiiimiiiiiminicisieiissiessssisssssssssssssessessssssessesssssnes | coosssessennns 03/29/2018........ | VARIOUS 107,364 100,000 806
914716 WV 3 |UNIVERSITY N C CHARLOTTE REV. 03/29/2018........ | VARIOUS 111,470 100,000 2,472
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91802R  AJ 8 |UTILITY DEBT SECURITIZATION AUTHN Y 03/29/2018........ VARIOUS 113,834 100,000 1,444
92778V BL 1 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R.....ovuviiiriiiririrernseirssineissniens 03/29/2018........ VARIOUS 117,250 100,000 806
92778V EU 8 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R.....cvooiiriiiriieiseceecieeenines 03/29/2018........ VARIOUS 96,302 100,000 438
940093  6H 5 | WASHINGTON ST UNIV REVS.......ooiiiiiiiiiniiciisiieiissiessrissiessssisisesie st ssssssessessessns | ceessesiensnns 03/29/2018........ VARIOUS 112,068 100,000 2,472
95639D  LP 3 |WEST VA SCH BLDG AUTH EXCESS LOTTERY REV.......ccccvviiiminiiirinereesneesiseiesiens 03/29/2018........ VARIOUS 115,828 100,000 1,222
95639R  HC 6 | WEST VA HIGHER ED POL COMMN REV........ccoosiirirmriniinrineiirireierneins 03/29/2018........ VARIOUS 117,308 100,000 1,361
956724  AQ 1 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE.........c.cccorvvrnirnn 03/29/2018........ VARIOUS......ooiiiiiriieissiiesissssissssss st 114,934 100,000 1,222
956724 AR 9 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE.........c.ccccvvvrurnnee 03/29/2018........ VARIOUS 114,809 100,000 1,222
977100  CX 2 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION......coviiirimiiierinsisssnsssessseeees 03/29/2018........ VARIOUS 96,643 100,000 664
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECII ASSESSMENES. ... .. tuuteisiruieetatesrserstestsessesessseerserssesasses | eeetseeessesasseesesaeeees e eeses e s eeeeeeEees e ses et ee et st st et ansensense s ......5,816,195 6,470,824 | .oooviiii e 50,062
Bonds - Industrial and Mi:
037833 CC 2 |APPLEINC 03/29/2018........ VARIOUS.......cooritiiiiniiiesiesissisesie s sienes 95,782 100,000 237
05531F AV 5 |BB&T CORP 03/29/2018........ VARIOUS.......ooiieiieirieee e 100,923 100,000 792
06051G  GL 7 | BANK OF AMERICA CORP........coviiririiiiiitiiieisssieie et ens s sssesssssssanins | sosssessssanns 10/10/2018........ MORGAN STANLEY CO 237,353 250,000 4,323
12624P  AE 5 |COMM 12CRE3 A3 - CMBS 03/29/2018........ VARIOUS 147,669 150,000 329
14314R AD 4 [CARMX 174 Ad - ABS......ooiiiiciceie sttt | oerseninceneres 03/29/2018........ VARIOUS 147,545 150,000 136
17275R ~ BJ 0 [CISCO SYSTEMS INC 03/29/2018........ VARIOUS.......coomririeiieiiiesiesissesesie s sienes 192,738 200,000 93
17305E  GM 1 |CCCIT 18A3 A3 - ABS 06/13/2018. Citigroup (SSB) 149,930 150,000 219
20030N  CT 6 | COMCAST CORP.........coormiiirririeiieiieiesisisisssie st 10/02/2018........ WELLS FARGO SECURITIES LLC 99,950 100,000 | oo
23312V AF 3 |DBJPM 16C3 A5 - CMBS 03/29/2018........ VARIOUS.......ooiiieiieinie e 142,877 150,000 337
24422E  RE 1 | JOHN DEERE CAPITAL CORP 04/06/2018........ BNP Paribas. 51,409 50,000 AT7
254683 CE 3 |DCENT 182A-ABS 03/08/2018 MERRILL LYNCH PIERCE FENNER.........ccoomiiiiiiriiieiieries st 300,000 300,000
264420 AG 9 |DUKE ENERGY PROGRESS LLC . 08/06/2018. JP MORGAN SECURITIES INC 249,953 250,000
26824K  AA 2 | AIRBUS GROUP FINANCE BV........ccoviiiiriiiiniiiisisnsieiesississssssss s ssesssssssssssnenes [ 12/10/2018........ GOLDMAN 48,411 50,000
36252R  AJ 8 | GSMS 14GC18 A3 - CMBS 03/29/2018........ VARIOUS.......ooiiriieieicee et 153,356 150,000
377372 AL 1 | GLAXOSMITHKLINE CAPITAL INC C. 07/20/2018........ CHIGIOUD (SSB)...vuvvveeiaeriiicti bbb 250,520 250,000 1,617
38014B  AC 3 | GMALT 181 A2B - ABS......ccoviirinriicririrssisesiessiesiesesssessssssssesisenes 02/13/2018 DEUTSCHE BANK SECURITIES, INC. 200,000 200,000
40573L  AS 5 |HALFMOON PARENT INC 09/06/2018. MORGAN STANLEY CO 74,900 75,000
641062 AF 1 |NESTLE HOLDINGS INC.......ccccvvvuee C. 09/17/2018........ MERRILL LYNCH PIERCE FENNER........cooviitiriiiniiieseess s essssnes 248,795 250,000
65478W  AE 5 |NAROT 16C A4 - ABS, 03/29/2018........ VARIOUS 145,472 150,000
66989H AG 3 |NOVARTIS CAPITAL CORP. C 12/10/2018........ VARIOUS 99,429 100,000
68233) BE 3 |ONCOR ELECTRIC DELIVERY COMPANY LLC......ccccoevvmrrririranns 08/07/2018........ RBC CAPITAL MARKETS.......otviiieiriieieissisisessss s sss st ssssssssessasssensessanes 49,977 50,000
74456Q  BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO......cciuiiiiirriniiiinrieieninssesisseessssissesesesessssensssseens | cossinssennns 09/05/2018........ MITSUBISHI UFJ SECURITIES........coovvirieinrireierinenns 249,960 250,000
80685Q  AA 4 | SCHLUMBERGER OILFIELD UK PLC.......ccovvviieirririririeicirninnns 04/09/2018........ MERRILL LYNCH PIERCE FENNER........cooviitiiriiiniiieisess s sssessanes 102,821 100,000
89236T EU 5 |TOYOTAMOTOR CREDIT CORP. .|C 04/10/2018........ JP MORGAN SECURITIES INC 99,960 100,000 | vveveeerererieeereereeene e
89237K  AE 3 | TAOT 16A Ad - ABS.....cooiieiiieeitissiessie s essnees 03/29/2018........ VARIOUS 147,837 150,000 86
90331H NV 1 |US BANK NA 07/19/2018........ US BANCORP INVESTMENTS INC 249,750 250,000 [ ..o
904764 BC 0 |UNILEVER CAPITAL CORP C 09/04/2018........ GOLDMAN.....cooriiirrirerinrinciesieiceeneenes 198,044 200,000 3,208
91324P DK 5 |UNITEDHEALTH GROUP INC. 09/26/2018........ US BANCORP INVESTMENTS INC 301,050 300,000 3,176
91324P DM 1 |UNITEDHEALTH GROUP INC 12/13/2018........ JP MORGAN SECURITIES LLC................. 49,876 50,000
92349F  AB 9 |VZOT 181 A1B - ABS, 03/06/2018........ MERRILL LYNCH PIERCE FENNER........cooviiitiiiiieiiesies e enssnaes 250,000 250,000
94948Q  AF 7 |WELLESLEY COLLEGE 03/29/2018........ VARIOUS 99,746 100,000
949746  RW 3 |WELLS FARGO & CO...cvvuiuiiiciiiieistiesisieisi s 03/29/2018........ VARIOUS 93,792 100,000 1,308
95000G  AX 2 |WFCM 16BNK1 A2 - CMBS 03/29/2018........ VARIOUS......oooviiiiriieinsiiesisssss s 138,273 150,000 280
95001R AW 9 |WFCM 18C48 A4 - CMBS. 12/07/2018........ WELLS FARGO SECURITIES LLC 201,998 200,000 426
3899999. Total - BONdS - INAUSTIAl ANA MISCEIIANEOUS............c..c.ieieeieeireiiieiteie ettt sessaess et ssessesseseesssesssss  etessessessssassessesassessessessesassessesaesessessessesessessesssessesseesesensesseseseesesses et assessesses et esses et st essesses et essee et et essebses et esses et et ensessesesensesses | ebsessssessessesassessessnssssessessesensessesssssntans | siessesossossesssssnssssansessesnsns 5,370,092 5,425,000 | ..o 19,709
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8399997. Total - Bonds - Part 3 13,569,040 ...13,148,459
8399998. Total - Bonds - Summary Item from Part 5 .. . 772,951 750,000
8399999, TOAl = BONAS. ... ettt tesste sttt ees st E 0S8 E £ E R oo R R £e  fEeEfoEE e R oL LR A E LR EEE LR SRR E R EE SRR E R LR R R RE L LR eEE LR £E SRR R e eEE LR R EE e E R eE R e feeEeEsenE Rttt | entersent st 14,341,991 | oo 13,898,459
Common Stocks - Industrial and Mi

001055 10 2 |AFLAC ORD.....ccocovvrvrirrinee 10/09/2018........ GOLDMAN.....coovviirniiiernieriesieseieeenes 166.000 7,872 XXX

00123Q 10 4 |AGNC INVESTMENT REIT ORD 10/09/2018........ ITG INC 140.000 2,556 XXX

00206R 10 2 |AT&T ORD 10/09/2018........ VARIOUS......ooiiiiiriieissiiesissssissssss st ....1,066.885 33,634 XXX

00287Y 10 9 |ABBVIE ORD....... 10/09/2018........ GOLDMAN.....oovviirriirerinrisciresierseseneenes 186.000 17,592 XXX

003654 10 0 |ABIOMED ORD 10/09/2018........ ITG INC 13.000 5,136 XXX

00507V 10 9 [ACTIVISION BLIZZARD ORD.........cocmiiiiiiirieiiniireiieiissiesiessesssssesssssssesssssssssessssssssesssesssssnsens. | oerseseessenes 10/09/2018........ ITG INC 150.000 11,648 XXX

00508Y 10 2 [ACUITY BRANDS ORD............... 10/09/2018........ GOLDMAN ..o 12.000 1,513 XXX

00724F 10 1 [ADOBE ORD.....cotiiuiiiiirnieisriaiiesiessiessssiss ittt ssenssesssnes | cessesssesssnnes 10/09/2018........ ITGINC 62.000 15,759 XXX

00751Y 10 6 |ADVANCE AUTO PARTS ORD 10/09/2018........ VARIOUS.......ooiieiieirieee e 21.000 3,396 XXX

00766T 10 0 |[AECOM ORD 10/09/2018........ GOLDMAN ..ot 47.000 1,521 XXX

007903 10 7 | ADVANCED MICRO DEVICES ORD........coeuiiiiieiirciniieisiissiesiessssesesiessssssesessessssesessssssssenens | oevossensenenes 10/09/2018........ ITGINC 219.000 5,100 XXX

008252 10 8 | AFFILIATED MANAGERS GROUP ORD 10/09/2018........ GOLDMAN.....cooviirieierinrineierieiceieneenes 16.000 2,100 XXX

00912X 30 2 [AIRLEASE CL A ORD......cooiiiiiriiinirniasiieiie st esissessesssssssss s ssssssssssssssessessssssssssennns. | sesessesssnnes 10/09/2018 GOLDMAN..... 29.000 1,264 XXX

009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD 10/09/2018 GOLDMAN.... . 44.000 7,231 XXX

009717 10 1 | AKAMAI TECHNOLOGIES ORD........otuuiiuririiiiinireineriesisssessesssisssssssssssssessssssssesssssssssssssssssns 10/09/2018........ ITG INC 34.000 2,208 XXX

011659 10 9 | ALASKA AIR GROUP ORD.....oouiiirieiiieiiiieieiissiesiesssisssesess s ssssssesssssssssssessssssssessessne | oevosssnsenenes 05/15/2018........ ITGINC 14.000 823 XXX

012653 10 1 |ALBEMARLE ORD 06/27/2018........ ITG INC ...7.000 658 XXX

013872 10 6 | ALCOA ORD......coouiiiiimieiieti ittt | ensiessenins 10/09/2018 GOLDMAN..... 48.000 1,807 XXX

015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.... . 10/09/2018 GOLDMAN... . 22.000 2,17 XXX

015351 10 9 | ALEXION PHARMACEUTICALS ORD.......ccoovuiriuiiieirirerssisesesisissssssssssssessessssssessssssssessssssssns 10/09/2018........ ITG INC 42.000 5,448 XXX

016255 10 1 |ALIGN TECHNOLOGY ORD 10/09/2018........ ITG INC 18.000 6,138 XXX

017175 10 0 |ALLEGHANY ORD 10/09/2018........ GOLDMAN.....ooiiiireireriniencieeieisesenieen ...5.000 3,220 XXX

018581 10 8 | ALLIANCE DATA SYSTEMS ORD 06/27/2018 ITGINC ...6.000 1,385 XXX

018802 10 8 |ALLIANT ENERGY ORD . ... | 10/09/2018 GOLDMAN... 68.000 2,999 XXX

01973R 10 1 | ALLISON TRANSMISSION HOLDINGS ORD 10/09/2018........ GOLDMAN.... 34.000 1,712 XXX

020002 10 1 |ALLSTATE ORD................ 10/09/2018........ GOLDMAN.... 78.000 7,837 XXX

02005N 10 O | ALLY FINANCIAL ORD.......coiiiiiuiimieiriiierisisesiesisisesssssssssse s sesesssss st ssesssssssssessesssens | sesessnsennsnns 10/09/2018........ GOLDMAN.... . 124.000 3,316 XXX

02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD 10/09/2018........ ITGINC 27.000 2,206 XXX

02079K 10 7 [ALPHABET CL C ORD.......cotiuiiuiriiiciirieieiistiesis st ssssssssesssenesssssssensens | oersessneeseses 10/09/2018........ ITG INC 38.000 43,276 XXX

02209S 10 3 |ALTRIA GROUP ORD 10/09/2018........ ITG INC 280.000 17,671 XXX

023135 10 6 | AMAZON COM ORD......cruiimiirriiiieierieiesessei ettt 10/09/2018........ ITGINC 54.000 100,802 XXX

023608 10 2 |AMEREN ORD........ 10/09/2018........ GOLDMAN....coviiiriiererieienisisisnienes 72.000 4776 XXX

02376R 10 2 | AMERICAN AIRLINES GROUP ORD........ccotuiiiiiiireiniieiesiseiesisesssesesssssssessessssssssesssssesssenss | sesessssensns 08/08/2018........ ITGINC 14.000 543 XXX

024835 10 0 |AMERICAN CAMPUS COMM REIT ORD. 10/09/2018........ GOLDMAN.....cooriiirrirerinrinciesieiceeneenes 40.000 1,656 XXX

025537 10 1 |AMERICAN ELECTRIC POWER ORD 10/09/2018........ GOLDMAN....ccoviiirireireiniiseiesisisesnienes 115.000 8,402 XXX

025816 10 9 |AMERICAN EXPRESS ORD 10/09/2018........ GOLDMAN.... 139.000 14,827 XXX

025932 10 4 | AMERICAN FINANCIAL GROUP ORD.......covviiiiimiiiieiiiiesisisisesssssssssssessesssssessssssssessesssssss | oevnssssnenns 10/09/2018........ GOLDMAN.... 21.000 2,353 XXX

02665T 30 6 | AMERICAN HOMES 4 RENT CL A REIT ORD.......ccvviiiiiiiiininiieeisisiseierssissiesiesiseeessesssens | oerisninennenes 10/09/2018........ GOLDMAN.... 76.000 1,601 XXX

026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD 10/09/2018........ GOLDMAN.... 176.000 9,474 XXX

030420 10 3 | AMERICAN WATER WORKS ORD........ccouviiiirriiirirnierssssesessssssssesssssssessssssssssesssssssssessens | coesnnssesenns 10/09/2018........ GOLDMAN.... 53.000 4,801 XXX

031100 10 0 |AMETEK ORD 10/09/2018 GOLDMAN.... . 59.000 4,532 XXX

031162 10 0 |AMGEN ORD 10/09/2018........ ITG INC 70.000 14,421 XXX
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032511 10 7 |ANADARKO PETROLEUM ORD 10/09/2018........ ITG INC 95.000 6,709 XXX
032654 10 5 |ANALOG DEVICES ORD.... 10/09/2018........ ITG INC 70.000 6,074 XXX
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD......cccovviirreiiireriniieensieesesieniesesseesssessesssees s 10/09/2018........ GOLDMAN.....oovviirrieireriniieriesierseseeeenes 373.000 3,805 XXX
03662Q 10 5 | ANSYS ORD.....ciuiiiiiiiuieiiieiissiieie sttt | cbnnienienans 10/09/2018........ ITG INC 25.000 4,146 XXX
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT........cocovuvernrierrnns 12/12/2018........ VARIOUS.......ooiiiiieineie s 325.000 8,459 XXX
036752 10 3 |ANTHEM ORD 10/09/2018........ GOLDMAN ..ot 40.000 11,168 XXX
037411 10 5 |APACHE ORD 10/09/2018........ VARIOUS......ooiiiiiriieissiiesissssissssss st 86.000 4,185 XXX
03748R 10 1 |APARTMENT INVST MGT CL AREIT ORD......coorvrriiiirniiiirereeisciesiesisesessenssesesssenesssssssensesiee | sessesensessenns 10/09/2018........ GOLDMAN.....oovviirriirerinrisciresierseseneenes 39.000 1,731 XXX
03755L 10 4 |APERGY ORD 12/18/2018........ VARIOUS......ooiiiiriieii st 23.000 582 XXX
037833 10 0 |APPLE ORD..... 12/18/2018........ ITG INC 426.000 94,247 XXX
038222 10 5 |APPLIED MATERIAL ORD 10/09/2018........ ITG INC 180.000 6,431 XXX
038336 10 3 |APTARGROUP ORD 10/09/2018........ GOLDMAN.....cvvurvirierirrirsteissieesriesienes 19.000 2,009 XXX
03836W 10 3 |AQUA AMERICA ORD .... | 10/09/2018........ GOLDMAN.... 53.000 2,000 XXX
038520 10 6 | ARAMARK ORD .| 10/09/2018........ GOLDMAN.... 72.000 3,000 XXX
039483 10 2 | ARCHER DANIELS MIDLAND ORD 10/09/2018........ ITGINC 79.000 4,065 XXX
039653 10 0 |ARCOSA ORD 11/01/2018........ GOLDMAN.....cooviirieierinrineierieiceieneenes 14.000 460 XXX
03965L 10 0 |ARCONIC ORD 10/09/2018........ VARIOUS.......coomririeiieiiiesiesissesesie s sienes 126.000 2,847 XXX
040413 10 6 |ARISTA NETWORKS ORD 10/09/2018 GOLDMAN 17.000 4,057 XXX
042735 10 0 |ARROW ELECTRONICS ORD 10/09/2018........ GOLDMAN.... 26.000 1,850 XXX
044209 10 4 |ASHLAND GLOBAL ORD .... | 10/09/2018........ GOLDMAN.....oovviirnirierinisriesiersesneenes 19.000 1,515 XXX
045327 10 3 |ASPEN TECHNOLOGY ORD .| 10/09/2018........ ITG INC 21.000 2,233 XXX
045487 10 5 | ASSOCIATED BANCORP ORD.......evuimiirrimeimiimiiisesieseseesssissssesssssssesssesesssessssssesssssssesssesens 10/09/2018........ GOLDMAN.....cvvrriiririrrirseiissiserierienes 50.000 1,327 XXX
04685W 10 3 | ATHENAHEALTH ORD. 10/09/2018 ITG INC 12.000 1,504 XXX
049560 10 5 | ATMOS ENERGY ORD......coviiririireiriisinsieienssessessssesesssssssssnenes 10/09/2018........ GOLDMAN....ccovviieireirisriseenrsisesneenes 32.000 3,099 XXX
052769 10 6 |AUTODESK ORD.......cccoevvrrrrrrirene 10/09/2018........ ITG INC 40.000 5,715 XXX
053015 10 3 | AUTOMATIC DATA PROCESSING ORD.......ccviuuiimiiiieiiiirerisisesesieriesisseessersssiessesssssssseseesss 10/09/2018........ ITG INC 69.000 10,360 XXX
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD......ovvirririrmiiimiiieiieniiesssesiseesessssssesssesesseisssssssenes 10/09/2018........ GOLDMAN......cvvurrimrierirrirsrieesiesriesienes 22.000 3,985 XXX
053807 10 3 |AVNET ORD 10/09/2018 ITG INC 35.000 1,456 XXX
054937 10 7 |BBAND T ORD 10/09/2018........ GOLDMAN....coviiiririireinrieienrsisessienes 190.000 9,394 XXX
0556EL 10 9 | BP MIDSTREAM PARTNERS UNT......ccocnimrimieriniereeeiereensienssissesenseernes 12/12/2018........ Citigroup Global Markets Inc. NY. 200.000 3,387 XXX
05605H 10 0 |BWX TECHNOLOGIES ORD 10/09/2018........ GOLDMAN ..o 30.000 1,807 XXX
05722G 10 0 |BAKER HUGHES CL A ORD 10/09/2018........ VARIOUS 121.000 3,840 XXX
060505 10 4 |BANK OF AMERICA ORD........ccccoonuuuee 12/18/2018........ VARIOUS ....1,233.000 35,623 XXX
064058 10 0 | BANK OF NEW YORK MELLON ORD.......cootuiiirimirrireisiiesierisisssssssssssssssessssssesssssssssessssssssns 10/09/2018........ GOLDMAN.....coiiveiriireierisiesrsisesnienes 146.000 7,627 XXX
06417N 10 3 |BANK OZK ORD 10/09/2018........ ITG INC 36.000 1,377 XXX
075887 10 9 |BECTON DICKINSON ORD 10/09/2018........ GOLDMAN....coviiiriiererieienisisisnienes 49.000 12,275 XXX
081437 10 5 |BEMIS ORD........... 12/18/2018........ ITGINC 27.000 1,248 XXX
084423 10 2 |WR BERKLEY ORD 10/09/2018........ GOLDMAN.....cooriiirrirerinrinciesieiceeneenes 28.000 2,222 XXX
084670 70 2 | BERKSHIRE HATHWAY CL B ORD......cccovumiiiiniiiieimeieiesisiesssssssisssssssssssssessessssssessssssssessnss | sosessossessnns 05/29/2018........ VARIOUS.....coooviriiiiieinsiesisssss et 77.000 15,038 XXX
08579W 10 3 |BERRY GLOBAL GROUP ORD 10/09/2018........ ITG INC 39.000 1,757 XXX
086516 10 1 |BEST BUY ORD 10/09/2018........ GOLDMAN ...t 42.000 2,997 XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD 10/09/2018........ ITGINC 52.000 5,423 XXX
09062X 10 3 [BIOGEN ORD......ocouiiiiriiiiiieeiesiciesie sttt | ooeraenicssenes 10/09/2018........ ITG INC 33.000 11,371 XXX
09073M 10 4 |BIO TECHNE ORD .... | 10/09/2018........ ITG INC 11.000 2,074 XXX
09215C 10 5 |BLACK KNIGHT ORD .| 10/09/2018 GOLDMAN 42.000 2,098 XXX
09247X 10 1 |BLACKROCK ORD 10/09/2018........ GOLDMAN.... 21.000 9,654 XXX
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09609G 10 0 |BLUEBIRD BIO ORD .| 10/09/2018........ ITG INC 16.000 2,180 XXX
097023 10 5 |BOEING ORD 10/09/2018........ GOLDMAN....ccovviinireieinrieeesrsisisenienes 65.000 25,054 XXX
09857L 10 8 |BOOKING HOLDINGS ORD.......coctuiririimeiiiierisiesiesisiseeisssesssssessessssssessesssesessesssssssssessessessss | oesssssneenenes 10/09/2018........ ITGINC ...8.000 14,964 XXX
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD 10/09/2018........ ITG INC 41.000 2,033 XXX
101121 10 1 |BOSTON PROPERTIES REIT ORD. 10/09/2018........ GOLDMAN.....coovviirniiiernieriesieseieeenes 46.000 5,535 XXX
101137 10 7 |BOSTON SCIENTIFIC ORD........ 10/09/2018........ ITG INC 204.000 7,634 XXX
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD 10/09/2018........ GOLDMAN....ccoviiiririireinrieiesrsissesneenes 17.000 1,967 XXX
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD........ceiiiriiiiirieeiireeieniseresssseessessssesessssssssessensesssseesssssnsens. | oersensneesenes 06/15/2018........ JP MORGAN SECS INC., - FIXED INCOME..........oootimirrniiririrerenieeesiseesessesessseeeneees 143.000 6,364 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD 10/09/2018........ GOLDMAN ..ot 230.000 14,545 XXX
11120U 10 5 | BRIXMOR PROPERTY GROUP REIT ORD................ 10/09/2018........ GOLDMAN.... 89.000 1,439 XXX
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD.........cuivimirierirriiicrinseerississeessesesiesssesessesenenes 10/09/2018........ GOLDMAN.... 34.000 4,270 XXX
11135F 10 1 |BROADCOM ORD 10/09/2018........ ITGINC 71.000 17,374 XXX
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD.......ccoiiiereiiererieiseieiesissiesssessesesie e C 08/27/2018........ MERGER 36.848 744 XXX
115236 10 1 |BROWN & BROWN ORD 10/09/2018........ GOLDMAN ..ot 68.000 1,994 XXX
117043 10 9 |BRUNSWICK ORD 10/09/2018........ GOLDMAN.....ooiiirniriernieriesierseneenes 26.000 1,580 XXX
118230 10 1 |BUCKEYE PARTNERS UNT 08/06/2018........ VARIOUS......cooiiiiiiiritie st 000:2,200.000 | ovoeii e 84,337 XXX
122017 10 6 | BURLINGTON STORES ORD........eviriiiirimiiniieiieniiessesissise st ssessssesssessssesns 10/09/2018........ GOLDMAN......cvvurvimrierirrireeisriesrierienes 20.000 3,056 XXX
12503M 10 8 | CBOE GLOBAL MARKETS ORD.........cccotviiiirmrireririieneeerinsiessessessenerenes 10/09/2018 ITG INC 33.000 3,347 XXX
12508E 10 1 |CDK GLOBAL ORD.......ccccvvvure 10/09/2018........ ITG INC 37.000 2,157 XXX
12514G 10 8 |CDW ORD 10/09/2018........ ITGINC 44.000 3,717 XXX
12541W 20 9 |CH ROBINSON WORLDWIDE ORD 10/09/2018........ ITG INC 41.000 3,947 XXX
125509 10 9 |CIGNAORD .... | 10/09/2018, GOLDMAN.....cvvrriiririrrirseiissiserierienes 50.000 10,703 XXX
125523 10 0 |CIGNA ORD .| 12/20/2018 VARIOUS 40.161 7,221 XXX
125581 80 1 |CIT GROUP ORD......... 10/09/2018........ ITG INC 34.000 1,741 XXX
12572Q 10 5 | CME GROUP CL A ORD.......ovuiiieiiiieiinieieiissiesesseessss e esssssessessssssnsessesssssenss | oevsenseesenes 10/09/2018........ ITG INC 50.000 9,059 XXX
126408 10 3 |CSXORD 10/09/2018........ ITG INC 142.000 10,596 XXX
126650 10 0 |CVS HEALTH ORD, 11/28/2018........ VARIOUS.......coomriiiiiesiiesierissisesie s sienes 270.671 21,116 XXX
127387 10 8 | CADENCE DESIGN SYSTEMS ORD.........cccoererrurerinrunns 10/09/2018 ITG INC 82.000 3,388 XXX
127686 10 3 | CAESARS ENTERTAINMENT ORD......corirriuiiriiiinimeesessissssessessssssssessessssssessssssssessssssssnsssees 10/09/2018........ ITG INC 174.000 1,691 XXX
133131 10 2 |CAMDEN PROPERTY REIT ORD 10/09/2018........ GOLDMAN.... 26.000 2,454 XXX
14040H 10 5 | CAPITAL ONE FINANCIAL ORD 10/09/2018........ GOLDMAN.... 88.000 8,449 XXX
14149Y 10 8 |CARDINAL HEALTH ORD .... | 10/09/2018........ VARIOUS.......coomritiieiinsiiesirisesesiessie s sienes 101.000 5,457 XXX
142339 10 0 | CARLISLE COMPANIES ORD .| 10/09/2018........ GOLDMAN.....cooviiririreriniineierieiceseneenes 18.000 1,951 XXX
146229 10 9 |CARTERS ORD........... 10/09/2018........ GOLDMAN.....coiiveiriireierisiesrsisesnienes 14.000 1,377 XXX
147528 10 3 | CASEYS GENERAL STORES ORD........ccoviriiiiierrieineieiesissiessssssesesssesisssseee e sssssessessssesenens 10/09/2018........ ITG INC 11.000 1,366 XXX
148806 10 2 | CATALENT ORD 10/09/2018........ GOLDMAN....coviiiriiererieienisisisnienes 43.000 1,892 XXX
149123 10 1 | CATERPILLAR ORD.....cooiiiiiiiiieiiiicissieie s sssssssesssssesssenss. | oevanssnsssenes 10/09/2018........ GOLDMAN.... 106.000 15,844 XXX
150870 10 3 | CELANESE ORD 10/09/2018........ GOLDMAN.... 40.000 4,080 XXX
151020 10 4 |CELGENE ORD.. 10/09/2018........ ITG INC 109.000 9,458 XXX
15135B 10 1 |CENTENE ORD........... 10/09/2018........ VARIOUS.......oiiiriiesriete s 48.000 6,836 XXX
15189T 10 7 | CENTERPOINT ENERGY ORD.....ccoiviiiiirriiirerinrisisesisesessssiessessssesensesnenes 10/09/2018........ GOLDMAN ...t 144.000 4,052 XXX
156700 10 6 | CENTURYLINK ORD.......oviiiiieiiiiiieiiesieiiesise et sesssssiesessssene 10/09/2018........ GOLDMAN.....oovviiririerniieriesierseieneenes 174.000 3,661 XXX
156782 10 4 |CERNER ORD 10/09/2018........ ITG INC 53.000 3,370 XXX
159864 10 7 | CHRLS RIVER LABS ORD.....ccotuuiiiiiermiiseiierisisseisssissssesessssisesssssssssessssssssssssessesssssesssssssssansns | oesnnssssenss 10/09/2018........ GOLDMAN.... 14.000 1,795 XXX
163851 10 8 |CHEMOURS ORD 10/09/2018 GOLDMAN.... 53.000 1,883 XXX
16411R 20 8 | CHENIERE ENERGY ORD 10/09/2018........ ITG INC 68.000 4,487 XXX
165167 10 7 | CHESAPEAKE ENERGY ORD.......cctuiiiriiiireiieiseiesie s ssssssessesenes 10/09/2018........ GOLDMAN.....ooviiririeriniieciesierseseneenes 263.000 1,283 XXX s
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166764 10 0 |CHEVRON ORD.... 12/18/2018........ VARIOUS . 255.000 31,338 XXX
171340 10 2 | CHURCH AND DWIGHT ORD.......cooivririirririsiresisisissssessssssisesssssssssesssssssssssssssssssssessesssnsssnss. | coesnsssesenns 10/09/2018........ GOLDMAN 72.000 4,279 XXX
17243V 10 2 | CINEMARK HOLDINGS ORD........ccoeuuiiririnieiererineicereniseresiseeesssesseesesenenes 12/18/2018........ ITGINC 32.000 1,253 XXX
17275R 10 2 |CISCO SYSTEMS ORD 10/09/2018........ ITG INC 624.000 29,640 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP ORD 10/09/2018........ GOLDMAN.....coovviirniiiernieriesieseieeenes 71.000 2,768 XXX
189054 10 9 |CLOROX ORD 10/09/2018........ ITG INC 28.000 4,209 XXX
191216 10 0 | COCA-COLA ORD.....ouuirniriiiieiserisissssesse st ss s essssssssesssessssssssensans | oessnsssssenns 10/09/2018........ GOLDMAN....ccoviiiririireinrieiesrsissesneenes 433.000 20,091 XXX
192422 10 3 | COGNEX ORD....ouiuieiimirrieieeie ittt nsensane | oevansieenenes 10/09/2018........ ITG INC 49.000 2,388 XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD.........cc...... 10/09/2018........ ITG INC 102.000 7,546 XXX
194162 10 3 | COLGATE PALMOLIVE ORD 10/09/2018........ ITG INC 126.000 8,200 XXX
19626G 10 8 |COLONY CAPITAL CLA ORD... 10/09/2018........ GOLDMAN ..o 143.000 838 XXX
198287 20 3 | COLUMBIA PROPERTY REIT ORD.......civiriiiiiiiireririiesisississsiessenssssssissssesssessesessesns 12/18/2018........ ITGINC 34.000 659 XXX
200340 10 7 |COMERICA ORD......ccccovvrureriraran 10/09/2018........ GOLDMAN.....ooviirrieirerinriecieeierseseeeenes 34.000 3,126 XXX
200525 10 3 | COMMERCE BANCSHARES ORD 10/09/2018........ ITG INC 28.000 1,829 XXX
20337X 10 9 [ COMMSCOPE HOLDING ORD.........ccuiiiirieiiiireiiiinireeissisissssessssssisessssssesessssssssesssessssssseensens | oersensessenes 10/09/2018........ ITGINC 56.000 1,523 XXX
205887 10 2 |CONAGRA BRANDS ORD..... 10/26/2018........ VARIOUS......cooiiiiiiiritie st 107.080 3,806 XXX
20605P 10 1 | CONCHO RESOURCES ORD 10/09/2018 GOLDMAN..... 40.000 6,399 XXX
20825C 10 4 | CONOCOPHILLIPS ORD ... | 10/09/2018 GOLDMAN 208.000 16,517 XXX
209115 10 4 |CONSOLIDATED EDISON ORD. 10/09/2018........ GOLDMAN.... . 62.000 4,851 XXX
21036P 10 8 | CONSTELLATION BRANDS CL A ORD 09/25/2018........ WEEDEN + CO 25.000 5,393 XXX
217204 10 6 |COPART ORD..... 08/08/2018........ ITG INC 23.000 1,365 XXX
219350 10 5 | CORNING ORD.....ouiiuriiieimiimrieiiesiiesisesissis sttt sesnnes | coenssessenies 10/09/2018........ GOLDMAN.....cvvrriiririrrirseiissiserierienes 163.000 5,584 XXX
22160K 10 5 |COSTCO WHOLESALE ORD 10/09/2018 ITG INC 74.000 16,589 XXX
22160N 10 9 |COSTAR GROUP ORD 10/09/2018........ ITG INC 11.000 4,222 XXX
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.......cocvviererineiiinrieieeieieniesierenineenes 10/09/2018........ GOLDMAN.... 82.000 9,109 XXX
228368 10 6 | CROWN HOLDINGS ORD 10/09/2018........ GOLDMAN.... 38.000 1,853 XXX
229663 10 9 | CUBESMART REIT ORD 10/09/2018 GOLDMAN..... 55.000 1,548 XXX
229899 10 9 | CULLEN FROST BANKERS ORD .| 10/09/2018 GOLDMAN 17.000 1,806 XXX
231021 10 6 |CUMMINS ORD . 10/09/2018........ GOLDMAN.... . 28.000 4,224 XXX
231561 10 1 | CURTISS WRIGHT ORD......ooiiririiiiereriiiieresieresesssie s sseesissssesessesssessseesssssssenes 10/09/2018........ GOLDMAN.....oovirerieierinnieiesierseseseenes 13.000 1,658 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD.........ccccoomriuriinriiiirs 10/09/2018........ ITGINC 105.000 1,437 XXX
23283R 10 0 |CYRUSONE REIT ORD 10/09/2018........ ITGINC 30.000 1,875 XXX
23355L 10 6 |DXC TECHNOLOGY ORD 10/09/2018........ VARIOUS......cooiiriiicienitie it 82.995 5132 XXX
235851 10 2 |DANAHER ORD.......cccccovvvun 10/09/2018........ GOLDMAN.....coiiveiriireierisiesrsisesnienes 99.000 10,567 XXX
244199 10 5 |DEERE ORD.......ccoovvvmrrrrreirerrirreirnes 10/09/2018........ GOLDMAN.....ooviireieirerinrieriesierseseeeenes 50.000 7,523 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD 12/28/2018........ ITG INC 38.224 2,001 XXX
247361 70 2 |DELTA AIR LINES ORD 10/09/2018........ GOLDMAN.....ooviiniiiernisresieseieneenes 118.000 6,003 XXX
24906P 10 9 |DENTSPLY SIRONA ORD 10/09/2018........ ITG INC 64.000 2,289 XXX
25179M 10 3 | DEVON ENERGY ORD.......coviiiieiiiiierniisisnsisiensssiessesssesessssssssssessesssens 02/09/2018........ VARIOUS.....coooviriiiiieinsiesisssss et 128.000 4,397 XXX
252131 10 7 |DEXCOM ORD.......cccocvvuree 10/09/2018........ ITG INC 26.000 3,185 XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD 11/29/2018........ VARIOUS......ooiiiiieiiiisisss et 45.749 6,164 XXX
253868 10 3 | DIGITAL REALTY REIT ORD......ooeiiiiiiiiiieeisicissieiesissiessssssessssesessssssesssssssssessesssssessessnns | oeronsessnenes 10/09/2018........ GOLDMAN.....oovviiririerniieriesierseieneenes 45.000 5,027 XXX
25470F 30 2 |DISCOVERY SRS C ORD 10/09/2018........ ITG INC 71.000 2,115 XXX
25470M 10 9 |DISH NETWORK CL A ORD. 12/18/2018........ ITG INC 66.000 1,992 XXX
256677 10 5 |DOLLAR GENERAL ORD 10/09/2018 GOLDMAN.... . 54.000 5,676 XXX
256746 10 8 |DOLLAR TREE ORD 10/09/2018........ ITG INC 50.000 4,152 XXX
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25746U 10 9 | DOMINION ENERGY ORD .... | 10/09/2018........ VARIOUS . 122.000 8,866 XXX
25754A 20 1 |DOMINOS PIZZA ORD 10/09/2018........ GOLDMAN 13.000 3,694 XXX
257651 10 9 |DONALDSON ORD 10/09/2018........ GOLDMAN.... 38.000 2,151 XXX
25960P 10 9 |DOUGLAS EMMETT REIT ORD 10/09/2018........ GOLDMAN.... 47.000 1,763 XXX
260003 10 8 |DOVER ORD 05/09/2018........ VARIOUS 16.000 511 XXX
26078J 10 0 |DOWDUPONT ORD......ccoevurererreriinas 10/09/2018........ VARIOUS 360.000 22,057 XXX
264411 50 5 |DUKE REALTY REIT ORD.....cotiiiriireiiiiseiieiisisssssssissssessessssssessessss st ssessssssessessssssesssssssssansns | sesessossssses 10/09/2018........ GOLDMAN....ccoviiiririireinrieiesrsissesneenes 105.000 3,006 XXX
26441C 20 4 | DUKE ENERGY ORD.....comiiiiiiiiiciieieie it sssssssssensessane | sessessnsenenns 10/09/2018........ GOLDMAN.....oovviirriirerinrisciresierseseneenes 134.000 11,023 XXX
265504 10 0 | DUNKIN' BRANDS GROUP ORD 10/09/2018........ ITG INC 25.000 1,835 XXX
26875P 10 1 |EOG RESOURCES ORD 10/09/2018........ GOLDMAN.....oovviiiiriernierienierseineenes 76.000 10,059 XXX
26884L 10 9 |EQT ORD....cevvrirircrrrires 11/13/2018........ VARIOUS......ooiiriiiienintiessiesi et 78.000 1,889 XXX
26884U 10 9 |EPR PROPERTIES REIT ORD 10/09/2018........ GOLDMAN.....cvvurvirierirrirsteissieesriesienes 22.000 1,504 XXX
27579R 10 4 |EAST WEST BANCORP ORD... 10/09/2018........ ITG INC 43.000 2,613 XXX
278265 10 3 |EATON VANCE COM NON VTG ORD.. 10/09/2018........ GOLDMAN ..ot 34.000 1,718 XXX
278642 10 3 {|EBAY ORD.....coiiiiiciieie et 10/09/2018........ ITGINC 143.000 4,760 XXX
281020 10 7 |EDISON INTERNATIONAL ORD. 10/09/2018........ GOLDMAN.....cooviirieierinrineierieiceieneenes 63.000 4,439 XXX
285512 10 9 |ELECTRONIC ARTS ORD 10/09/2018 ITG INC 53.000 5,804 XXX
291011 10 4 |EMERSON ELECTRIC ORD 10/09/2018 VARIOUS 147.000 11,084 XXX
29261A 10 0 | ENCOMPASS HEALTH ORD 10/09/2018........ GOLDMAN....ccoriiniriireierieesisisesesienes 29.000 2,232 XXX
29272W 10 9 |ENERGIZER HOLDINGS ORD 12/18/2018........ ITGINC 18.000 854 XXX
29273V 10 0 |ENERGY TRANSFER EQUITY UNT 04/11/2018........ CITIGROUP GLOBAL MARKETS INC.......coueiuiiririiitirerierseiseiesisei e essssisesesenies 400.000 5,968 XXX
29278N 10 3 |ENERGY TRANSFER PARTNERS UNT 04/11/2018 UBS SECURITIES LLC 100.000 1,712 XXX
29336U 10 7 | ENLINK MIDSTREAM PARTNERS COM UNT. s 12/12/2018 VARIOUS . ....1,600.000 XXX
29364G 10 3 |ENTERGY ORD......ooiriiiriiriiiiniisieinese s isesssss st sss st ssessss s essessssssessssssssssssessessssssessons | aossssosssssnns 08/08/2018........ ITG INC 20.000 XXX
29414B 10 4 [EPAM SYSTEMS ORD.......coiiiiiiiiirieieriiisesisssessessesessssisesssssssesessessssssessesssssssssessessssssessessnssns | oersesseesenes 10/09/2018........ GOLDMAN.....ooviireririernrineiesierseseeeenes 15.000 XXX
29444U 70 0 |EQUINIXREIT ORD 10/09/2018........ ITG INC 19.000 XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD 12/12/2018........ VARIOUS.......coomriiiiiesiiesierissisesie s sienes 862.400 19,030 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD 10/09/2018 GOLDMAN.... 25.000 2,381 XXX
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD 10/09/2018........ VARIOUS.....coooviiiiiieiniiesisssss s 101.000 6,636 XXX
297178 10 5 |ESSEX PROPERTY REIT ORD......coovtirririieiireiieieriesissesesisessssssssssessssssensesinsenes 10/09/2018........ VARIOUS.......ooiieiieseire e 20.000 4,961 XXX
298736 10 9 | EURONET WORLDWIDE ORD......ccoriieiiiririiieiierisisssinsieisssesesssiessesssssssssssesssssessessssssessenss | oevnssnssnenns 10/09/2018........ ITG INC 15.000 1,725 XXX
30034W 10 6 |EVERGY ORD 10/09/2018........ GOLDMAN......cvvurriririrrirsseissiesrierienes 80.000 4,511 XXX
30063P 10 5 |EXACT SCIENCES ORD 10/09/2018........ ITG INC 35.000 2,452 XXX
3016IN 10 1 [ EXELON ORD....oiiuiiiiiieiiiiiieiieiesisessises st ss st enssssssanssens | sessesssesssns 10/09/2018........ ITG INC 153.000 6,737 XXX
30161Q 10 4 |EXELIXIS ORD......cooiiiiiiieiiiiiseieieiessiese st sssssssssenes | cosnssesssesanns 10/09/2018........ ITG INC 86.000 1,503 XXX
30212P 30 3 |EXPEDIA GROUP ORD 10/09/2018........ ITG INC 26.000 3,156 XXX
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD........ 12/18/2018........ ITGINC 32.000 2,204 XXX
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.....c.otuiiiiiiereiiiinieieiissisesississeesssessssssssessessssssesssssssssenes | oerseseneeseres 10/09/2018........ GOLDMAN.....cooriiirrirerinrinciesieiceeneenes 36.000 3,136 XXX
30231G 10 2 |EXXON MOBIL ORD................ 12/18/2018........ VARIOUS.....coooviriiiiieinsiesisssss et 605.000 50,945 XXX
302445 10 1 |FLIR SYSTEMS ORD 10/09/2018........ ITG INC 40.000 2,334 XXX
302520 10 1 |FNBORD........... 10/09/2018........ GOLDMAN ...t 95.000 1,218 XXX
30303M 10 2 |FACEBOOK CL A ORD.......cooiviiiiiiereiiiieiesissiesisi s 08/17/2018........ VARIOUS.......ooiiiienissse e 320.000 54,071 XXX
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD........cccovuerimiirirniiernnieeerinsieniesnnes 10/09/2018........ GOLDMAN ..ottt 11.000 2,445 XXX
303250 10 4 [ FAIR ISAAC ORD.....couiiiiiiereriisissie sttt 10/09/2018........ GOLDMAN.... ..9.000 1,942 XXX
313747 20 6 |FEDERAL REIT ORD 10/09/2018 GOLDMAN 22.000 2,730 XXX
31428X 10 6 |[FEDEX ORD.......cccooovrvvcnrranee 10/09/2018........ GOLDMAN.... 46.000 10,569 XXX
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31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.......cccvuririmrireriniiienrierienireresinsine 10/09/2018........ GOLDMAN... . 78.000 3,035 XXX
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD 10/09/2018........ GOLDMAN.... . 32.000 1,668 XXX
32008D 10 6 |FIRST DATA CLA ORD 10/09/2018........ ITGINC 160.000 3,808 XXX
320517 10 5 |FIRST HORIZON NATIONAL ORD 10/09/2018........ GOLDMAN ..ot 95.000 1,631 XXX
33616C 10 0 | FIRST REPUBLIC BANK ORD........ccosiiiiiiiiiiieieiissiesissisisess s sssssesssssssssnssens. | eessessssennnns 01/16/2018........ CITIGROUP GLOBAL MARKETS INC.......ooeviiiriiiriiiersiiscesiseiseissessssiessesssesesenies 84.000 7,385 XXX
337738 10 8 |FISERV ORD.......cccovuerrrrerene 10/09/2018........ ITG INC 73.000 5,896 XXX
337932 10 7 |FIRSTENERGY ORD. 10/09/2018........ GOLDMAN....ccoviiiririireinrieiesrsissesneenes 95.000 3,644 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES ORD........... 10/09/2018........ VARIOUS.......ooiieiieeiee e 26.000 5,560 XXX
343412 10 2 [FLUOR ORD.....otuuiimiiririiiiieiisiesiesie sttt essssssssenss. | oevsnssssnenss 12/18/2018........ ITG INC 26.000 841 XXX
34354P 10 5 |FLOWSERVE ORD 12/18/2018........ ITGINC 24.000 950 XXX
345370 86 0 |FORD MOTOR OROD....... 10/09/2018........ GOLDMAN ..o 635.000 5,690 XXX
34959E 10 9 [FORTINET ORD....iuuiiiuiiiieiieirimiiseisnssiesisesissesse s st sesssssssssssssssesssenssns | cosesssesssnnes 10/09/2018........ ITGINC 41.000 3,385 XXX
34964C 10 6 | FORTUNE BRANDS HOME AND SECURITY ORD.......cccosvnrueeimmreirnnirererinnenes 10/09/2018........ GOLDMAN.....ooviirrieirerinriecieeierseseeeenes 42.000 2,099 XXX
354613 10 1 | FRANKLIN RESOURCES ORD 10/09/2018........ ITG INC 91.000 2,782 XXX
35671D 85 7 | FREEPORT MCMORAN ORD 10/09/2018........ GOLDMAN.....ooiiirniriernieriesierseneenes 278.000 3,667 XXX
36164V 30 5 |GCILIBERTY CL A ORD 10/09/2018........ ITG INC 30.000 1,489 XXX
363576 10 9 |ARTHUR J GALLAGHER ORD 10/09/2018........ VARIOUS.......coomririeiieiiiesiesissesesie s sienes 53.000 3,843 XXX
36467J 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD 10/09/2018 ITG INC 59.000 2,058 XXX
366505 10 5 |GARRETT MOTION ORD 10/01/2018........ VARIOUS.......oviriiiieiiississss st 30.700 312 XXX
366651 10 7 |GARTNER ORD 10/09/2018........ VARIOUS.......ooiiieiieinie e 26.000 3,836 XXX
369550 10 8 | GENERAL DYNAMICS ORD.......ocouuiiuiriiiriiminiiieiisiscesesisisesissessssiesis s essssssssessesesssssssensesinse | oevssssnssnenns 12/18/2018........ ITG INC 36.000 5,830 XXX
369604 10 3 | GENERAL ELECTRIC ORD................ 10/09/2018 VARIOUS ....1,911.000 25,778 XXX
370334 10 4 | GENERAL MILLS ORD 10/09/2018 VARIOUS . 134.000 5,784 XXX
37045V 10 0 | GENERAL MOTORS ORD 10/09/2018........ ITG INC 281.000 9,177 XXX
371559 10 5 | GENESEE & WYOMING CL A ORD......ccovviiiirieieiinrieriesisesessserssssssessessssesesssessssssssenssssssesenes | oevonseneenenes 10/09/2018........ GOLDMAN.....ooviireririernrineiesierseseeeenes 18.000 1,590 XXX
371901 10 9 |GENTEX ORD 10/09/2018........ ITG INC 79.000 1,582 XXX
371927 10 4 | GENESIS ENERGY UNT.....ccovvvimirreririririnnne 04/11/2018........ VARIOUS.......coomriiiiiesiiesierissisesie s sienes 2 1,250.000 | oo 31,348 XXX
372460 10 5 | GENUINE PARTS ORD ... | 10/09/2018, GOLDMAN.... 37.000 3,629 XXX
375558 10 3 | GILEAD SCIENCES ORD .... | 04/02/2018........ VARIOUS.....coooviiiiiieiniiesisssss s 217.000 15,957 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD.......coiiiiriiiieiimieriesisriessesssssesssesssesesssenssssssssessessssssesssssssessesnssns | oersesseesenes 10/09/2018........ VARIOUS.......ooiieiieseire e 43.000 5,045 XXX
380237 10 7 |GODADDY CL A ORD............. 10/09/2018........ GOLDMAN ..o 47.000 3,557 XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD 10/09/2018........ GOLDMAN..... 69.000 15,399 XXX
38388F 10 8 | WR GRACE ORD 10/09/2018........ GOLDMAN.... . 20.000 1,419 XXX
384109 10 4 |GRACO ORD 10/09/2018........ GOLDMAN.....coiiveiriireierisiesrsisesnienes 49.000 2,095 XXX
38526M 10 6 | GRAND CANYON EDUCATION ORD......ccovuririierriiiireriesisreesie st ssssesensnes 10/09/2018........ ITG INC 14.000 1,617 XXX
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD... . . 10/09/2018........ ITG INC 91.000 1,197 XXX
400110 10 2 |GRUBHUB ORD.........ccccevurvmner. 10/09/2018........ GOLDMAN.... 27.000 3,468 XXX
40171V 10 0 | GUIDEWIRE SOFTWARE ORD 10/09/2018........ GOLDMAN.... . 24.000 2,257 XXX
40412C 10 1 |HCA HEALTHCARE ORD.......coviiiiriiiiiiirneisieisssiesessssisessssssssssessesssenes 10/09/2018........ GOLDMAN....ccoviiirireireiniiseiesisisesnienes 55.000 7,677 XXX
40414L 10 9 |HCP REIT ORD 12/18/2018........ ITG INC 139.000 3,684 XXX
40416M 10 5 |HD SUPPLY HOLDINGS ORD. 10/09/2018........ ITG INC 55.000 2,262 XXX
40434L 10 5 |HP ORD 10/09/2018........ ITGINC 328.000 8,193 XXX
406216 10 1 |HALLIBURTON ORD 10/09/2018........ GOLDMAN ..ottt 163.000 6,870 XXX
410345 10 2 |HANESBRANDS ORD 08/22/2018........ WEEDEN + CO 160.000 2,974 XXX
410867 10 5 |HANOVER INSURANCE GROUP ORD B 10/09/2018 GOLDMAN 13.000 1,563 XXX
412822 10 8 |HARLEY DAVIDSON ORD 10/09/2018........ GOLDMAN.... 49.000 2,083 XXX
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419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD 12/18/2018........ ITG INC 32.000 1,197 XXX
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD............. 10/09/2018........ GOLDMAN....ccovviinireieinrieeesrsisisenienes 61.000 1,634 XXX
422806 20 8 |HEICO CL AORD 10/09/2018........ GOLDMAN.....oovviirrieireriniieriesierseseeeenes 23.000 1,610 XXX
423452 10 1 |HELMERICH AND PAYNE ORD 12/18/2018........ ITG INC 22.000 1,199 XXX
426281 10 1 | JACKHENRY AND ASSOCIATES ORD.......c.cviriirririierniiiiesissiseseseisssse s essees 10/09/2018........ ITGINC 23.000 3,602 XXX
427866 10 8 |HERSHEY FOODS ORD, 10/09/2018........ GOLDMAN ..ot 26.000 2,728 XXX
42809H 10 7 |HESSORD......ccccrvrrnee. 10/09/2018........ GOLDMAN....ccoviiiririireinrieiesrsissesneenes 40.000 2,903 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD.........ccoriirirerrieiniieierissiesieeseesesisesisssssesesiessssenens 10/09/2018........ GOLDMAN.... 282.000 4,427 XXX
428291 10 8 |HEXCEL ORD 10/09/2018........ GOLDMAN.... 26.000 1,690 XXX
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD.........cuiiiiiiiiiniierissiresesie s eesesssssesssssssesessssanes 10/09/2018........ GOLDMAN.... 30.000 1,403 XXX
431475 10 2 |HILL ROM HOLDINGS ORD 10/09/2018........ GOLDMAN.... 20.000 1,771 XXX
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD........ccoosturrrirrriiinrrienirerereenns 10/09/2018........ VARIOUS.......cooritiiiiniiiesiesissisesie s sienes 82.000 6,189 XXX
436106 10 8 |HOLLYFRONTIER ORD......oouiiiiiieriiiieiieeiseniesesissiessssssesesssesse s ssessssssessessssssenssenssssssssenss | oerssssnssnenes 10/09/2018........ VARIOUS.......ooiieiieirieee e 48.000 3,269 XXX
437076 10 2 |HOME DEPOT ORD 10/09/2018........ GOLDMAN ..ot 124.000 24,274 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD.......ccvuiiiiiriiiiirineisieiissiesesissesesssssessssessssssssessssssssenss. | oevonsensenenes 10/29/2018........ VARIOUS.......ooiiiiieinie s 219.000 17,018 XXX
440452 10 0 |HORMEL FOODS ORD 10/09/2018........ ITG INC 80.000 3,258 XXX
44106M 10 2 |HOSPITALITY PROPERTIES REIT ORD 10/09/2018 ITGINC 48.000 1,337 XXX
443510 60 7 |HUBBELL ORD 10/09/2018 GOLDMAN 16.000 2,016 XXX
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD........ccccovvvuee 10/09/2018........ GOLDMAN.... 46.000 1,506 XXX
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD 10/09/2018........ ITGINC 26.000 3,073 XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD........ccocviitiriiriiieicieiistiesissieesssie s 10/09/2018........ ITG INC 321.000 4,959 XXX
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 10/09/2018 GOLDMAN..... 13.000 3,365 XXX
447011 10 7 |HUNTSMAN ORD.. 10/09/2018 GOLDMAN... 64.000 1,538 XXX
44919P 50 8 |IAC INTERACTIVE ORD 10/09/2018........ ITG INC 22.000 4,437 XXX
44980X 10 9 |IPG PHOTONICS ORD 08/08/2018........ ITG INC ...5.000 827 XXX
45073V 10 8 [ ITT ORD...cuieiieciiiiieiie it | sessesinnineies 10/09/2018........ GOLDMAN.....ooiiiireireriniencieeieisesenieen 26.000 1,467 XXX
45167R 10 4 |IDEXORD 10/09/2018 GOLDMAN......cvvurrimrierirrirsrieesiesriesienes 23.000 3,299 XXX
45168D 10 4 |IDEXX LABORATORIES ORD 10/09/2018 VARIOUS 24.000 5,293 XXX
452308 10 9 |ILLINOIS TOOL ORD 10/09/2018........ GOLDMAN....coviiiririireinrieienrsisessienes 65.000 8,897 XXX
452327 10 9 |ILLUMINA ORD 10/09/2018........ ITG INC 30.000 9,557 XXX
45337C 10 2 |INCYTE ORD 08/08/2018........ VARIOUS......ooiiiieiicii et 40.000 3,004 XXX
457187 10 2 |INGREDION ORD.........ccoourererncs 10/09/2018........ GOLDMAN......cvvurriririrrirsseissiesrierienes 21.000 2,155 XXX
45784P 10 1 |INSULET ORD 10/09/2018........ ITG INC 18.000 1,636 XXX
458140 10 0 [INTEL ORD...vvuieiiieiieiciecisiesssssisss st 10/09/2018........ ITG INC 553.000 25,748 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD s 10/09/2018........ GOLDMAN.....ooviireieirerinrieriesierseseeeenes 93.000 7,073 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD.......ccevniiieiirieimeieisisisesiessssssie e 10/09/2018........ ITG INC 147.000 21,646 XXX
461202 10 3 |INTUIT ORD 10/09/2018........ ITGINC 42.000 9,268 XXX
46120E 60 2 |INTUITIVE SURGICAL ORD 10/09/2018........ ITG INC 21.000 11,156 XXX
462222 10 0 |IONIS PHARMACEUTICALS, INC......... 10/09/2018........ ITG INC 37.000 1,661 XXX
46284V 10 1 |IRON MOUNTAIN ORD............ 12/18/2018........ ITG INC 52.000 1,747 XXX
477143 10 1 |JETBLUE AIRWAYS ORD 10/09/2018........ ITG INC 92.000 1,600 XXX
478160 10 4 | JOHNSON & JOHNSON ORD 10/09/2018........ VARIOUS.......ooiiiienissse e 320.000 44,492 XXX
48020Q 10 7 |JONES LANG LASALLE ORD 10/09/2018........ GOLDMAN ..ottt 14.000 1,876 XXX
482387 10 9 [KAR AUCTION SERVICES ORD.......c.couierriiiririisissisisissssssssssssessessssssesssssssssessssssssssssessessns | oersanssssenes 10/09/2018........ GOLDMAN....coviiiniriireierieiesrsisessienes 40.000 2,293 XXX
482480 10 0 |KLA TENCOR ORD 10/09/2018 ITG INC 27.000 2,677 XXX
485170 30 2 |KANSAS CITY SOUTHERN ORD 10/09/2018........ GOLDMAN ..ot 22.000 2,410 XXX
487836 10 8 |KELLOGG ORD 06/27/2018........ ITGINC 17.000 1,181 XXX s
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493267 10 8 |KEYCORP ORD... 10/09/2018........ ITG INC 145.000 2,965 XXX
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD.......ccovviiiririirerinisciresssinsssssssssssessssssssessssssssssssssssssesessnes 10/09/2018........ GOLDMAN....ccovviinireieinrieeesrsisisenienes 55.000 3,546 XXX
49427F 10 8 |KILROY REALTY REIT ORD .... | 10/09/2018........ GOLDMAN.....oovviirrieireriniieriesierseseeeenes 29.000 2,091 XXX
49446R 10 9 |KIMCO REALTY REIT ORD ... | 03/27/2018........ CITIGROUP GLOBAL MARKETS INC......couviiireriiitirnrinereeiseiesissi e sesessenies 54.000 764 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 12/12/2018........ VARIOUS.......ooiiiiieineie s ....1,568.000 26,511 XXX
497266 10 6 |KIRBY ORD.......... 10/09/2018........ GOLDMAN ..ot 17.000 1,428 XXX
500754 10 6 |KRAFT HEINZ ORD 10/09/2018........ ITG INC 112.000 6,319 XXX
501044 10 1 |KROGER ORD 10/09/2018........ ITGINC 96.000 2,681 XXX
501889 20 8 |LKQORD 10/09/2018........ ITGINC 92.000 2,736 XXX
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD. SRR [ 10/09/2018........ ITGINC 25.000 1,591 XXX
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD.........coocevmririrmriiirerierssinseerissiseesesisensisenens 10/09/2018........ GOLDMAN ..o 21.000 3,618 XXX
512807 10 8 |LAM RESEARCH ORD........iviuiieiiiiiiieienissisiiesssssessssessssssssssssesssessssssssssssssssesssesessssssnnss | oesssnesssenens 10/09/2018........ ITGINC 27.000 3,901 XXX
512816 10 9 |LAMAR ADVERTISING CL A REIT 10/09/2018........ ITGINC 24.000 1,822 XXX
517834 10 7 |LAS VEGAS SANDS ORD 10/09/2018........ ITG INC 104.000 6,062 XXX
518439 10 4 |ESTEE LAUDER CLAORD... 10/09/2018........ GOLDMAN.... 40.000 5,614 XXX
521865 20 4 |LEARORD........ 10/09/2018........ GOLDMAN.... 19.000 2,673 XXX
524660 10 7 |LEGGETT & PLATT ORD 10/09/2018 GOLDMAN..... 38.000 1,535 XXX
525327 10 2 |LEIDOS HOLDINGS ORD ... | 10/09/2018 GOLDMAN.... . 41.000 2,756 XXX
526057 10 4 |LENNARCL A ORD 10/09/2018........ ITG INC 54.000 2,393 XXX
526107 10 7 |LENNOX INTERNATIONAL ORD......cooriieiiriinniiieiinsiesissssesessssssssssessessssssessessesssssssesssssssesenes | oevnssnsenenes 10/09/2018........ GOLDMAN.....oovviirnirierinisriesiersesneenes 10.000 2,112 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD 10/09/2018........ ITG INC 30.000 2,468 XXX
53071M 10 4 |QURATE RETAIL SRS A ORD 10/09/2018 ITGINC 124.000 2,587 XXX
531172 10 4 |LIBERTY PROPERTY REIT ORD.. s 10/09/2018 GOLDMAN.... . 44.000 1,879 XXX
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD 10/09/2018........ ITG INC 48.000 2,024 XXX
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD.......c.ceoerumriereineierinrieereereeennenenes . 10/09/2018........ ITG INC 57.000 2,000 XXX
53223X 10 7 |LIFE STORAGE ORD 12/18/2018........ ITG INC 14.000 1,396 XXX
532457 10 8 |ELILILLY ORD 10/09/2018........ GOLDMAN......cvvurrimrierirrirsrieesiesriesienes 147.000 16,973 XXX
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD 10/09/2018 ITG INC 18.000 1,619 XXX
539830 10 9 |LOCKHEED MARTIN ORD.......ccoviuiiriinieiminieierieiessssssesesssssssssssessessssens 12/18/2018........ ITG INC 20.000 5,576 XXX
54142L 10 9 |LOGMEIN ORD 12/18/2018........ ITG INC 12.000 985 XXX
548661 10 7 |LOWE'S COMPANIES ORD 10/09/2018........ GOLDMAN ..o 129.000 14,084 XXX
550021 10 9 | LULULEMON ATHLETICA ORD......cotiiuiiiiiririmiiaseiisesiissiesisesissesessessssesssessssessssessssessesesesens [ 10/09/2018........ ITGINC 28.000 4,207 XXX
552690 10 9 |MDU RESOURCES GROUP ORD 10/09/2018........ GOLDMAN.....cooviiririreriniineierieiceseneenes 56.000 1,467 XXX
552953 10 1 |MGM RESORTS INTERNATIONAL ORD 10/09/2018........ VARIOUS......ooviiiiiieiieiesissssi s 146.000 4,032 XXX
55306N 10 4 |MKS INSTRUMENTS ORD 10/09/2018........ ITG INC 15.000 1,136 XXX
55336V 10 0 [MPLX COM UNT.....coviriiiiriireisniersriseieninies 12/12/2018........ VARIOUS......ooiiiiiiieiiesises st 2.1,900.000 | oo 68,392 XXX
55354G 10 0 [MSCIORD................ 10/09/2018........ GOLDMAN.... 25.000 4,174 XXX
554382 10 1 |MACERICH REIT ORD........ 10/09/2018........ GOLDMAN.... . 35.000 1,843 XXX
55616P 10 4 | MACYS ORD, 10/09/2018........ VARIOUS.....coooviriiiiieinsiesisssss et 99.000 3,102 XXX
55825T 10 3 | MADISON SQUARE GARDEN CL AORD............. 10/09/2018........ GOLDMAN.... ...5.000 1,457 XXX
56418H 10 0 | MANPOWERGROUP ORD........coiiiiiriiiiiiiiieisisissiesissisesssssssisessssssssssssssssssssssessessssssessesssssenss | sesessnsenenns 10/09/2018........ GOLDMAN.... . 18.000 1,409 XXX
565849 10 6 | MARATHON OIL ORD 10/09/2018........ VARIOUS.......ooiiiienissse e 248.000 5,168 XXX
56585A 10 2 | MARATHON PETROLEUM ORD 10/04/2018........ CORPORATE ACTION 41.140 873 XXX
570535 10 4 | MARKEL ORD 10/09/2018........ GOLDMAN....coviiiniriireierieiesrsisessienes ...3.000 3,575 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD.......cccouvrieiireriniiieiniierseireresinnenes 10/09/2018 ITG INC 10.000 1,887 XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD 10/09/2018........ ITG INC 54.000 6,468 XXX
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573284 10 6 | MARTIN MARIETTA MATERIALS ORD . .| 10/09/2018........ GOLDMAN.... 11.000 1,990 XXX
57636Q 10 4 |MASTERCARD CL A ORD.....coiviiiriiiirieriisisneieisssssssessessssssesssssssasssenes 12/18/2018........ VARIOUS.......ooviriiriieiicesisssss st 118.000 24,280 XXX
577081 10 2 |MATTEL ORD 12/18/2018........ ITGINC 100.000 1,270 XXX
57772K 10 1 | MAXIM INTEGRATED PRODUCTS ORD 10/09/2018........ ITG INC 81.000 4,282 XXX
579780 20 6 |MCCORMICK ORD 10/09/2018........ GOLDMAN.....coovviirniiiernieriesieseieeenes 23.000 3,124 XXX
580135 10 1 | MCDONALD'S ORD.......oouuiiuiriiiiirnieiseiissiresissisisesssese s esssss st sesssssesessesissssesssssnnss | oevsssenceneres 10/09/2018........ ITG INC 88.000 14,946 XXX
58155Q 10 3 | MCKESSON ORD 10/09/2018........ GOLDMAN....ccoviiiririireinrieiesrsissesneenes 29.000 3,969 XXX
58463J 30 4 |MEDICAL PROPERTIES REIT ORD......cccoitiiiiireiiniieieriseiesiseisesesssesesssseessssssesesssensssssssensnns | sessessssenenns 10/09/2018........ GOLDMAN.... 106.000 1,549 XXX
58933y 10 5 |[MERCK & CO ORD 10/09/2018........ GOLDMAN.... 321.000 23,224 XXX
592688 10 5 |METTLER TOLEDO ORD 10/09/2018........ VARIOUS.......ooiiiiiieisriesresssi e ...7.000 4,112 XXX
594918 10 4 |MICROSOFT ORD, 12/18/2018........ ITG INC 376.000 41,721 XXX
595017 10 4 |MICROCHIP TECHNOLOGY ORD 10/09/2018........ ITGINC 43.000 2,898 XXX
595112 10 3 | MICRON TECHNOLOGY ORD 10/09/2018........ ITG INC 201.000 8,498 XXX
59522J 10 3 |MID AMERICA APT COMMUNITI REIT ORD 10/09/2018........ VARIOUS......cooiitiiriieieieesiees st 46.000 4,511 XXX
596278 10 1 [ MIDDLEBY ORD.......coiiiiiiiiiniiieieeieissieie e sesssssssesssssesssenss. | oevanssnsesenes 10/09/2018........ ITGINC 16.000 1,948 XXX
608190 10 4 | MOHAWK INDUSTRIES ORD 12/18/2018........ ITG INC 10.000 1,181 XXX
60855R 10 0 | MOLINA HEALTHCARE ORD 10/09/2018........ GOLDMAN......cvvurvimrierirrireeisriesrierienes 17.000 2,442 XXX
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD, 10/09/2018 ITG INC 263.000 11,249 XXX
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD, 10/09/2018........ ITG INC 11.000 1,284 XXX
61174X 10 9 | MONSTER BEVERAGE ORD 10/09/2018........ ITGINC 85.000 4,795 XXX
626717 10 2 |MURPHY OIL ORD 10/09/2018........ GOLDMAN ..ottt 47.000 1,594 XXX
631103 10 8 | NASDAQ ORD. 10/09/2018 ITGINC 33.000 2,787 XXX
636518 10 2 |NATIONAL INSTRUMENTS ORD 10/09/2018 ITG INC 32.000 1,467 XXX
637071 10 1 | NATIONAL OILWELL VARCO ORD........cvcmrrrerrrreirermrissisenssssesnsnenns 12/18/2018........ ITG INC 56.000 1,478 XXX
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD............. 10/09/2018........ GOLDMAN.....ooviireririernrineiesierseseeeenes 45.000 2,036 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD............c..... 12/18/2018........ ITG INC 45.000 1,947 XXX
641100 10 4 |NETAPP ORD 10/09/2018 ITGINC 41.000 3,269 XXX
64110L 10 6 |NETFLIX ORD... 10/09/2018 ITG INC 57.000 20,269 XXX
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........cccovuvriermririrnninnns e ———— 10/09/2018........ ITG INC 26.000 2,837 XXX
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD 10/09/2018........ ITGINC 98.000 1,765 XXX
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD.......ccoeruiiiiiirririierinsieeresieissssessessssssssssssssensnes 10/09/2018........ ITG INC 140.000 1,480 XXX
651229 10 6 |NEWELL BRANDS ORD 10/09/2018........ ITGINC 128.000 2,397 XXX
651290 10 8 |NEWFIELD EXPLORATION ORD 10/09/2018........ GOLDMAN.....cooviiririreriniineierieiceseneenes 58.000 1,632 XXX
651639 10 6 | NEWMONT MINING ORD 10/09/2018........ GOLDMAN.....coiiveiriireierisiesrsisesnienes 91.000 2,741 XXX
65339F 10 1 |NEXTERA ENERGY ORD...... 10/09/2018........ ITG INC 66.000 11,467 XXX
654106 10 3 [NIKE CL B ORD.....ouiiiiieriiicieie sttt snsnine | oerssssssnenns 10/09/2018........ GOLDMAN....coviiiriiererieienisisisnienes 198.000 15,925 XXX
65473P 10 5 [NISOURCE ORD.........cccccuvenee. 12/18/2018........ ITGINC 70.000 1,858 XXX
655663 10 2 | NORDSON ORD......oiiuiuiiriiiiitiresiniieisesiese st sissssenes. | oersssinesnenes 10/09/2018........ ITG INC 16.000 2,133 XXX
655664 10 0 |NORDSTROM ORD 10/09/2018........ GOLDMAN....ccoviiirireireiniiseiesisisesnienes 34.000 2,088 XXX
655844 10 8 | NORFOLK SOUTHERN ORD.......coeviiieiuiiirieiinnireriesicesesssessesssseessessssesessssssssessesssssssssessessseses | oersessnseneres 10/09/2018........ GOLDMAN.....ooviireririerieiinciesieieeieneenes 52.000 9,448 XXX
665859 10 4 |NORTHERN TRUST ORD 10/09/2018........ ITG INC 38.000 4,011 XXX
666807 10 2 | NORTHROP GRUMMAN ORD.........ccomimiimiiririiiiirerisisisesissssssseesisssssssessssssesesssesssssssssessessensss | coevsnsnssnenes 10/09/2018........ GOLDMAN.....oovviiririerniieriesierseieneenes 29.000 9,112 XXX
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD 12/18/2018........ ITG INC 17.000 1,042 XXX
67020Y 10 0 [ NUANCE COMMUNICATIONS ORD........coviuririimirnisiererssissssesssissssesssssssesesssssssssssesssesssssessnes 10/09/2018........ ITG INC 83.000 1,422 XXX
670346 10 5 |NUCOR ORD 10/09/2018 GOLDMAN.... 76.000 4,842 XXX
67066G 10 4 | NVIDIA ORD.....oviiiriiiiirieiisieeesi sttt | cbessessnsains 10/09/2018........ ITG INC 77.000 20,364 XXX




Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

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

ARAE

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
670837 10 3 |OGE ENERGY ORD 10/09/2018........ GOLDMAN... 58.000 2,176 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.... 10/09/2018........ GOLDMAN.... . 153.000 12,583 XXX
679295 10 5 |OKTACLAORD 10/09/2018........ ITGINC 25.000 1,493 XXX
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.......c.ceoutirriiiiirriiriseisierissiseeesisisesesse s ssssssesensees 10/09/2018........ ITG INC 19.000 2,820 XXX
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD 10/09/2018........ GOLDMAN.... 82.000 1,786 XXX
680665 20 5 |OLIN ORD 10/09/2018........ GOLDMAN.... . 48.000 1,157 XXX
681919 10 6 | OMNICOM GROUP ORD 10/09/2018........ GOLDMAN....ccoviiiririireinrieiesrsissesneenes 55.000 3,944 XXX
681936 10 0 |OMEGA HEALTHCARE REIT ORD .... | 10/09/2018........ GOLDMAN.....oovviirriirerinrisciresierseseneenes 57.000 1,887 XXX
682189 10 5 |ON SEMICONDUCTOR ORD .... | 10/09/2018........ ITG INC 123.000 2,074 XXX
682680 10 3 |ONEOK ORD 12/12/2018........ VARIOUS.......ooiiiiiieisriesresssi e 519.000 31,677 XXX
68389X 10 5 | ORACLE ORD 10/09/2018........ GOLDMAN ..o 318.000 15,544 XXX
688239 20 1 |OSHKOSH ORD................ 10/09/2018........ GOLDMAN.....cvvurvirierirrirsteissieesriesienes 21.000 1,422 XXX
690742 10 1 |OWENS CORNIING ORD 10/09/2018........ GOLDMAN.....ooviirrieirerinriecieeierseseeeenes 32.000 1,672 XXX
69318G 10 6 |PBF ENERGY CL A ORD......oeviiiiiciiiiienirinississiiesiesissssissiesienes 10/09/2018........ ITGINC 34.000 1,768 XXX
69331C 10 8 |PG&E ORD .... | 10/09/2018........ GOLDMAN.... 116.000 5,633 XXX
693506 10 7 |PPG INDUSTRIES ORD .... | 10/09/2018........ GOLDMAN.... . 43.000 4,238 XXX
69351T 10 6 |PPL ORD 10/09/2018........ VARIOUS.......coomririeiieiiiesiesissesesie s sienes 204.000 6,000 XXX
69370C 10 0 |PTCORD... . 10/09/2018 ITG INC 35.000 3,474 XXX
695156 10 9 |PACKAGING CORP OF AMERICA ORD............. . 10/09/2018........ GOLDMAN....ccoriiniriireierieesisisesesienes 27.000 2,515 XXX
695263 10 3 |PACW PACWEST BANCORP ORD 10/09/2018........ ITGINC 35.000 1,680 XXX
697435 10 5 |PALO ALTO NETWORKS ORD.......... 10/09/2018........ GOLDMAN ..ottt 26.000 5,521 XXX
700517 10 5 |PARK HOTELS RESORTS ORD 10/09/2018 GOLDMAN..... 58.000 1,799 XXX
701877 10 2 |PARSLEY ENERGY CL AORD 10/09/2018 GOLDMAN... . 77.000 2,365 XXX
703481 10 1 |PATTERSON UTI ENERGY ORD 10/09/2018........ ITG INC 63.000 1,131 XXX
704326 10 7 |PAYCHEX ORD.. 10/09/2018........ ITG INC 78.000 5,656 XXX
70432V 10 2 |PAYCOM SOFTWARE ORD 10/09/2018........ GOLDMAN.....ooiiiireireriniencieeieisesenieen 14.000 1,887 XXX
70450Y 10 3 [ PAYPAL HOLDINGS ORD.......cctvuuiiireiminimrimeiiseiinessiesssessssessessesssssssesssesessssssssssssssessesssssssnns | sosessesssenes 10/09/2018 ITGINC 174.000 13,927 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD 10/09/2018 ITG INC 92.000 1,582 XXX
713448 10 8 |PEPSICO ORD 05/15/2018........ VARIOUS.....coooviiiiiieiniiesisssss s 79.000 7,660 XXX
714046 10 9 | PERKINELMER ORD 10/09/2018........ GOLDMAN.....oovirerieierinnieiesierseseseenes 31.000 2,814 XXX
715347 10 0 [PERSPECTA ORD.....oiiuiiiiiiireiiitiiesieises et 06/01/2018........ VARIOUS......ooiiiieiicii et ...8.000 40 XXX
718546 10 4 | PHILLIPS 66 ORD.............. 10/09/2018........ GOLDMAN......cvvurriririrrirsseissiesrierienes 49.000 5,767 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT.... 04/11/2018........ CITIGROUP GLOBAL MARKETS INC.......coeiuriririiitirerirereeiseeresiseiseeiessesssseessese s 100.000 4,859 XXX
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD s | e 10/09/2018........ ITG INC 21.000 1,260 XXX
723787 10 7 | PIONEER NATURAL RESOURCE ORD 10/09/2018........ GOLDMAN.....ooviireieirerinrieriesierseseeeenes 28.000 5,262 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT 12/12/2018........ J.P. MORGAN SECURITIES LLC 400.000 9,205 XXX
72651A 20 7 | PLAINS GP HOLDINGS CL A ORD......oviiiiiirieiirieiiissiesisessissiesssssssessessssssessssssssesssesssseness | oevsesiessenes 12/12/2018........ J.P. MORGAN SECURITIES LLC 700.000 15,513 XXX
731068 10 2 |POLARIS INDUSTRIES ORD 10/09/2018........ GOLDMAN.....cooriiirrirerinrinciesieiceeneenes 17.000 1,622 XXX
73278L 10 5 [POOL ORD.......vviiiiimiiniieriiesiessss sttt ensssanns | oessnnssssenes 10/09/2018........ ITG INC 11.000 1,669 XXX
733174 70 0 |POPULAR ORD.. 10/09/2018........ ITG INC 29.000 1,508 XXX
737446 10 4 |POST HOLDINGS ORD 10/09/2018........ GOLDMAN ...t 19.000 1,807 XXX
743315 10 3 |PROGRESSIVE ORD 10/09/2018........ ITGINC 136.000 9,770 XXX
T4340W 10 3 | PROLOGIS REIT ...ttt sesensssees 10/09/2018........ GOLDMAN ..ottt 127.000 8,518 XXX
743424 10 3 |PROOFPOINT ORD 10/09/2018........ ITG INC 14.000 1,334 XXX
743606 10 5 |PROSPERITY BANCSHARES ORD 10/09/2018 GOLDMAN 19.000 1,350 XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD .| 10/09/2018........ GOLDMAN.... 65.000 6,887 XXX
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744573 10 6 | PUBLIC SERVICE ENTERPRISE GROUP ORD.........cccovuiieririreriiirersirerssiseeeesissiessesssesenens 10/09/2018........ GOLDMAN... 127.000 6,868 XXX
745867 10 1 |PULTEGROUP ORD.......c.cccrnrrrernrrrrines 10/09/2018........ GOLDMAN.... 75.000 1,790 XXX
74736K 10 1 [QORVO ORD........ 05/15/2018........ ITGINC ...5.000 400 XXX
747525 10 3 | QUALCOMM ORD.......couiimiimiiiirciisiseesesitisessssse sttt sssnies | erssnscsnenes 10/09/2018........ ITG INC 235.000 16,280 XXX
749685 10 3 |RPMORD................. 10/09/2018........ GOLDMAN.....coovviirniiiernieriesieseieeenes 38.000 2,252 XXX
751212 10 1 |RALPH LAUREN CL A ORD...... 12/18/2018........ ITG INC 10.000 1,021 XXX
75281A 10 9 [ RANGE RESOURCES ORD.......cccviuiiiiirriiisierisseisssssiesssssessessssssessesssssssssssssssasssessessssssessesssnsses | coessanssesenes 12/18/2018........ ITG INC 62.000 739 XXX
754730 10 9 |RAYMOND JAMES ORD........ 10/09/2018........ GOLDMAN.....oovviirriirerinrisciresierseseneenes 38.000 3,604 XXX
755111 50 7 |RAYTHEON ORD.......tiiiimiiiiiiieriiieiesisies ettt nsensnes | sessesssinnene 10/09/2018........ ITG INC 62.000 12,685 XXX
756109 10 4 |REALTY INCOME REIT ORD 10/09/2018........ GOLDMAN.... 51.000 2,988 XXX
756577 10 2 |RED HAT ORD.....cccovvvvrnrnnee 10/09/2018........ GOLDMAN.... 26.000 3,193 XXX
758849 10 3 |REGENCY CENTERS REIT ORD 05/15/2018........ ITGINC 18.000 1,015 XXX
75886F 10 7 | REGENERON PHARMACEUTICALS ORD.......ooiiiieiireriiineresieisssiesiesissesessessses e sseessnes 10/09/2018........ ITG INC 15.000 5,888 XXX
759351 60 4 |REINSURANCE GROUP OF AMER ORD s 10/09/2018........ GOLDMAN ..ot 18.000 2,627 XXX
759509 10 2 |RELIANCE STEEL ORD......cctviiiiiiieinsieieesriesisssesssiesiesiseeesseenees 10/09/2018........ GOLDMAN.....ooiiirniriernieriesierseneenes 20.000 1,687 XXX
761152 10 7 |RESMED ORD........ 10/09/2018........ VARIOUS......cooiiiiiiiritie st 41.000 4,313 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD........ctiimeiiriirniirineiieieessiessesississssssesssessesessesssssssseesssenes 10/29/2018........ VARIOUS.......coomririeiieiiiesiesissesesie s sienes 36.500 559 XXX
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD.....coovirriiieririreieiseiesieneninnines 12/18/2018 ITG INC 64.000 753 XXX
76680R 20 6 |RINGCENTRAL CL A ORD 10/09/2018........ GOLDMAN....ccoriiniriireierieesisisesesienes 19.000 1,554 XXX
770323 10 3 |ROBERT HALF ORD 10/09/2018........ GOLDMAN.... 35.000 2,383 XXX
776696 10 6 |ROPER TECHNOLOGIES ORD 10/09/2018........ GOLDMAN.... 19.000 5,497 XXX
778296 10 3 |ROSS STORES ORD 10/09/2018 ITGINC 67.000 6,510 XXX
780287 10 8 |ROYAL GOLD ORD... 12/18/2018 ITG INC 19.000 1,550 XXX
78409V 10 4 |S&P GLOBAL ORD 10/09/2018........ GOLDMAN....ccovviieireirisriseenrsisesneenes 46.000 8,640 XXX
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD......ocvviirriiiirerinrieeesieiesiesessseee s enssnaes 10/09/2018........ ITG INC 33.000 5,143 XXX
784117 10 3 | SEIINVESTMENTS ORD......... 10/09/2018........ ITG INC 39.000 2,272 XXX
78442P 10 6 |SLM ORD 10/09/2018 ITGINC 127.000 1,365 XXX
784541 10 0 |SMENERGY ORD. . 10/09/2018 GOLDMAN.... 32.000 1,039 XXX
78467J 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD........coviuririierinineireiseesesssssssssiessssssesessssssssssnees 10/09/2018........ ITG INC 60.000 3,186 XXX
78573M 10 4 | SABRE ORD......coiiiiiiiieiieiieeieierieiesse sttt sssensenene | coonssessensnns 10/09/2018........ ITG INC 74.000 1,811 XXX
78667J 10 8 | SAGE THERAPEUTICS ORD 10/09/2018........ ITG INC 13.000 1,659 XXX
79466L 30 2 | SALESFORCE.COM ORD. 10/09/2018........ GOLDMAN......cvvurriririrrirsseissiesrierienes 99.000 14,702 XXX
803607 10 0 | SAREPTA THERAPEUTICS ORD 10/09/2018........ ITG INC 18.000 2,325 XXX
80589M 10 2 |SCANA ORD.......cccovrvrrmirrrrrrersrinnines 12/18/2018........ ITG INC 54.000 2,296 XXX
806407 10 2 |HENRY SCHEIN ORD.......oviiiiiiiiieiiiciieieiesiesiesiesssesesiessessssee s ssssssessesssssssssessessssss | oerssseeenenes 10/09/2018........ ITG INC 44.000 3,661 XXX
806857 10 8 | SCHLUMBERGER ORD C. 10/09/2018........ GOLDMAN....coviiiriiererieienisisisnienes 267.000 16,853 XXX
808513 10 5 |CHARLES SCHWAB ORD 10/09/2018........ GOLDMAN.... 195.000 10,175 XXX
81211K 10 0 |SEALED AIRORD....... 10/09/2018........ GOLDMAN.... 46.000 1,725 XXX
812578 10 2 | SEATTLE GENETICS ORD.....couiiiiiiiiiiriieisnsieiesssiessessssesessss s ssessssssessssssssssssessessssssenss | osssnnssssenss 10/09/2018........ ITG INC 31.000 2,320 XXX
81663A 10 5 | SEMGROUP CL A ORD.. 12/12/2018........ VARIOUS.......oiiiriiesriete s 800.000 13,337 XXX
81721M 10 9 | SENIOR HOUSING REIT ORD 10/09/2018........ ITG INC 68.000 1,153 XXX
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD 10/09/2018........ GOLDMAN.... 50.000 2,211 XXX
81762P 10 2 [ SERVICENOW ORD.....coiuuiiriiiiiiiseeiiisiesisss st esss sttt sissssensssssssenss. | oevsesicssenes 10/09/2018........ GOLDMAN.... 51.000 9,252 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT C. 12/12/2018........ MORGAN STANLEY CO 100.000 1,952 XXX
824348 10 6 | SHERWIN WILLIAMS ORD 10/09/2018 GOLDMAN.... 16.000 6,796 XXX
82669G 10 4 |SIGNATURE BANK ORD............. 10/09/2018........ ITGINC 15.000 1,746 XXX
828806 10 9 | SIMON PROP GRP REIT ORD......ccriiuiiiirieiirierieisisesieiessessessessssesesssssssessessssssssessessssssenss. | oevssseneenenes 10/09/2018........ GOLDMAN.....ooviiririeriniieciesierseseneenes 49.000 8,580 XXX s
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83088M 10 2 | SKYWORKS SOLUTIONS ORD.... 10/09/2018........ ITG INC 43.000 3,834 XXX
831865 20 9 |A O SMITH ORD 10/09/2018........ GOLDMAN....ccovviinireieinrieeesrsisisenienes 41.000 2,045 XXX
835495 10 2 | SONOCO PRODUCTS ORD 10/09/2018........ GOLDMAN.....oovviirrieireriniieriesierseseeeenes 28.000 1,504 XXX
842587 10 7 [ SOUTHERN ORD.......oumiiiiiiieiiicinisisieiisieese ittt enssnnes | evssssssnenes 10/09/2018........ ITG INC 253.000 11,286 XXX
844741 10 8 | SOUTHWEST AIRLINES ORD........c.tuiiiiieriiieiiiisiesieeressessesississsessesssssessessssssesesssssssssessnss | oevensensenenes 10/09/2018........ GOLDMAN.... 95.000 5,653 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD................ 10/09/2018........ GOLDMAN.... 30.000 2,654 XXX
84860W 30 0 | SPIRIT REALTY CAPITAL REIT ORD.......cccovriivirriieierisiesisesesenssssssssnenes 12/18/2018........ ITG INC 25.000 926 XXX
848637 10 4 |SPLUNK ORD 10/09/2018........ ITG INC 42.000 4,376 XXX
85208M 10 2 | SPROUTS FARMERS MARKET ORD 12/18/2018........ ITG INC 36.000 846 XXX
852234 10 3 | SQUARE CL AORD .... | 10/09/2018........ GOLDMAN.....oovviiiiriernierienierseineenes 83.000 7,149 XXX
855244 10 9 | STARBUCKS ORD .| 10/09/2018........ ITG INC 208.000 12,006 XXX
85571B 10 5 | STARWOOD PROPERTY REIT. 10/09/2018........ ITGINC 76.000 1,623 XXX
857477 10 3 | STATE STREET ORD 10/09/2018........ GOLDMAN.....ooviirrieirerinriecieeierseseeeenes 82.000 7,082 XXX
858119 10 0 | STEEL DYNAMICS ORD........ 10/09/2018........ ITG INC 66.000 2,959 XXX
858912 10 8 |STERICYCLE ORD.... 12/18/2018........ ITGINC 19.000 41 XXX
85917A 10 0 | STERLING BAN ORD 10/09/2018........ GOLDMAN.....cooviirieierinrineierieiceieneenes 65.000 1,453 XXX
862121 10 0 | STORE CAPITAL ORD 10/09/2018 GOLDMAN..... 54.000 1,538 XXX
863667 10 1 |STRYKER ORD 10/09/2018 GOLDMAN 61.000 10,741 XXX
866674 10 4 | SUN COMMUNITIES REIT ORD.......ccvviieriiiiimieierinsiesiessssessssssssssssessessssssessessssssssssssesssssenss | coesnnssesenns 10/09/2018........ GOLDMAN.... 24.000 2,439 XXX
871607 10 7 |SYNOPSYS ORD.......... 10/09/2018........ ITGINC 30.000 2,726 XXX
87161C 50 1 | SYNOVUS FINANCIAL ORD......ccoriuirmriireiiniireeinsisiesisssessssiesesissssenssssees 10/09/2018........ GOLDMAN ..ottt 33.000 1,503 XXX
87165B 10 3 | SYNCHRONY FINANCIAL ORD .| 10/09/2018........ GOLDMAN.....cvvrriiririrrirseiissiserierienes 150.000 4,674 XXX
871829 10 7 |SYSCOORD 10/09/2018 ITG INC 95.000 6,822 XXX
872275 10 2 | TCF FINANCIAL ORD .| 10/09/2018........ GOLDMAN....ccovviieireirisriseenrsisesneenes 48.000 1,166 XXX
87236Y 10 8 | TD AMERITRADE HOLDING ORD 10/09/2018........ ITG INC 82.000 4,351 XXX
872590 10 4 |TMOBILE US ORD.......... C 10/09/2018........ ITG INC 88.000 6,025 XXX
87336U 10 5 | TABLEAU SOFTWARE CL A ORD.......cooviuiiimrimiiiiieniiesiesississssssseessesssesessssssssssssssesssesssne | onsesesssenens 10/09/2018 GOLDMAN......cvvurrimrierirrirsrieesiesriesienes 20.000 2,027 XXX
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD 10/09/2018 VARIOUS 33.000 4,042 XXX
876030 10 7 | TAPESTRY ORD............... 10/09/2018........ GOLDMAN....coviiiririireinrieienrsisessienes 47.000 2,246 XXX
87612E 10 6 | TARGET ORD.. 10/09/2018........ ITG INC 115.000 9,852 XXX
87612G 10 1 | TARGA RESOURCES ORD.......cccvuiiiiiiiieiiiseiisiesiesisississss s ssesssssssssesssssssssssn | coosssnssnsnns 12/12/2018........ VARIOUS......ooiiiieiicii et 164.000 8,081 XXX
879360 10 5 | TELEDYNE TECH ORD 10/09/2018........ GOLDMAN..... 10.000 2,375 XXX
879369 10 6 | TELEFLEX ORD 10/09/2018........ GOLDMAN.... 13.000 3,247 XXX
88076W 10 3 | TERADATA ORD......oiiiiiiiiieiiiieiiesie sttt sssssnssenss | sessessssssnse 12/18/2018........ ITG INC 19.000 694 XXX
880770 10 2 | TERADYNE ORD.....oouiiiiiiiiiiiieireieieiissiese sttt ssssssessessensses | oevssssnesnenes 10/09/2018........ GOLDMAN.....ooviireieirerinrieriesierseseeeenes 54.000 1,837 XXX
881569 10 7 |TESARO ORD.......... 12/18/2018........ ITG INC 11.000 809 XXX
88160R 10 1 |TESLA ORD 10/09/2018........ ITGINC 39.000 10,250 XXX
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD................. 10/09/2018........ ITG INC 14.000 1,151 XXX
882508 10 4 | TEXAS INSTRUMENTS ORD.......... 09/12/2018........ VARIOUS.....coooviriiiiieinsiesisssss et 211.000 21,483 XXX
885160 10 1 |THOR INDUSTRIES ORD.. 10/09/2018........ GOLDMAN.... 14.000 1,110 XXX
88579y 10 1 [3MORD 10/09/2018........ GOLDMAN.... 85.000 17,887 XXX
886547 10 8 | TIFFANY ORD 10/09/2018........ GOLDMAN.... 22.000 2,705 XXX
889478 10 3 |TOLL BROTHERS ORD...........cc0ec.. 10/09/2018........ GOLDMAN.... 41.000 1,300 XXX
891092 10 8 [ TORO ORD.....iiriiuiaiirieieieise bbbttt nsenies | erssnssssenss 10/09/2018........ GOLDMAN....coviiiniriireierieiesrsisessienes 30.000 1,685 XXX
892356 10 6 | TRACTOR SUPPLY ORD 10/09/2018 ITG INC 29.000 2,582 XXX
893641 10 0 | TRANSDIGM GROUP ORD.......ovuiiuriiiriiiiiiisesisieissssesssssssiesssssissssssssssssssessessssssessssssssessens. | coesnssssnenns 10/09/2018........ VARIOUS......ooiiiiiriieiieesisss st 14.000 4,929 XXX
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894004 10 7 | TRANSUNION ORD, 10/09/2018........ GOLDMAN.... . 53.000 3,801 XXX
89469A 10 4 | TREEHOUSE FOODS ORD......cciuuiiiiiniiriisisneisisissnsssesssssessesssesessssssssssssssssssssssessessssssessassns | oessenssesenes 12/18/2018........ ITG INC 16.000 828 XXX
896047 50 3 |TRIBUNE MEDIA CL A ORD. 12/18/2018........ ITGINC 25.000 1,132 XXX
896239 10 0 | TRIMBLE ORD 10/09/2018........ ITG INC 72.000 2,970 XXX
896522 10 9 | TRINITY INDUSTRIES ORD... 11/01/2018........ GOLDMAN.....coovviirniiiernieriesieseieeenes 42.000 1,182 XXX
896945 20 1 |TRIPADVISOR ORD 12/18/2018........ ITG INC 20.000 1,146 XXX
90130A 10 1 | TWENTY FIRST CENTURY FOX CL A ORD.............. et —————————— 10/09/2018........ ITG INC 128.000 5,825 XXX
90130A 20 0 | TWENTY FIRST CENTURY FOX CL B ORD.............. SRR 10/09/2018........ VARIOUS.......ooiieiieeiee e 143.000 6,262 XXX
90138F 10 2 | TWILIO CL AORD 10/09/2018........ GOLDMAN ..ot 20.000 1,487 XXX
90184L 10 2 |TWITTER ORD... 10/09/2018........ VARIOUS.......ooiiiiiieisriesresssi e 277.000 9,159 XXX
902252 10 5 |TYLER TECHNOLOGIES ORD . 10/09/2018........ GOLDMAN ..o 11.000 2,418 XXX
902494 10 3 | TYSON FOODS CL A ORD 10/09/2018........ ITGINC 68.000 4,273 XXX
902653 10 4 |UDRREIT ORD 10/09/2018........ GOLDMAN.... 77.000 3,105 XXX
902681 10 5 |UGI ORD 10/09/2018........ GOLDMAN.... . 50.000 2,779 XXX
902973 30 4 |US BANCORP ORD......ccosiiiieiiieiiiieieiiesiesiiissiessss st sesessesessssssesssssssone. | conssessenanns 10/09/2018........ GOLDMAN.....ooiiirniriernieriesierseneenes 313.000 16,889 XXX
90384S 30 3 |ULTABEAUTY ORD 10/09/2018........ ITG INC 10.000 2,757 XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD.......coovirererierriirierinriieeienineenns 10/09/2018 ITGINC ...8.000 2,354 XXX
904214 10 3 |UMPQUA HOLDINGS ORD. 10/09/2018 ITG INC 64.000 1,334 XXX
904311 20 6 |UNDER ARMOUR CL C ORD.... 01/30/2018........ ITG INC 23.000 300 XXX
907818 10 8 | UNION PACIFIC ORD......oouuiiieiiiiiiieiiiisiesieseisssiesisssssssess st ssssssessesssssessenenns | oevanssssnenes 10/09/2018........ GOLDMAN.....oovviirnirierinisriesiersesneenes 81.000 13,154 XXX
910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD 02/05/2018........ DEUTSCHE BANK SECURITIES, INC 97.000 6,301 XXX
911312 10 6 |UNITED PARCEL SERVICE CL B ORD 10/09/2018........ GOLDMAN.....cvvrriiririrrirseiissiserierienes 99.000 11,675 XXX
912008 10 9 |US FOODS ORD ... | 10/09/2018 ITG INC 62.000 1,831 XXX
912909 10 8 |US STEEL ORD 10/09/2018........ GOLDMAN....ccovviieireirisriseenrsisesneenes 50.000 1,462 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD 11/26/2018........ VARIOUS.......ooiiriieieicee et 17.637 2,257 XXX
91307C 10 2 | UNITED THERAPEUTICS ORD 10/09/2018........ ITG INC 12.000 1,502 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD .| 10/09/2018........ GOLDMAN......cvvurrimrierirrirsrieesiesriesienes 96.000 25,932 XXX
91347P 10 5 |UNIVERSAL DISPLAY ORD 10/09/2018 ITG INC 12.000 1,396 XXX
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD R 10/09/2018........ GOLDMAN....coviiiririireinrieienrsisessienes 24.000 3,062 XXX
91529Y 10 6 |UNUM ORD 10/09/2018........ GOLDMAN.... 52.000 2,071 XXX
91879Q 10 9 |VAIL RESORTS ORD 10/09/2018........ GOLDMAN.... 11.000 2,699 XXX
91913Y 10 0 |VALERO ENERGY ORD 10/09/2018........ GOLDMAN..... 91.000 10,526 XXX
92240G 10 1 |VECTRENORD........... 10/09/2018........ GOLDMAN.... . 24.000 1,719 XXX
922475 10 8 |VEEVA SYSTEMS CL A ORD 10/09/2018........ GOLDMAN.....coiiveiriireierisiesrsisesnienes 35.000 3,301 XXX
92276F 10 0 |VENTASREIT ORD................ 10/09/2018........ VARIOUS.......ooiiiiieerie e 75.000 4,045 XXX
92339V 10 0 |VEREIT ORD................ 10/09/2018........ ITG INC 283.000 2,052 XXX
92343E 10 2 [VERISIGN ORD.......cooiiiiiieiiiiiieiie ettt 10/09/2018........ ITGINC 65.000 9,622 XXX
92343V 10 4 | VERIZON COMMUNICATIONS ORD . 10/09/2018........ ITG INC 545.000 29,975 XXX
92532F 10 0 | VERTEX PHARMACEUTICALS ORD 10/09/2018........ ITG INC 51.000 9,348 XXX
92532W 10 3 | VERSUM MATERIALS ORD 12/18/2018........ ITG INC 21.000 580 XXX
92553P 20 1 |VIACOM CLB ORD........... 10/09/2018........ ITG INC 103.000 3,381 XXX
925652 10 9 |VICI PPTYS ORD 10/09/2018........ GOLDMAN.... 108.000 2,323 XXX
92826C 83 9 |VISACLAORD.......... 10/09/2018........ GOLDMAN.... 177.000 25,191 XXX
92840M 10 2 |VISTRA ENERGY ORD 10/09/2018........ GOLDMAN.... 119.000 3,013 XXX
928563 40 2 |VMWARE CL A ORD 10/09/2018 GOLDMAN.... 20.000 2,977 XXX
929042 10 9 | VORNADO REALTY REIT ORD.....couiiriiiiiiiririiieissieiessssisessssssisssssessssssssessessssesesssssssssssensnns | oevnssnssnenss 10/09/2018........ VARIOUS 50.000 3,523 XXX
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929089 10 0 |VOYAFINANCIAL ORD 10/09/2018........ GOLDMAN... 46.000 2,376 XXX
929160 10 9 | VULCAN MATERIALS ORD.......ccovvvivrirnrrernirininens 10/09/2018........ GOLDMAN.... 23.000 2,511 XXX
92927K 10 2 | WABCO HOLDINGS ORD .|C 10/09/2018........ GOLDMAN.... 15.000 1,725 XXX
92936U 10 9 |W P CAREY REIT ORD 10/09/2018........ GOLDMAN.... 30.000 1,929 XXX
92939U 10 6 |WEC ENERGY GROUP ORD 10/09/2018........ ITGINC 63.000 4,351 XXX
929740 10 8 |WABTEC ORD........ 10/09/2018........ GOLDMAN ..ot 25.000 2,558 XXX
931142 10 3 |WALMART ORD.......c.cocvvirrrrnene 10/09/2018........ ITG INC 138.000 13,398 XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD........cccstireirireriniiiierisiesisieesssiesessseee s sssesssnesenes 10/09/2018........ ITG INC 155.000 11,403 XXX
94106L 10 9 | WASTE MANAGEMENT ORD 10/09/2018........ ITG INC 91.000 8,306 XXX
942622 20 0 |WATSCO ORD......... 10/09/2018........ GOLDMAN.... ...9.000 1,553 XXX
94419L 10 1 |WAYFAIRCLAORD.......ccceuene. 10/09/2018........ GOLDMAN.... 16.000 2,044 XXX
947890 10 9 |WEBSTER FINANCIAL ORD 10/09/2018........ GOLDMAN.....cvvurvirierirrirsteissieesriesienes 26.000 1,618 XXX
94946T 10 6 | WELLCARE HEALTH ORD.....ccotiiriiireriiieieeiereiseieniseeseesesisensesenesenes 10/09/2018........ GOLDMAN.... 14.000 4,357 XXX
949746 10 1 |WELLS FARGO ORD 10/09/2018........ GOLDMAN.... 441.000 23,611 XXX
95040Q 10 4 |WELLTOWER ORD 10/09/2018........ VARIOUS.......ooiiiiieinie s 73.000 4,562 XXX
955306 10 5 |WEST PHARM SVC ORD 10/09/2018........ GOLDMAN.....cooviirieierinrineierieiceieneenes 21.000 2,495 XXX
957638 10 9 | WESTERN ALLIANCE ORD......... 10/09/2018........ GOLDMAN......cvvurvimrierirrireeisriesrierienes 28.000 1,609 XXX
958102 10 5 |WESTERN DIGITAL ORD......ccuiiiiiiiiieieieseieriesieee it ssnsines 10/09/2018 ITG INC 47.000 2,558 XXX
958254 10 4 |WESTERN GAS PARTNERS UNT 12/12/2018........ RBC CAPITAL MARKETS.......coeiuiiiinierieictesie ettt snsns 500.000 22,618 XXX
96208T 10 4 [WEX ORD.....c.oouiiiiiiiiieieeieeteisi sttt nissinene. | cessenisssenes 10/09/2018........ GOLDMAN.... 12.000 2,257 XXX
966387 40 9 |WHITING PETROLEUM ORD 10/09/2018........ GOLDMAN.... 26.000 1,183 XXX
969457 10 0 |WILLIAMS ORD........... 12/12/12018........ VARIOUS.......coomririeiiesiiesierisseissiessiesie s sienes 23 470.000 | oo 98,060 XXX
969904 10 1 |WILLIAMS SONOMA ORD 10/09/2018 GOLDMAN.... 24.000 1,478 XXX
97650W 10 8 | WINTRUST FINANCIAL ORD 10/09/2018........ ITG INC 16.000 1,396 XXX
98138H 10 1 |WORKDAY CL A ORD......oouiiiiiireiieieieiissiesiesisesessesessesse st sssssssssessssssess | sessessnsessns 10/09/2018........ ITG INC 42.000 5,531 XXX
98212B 10 3 | WPXENERGY ORD 10/09/2018........ GOLDMAN.....ooiiiireireriniencieeieisesenieen 116.000 2,349 XXX
98311A 10 5 | WYNDHAM HOTELS RESORTS ORD.........c...... 06/01/2018........ VARIOUS.......coomriiiiiesiiesierissisesie s sienes 29.000 643 XXX
983134 10 7 |WYNN RESORTS ORD 10/09/2018 ITG INC 22.000 2,617 XXX
984121 B0 8 | XEROX ORD.....oruuiirririieiiieissieise sttt ess s ssasssessessssssenss. | sessessassnsse 10/09/2018........ GOLDMAN....coviiiririireinrieienrsisessienes 65.000 1,704 XXX
98419M 10 0 [XYLEM ORD 10/09/2018........ GOLDMAN.... 52.000 3,870 XXX
988498 10 1 | YUM BRANDS ORD.....coviiiiriiiiieeiiisiesisisisssse s ess st ssessssssessssssssessenssssssssenss | oesssssssnenss 10/09/2018........ GOLDMAN.... 56.000 5,107 XXX
98850P 10 9 [ YUM CHINA ORD......ccoiiimriuiiiriiriiieississise e ssi st sss st [ 10/09/2018........ GOLDMAN..... 108.000 3,616 XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD 10/09/2018........ GOLDMAN.... 58.000 1,905 XXX
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD........cvovriiiriereieireierserseseesesssesessnsenes 10/09/2018........ ITG INC 15.000 2,361 XXX
98936J 10 1 |ZENDESK ORD .... | 10/09/2018........ GOLDMAN.....ooviireieirerinrieriesierseseeeenes 30.000 1,899 XXX
98954M 20 0 |ZILLOW GROUP CL C ORD .| 10/09/2018........ ITGINC 35.000 1,381 XXX
98956P 10 2 | ZIMMER BIOMET HOLDINGS ORD.........cocotiiuiiiiiiniiieiinsieisiseisessesssessssessssssssesssssssssessessnsses | oersensnessenes 10/09/2018........ VARIOUS.......ooiiiiieini st 44.000 5,569 XXX
98978V 10 3 |ZOETIS CL A ORD 10/09/2018........ GOLDMAN.....cooriiirrirerinrinciesieiceeneenes 79.000 7,312 XXX
GO1767 10 5 | ALKERMES ORD......coutiuiiriiriiiiniisieisssisesessssiess st sss st sssssssssenssssssensnn [ 10/09/2018........ ITG INC 44.000 1,901 XXX
G0177J 10 8 |ALLERGAN ORD C 10/09/2018........ VARIOUS.......oiiiriiesriete s 69.000 13,038 XXX
G02602 10 3 |AMDOCS ORD......... 10/09/2018........ ITG INC 41.000 2,583 XXX
G0450A 10 5 | ARCH CAPITAL GROUP ORD........cuiiiiiiiiiiiiieiisieeiisssisesssssssssse s ssssssessesssssessssssssesssesesssns [ 10/09/2018........ ITGINC 113.000 3,263 XXX
G05384 10 5 | ASPEN INSURANCE HOLDINGS ORD........ccoconivrmieniiriririnnes C. 12/18/2018........ ITG INC 17.000 il XXX
G0551A 10 3 | ARRIS INTERNATIONAL ORD 12/18/2018........ ITG INC 49.000 1,483 XXX
G0585R 10 6 | ASSURED GUARANTY ORD C 10/09/2018 GOLDMAN.... 31.000 1,325 XXX
G06242 10 4 | ATLASSIAN CL A ORD......oviirririieriniiiierisissesess bbbt DI 10/09/2018........ ITG INC 26.000 2,114 XXX
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G0684D 10 7 |ATHENE HOLDING CL A ORD 10/09/2018........ GOLDMAN... 46.000 2,385 XXX
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD 10/09/2018........ GOLDMAN.... 24.000 1,383 XXX
G1151C 10 1 [ACCENTURE CL A ORD.......couiiiiiiieiiiciiseieiesissiesssss s nensss [ 10/09/2018........ VARIOUS.......ooooiiiteeseiceese e enees 104.000 17,372 XXX
G16962 10 5 |BUNGE ORD 10/09/2018........ GOLDMAN.....cooviiviiniieriniieiesireresissine 41.000 2,867 XXX
G29183 10 3 |EATONORD.....cccocvvrvrrriren. C 10/09/2018........ ITGINC 104.000 8,650 XXX
G3223R 10 8 |EVEREST RE GROUP ORD C 12/18/2018........ ITG INC 11.000 2421 XXX
G47567 10 5 |IHS MARKIT ORD... D 10/09/2018........ ITG INC 101.000 5178 XXX
G48833 10 0 | WEATHERFORD INTL ORD.....cooviiiirireriiieienieresiseiesisesssesessessesenenenes C 10/09/2018........ GOLDMAN.... 291.000 826 XXX
G491BT 10 8 |INVESCO ORD........ 10/09/2018........ GOLDMAN.... 109.000 2,377 XXX
G50871 10 5 | JAZZ PHARMACEUTICALS ORD............. s ¢ 10/09/2018........ ITG INC 17.000 2,821 XXX
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD.........cvrrerimiriiirerinirererineesenienneees D 10/09/2018........ VARIOUS......cooiiiiniiciniee st 186.000 6,559 XXX
GB5494) 10 3 [ LINDE ORD.....ouiiuiiemiiritiieiesiseis ettt bbb [ D 10/31/2018........ VARIOUS......coorirritiieiinsieeiesissiie s 153.000 16,300 XXX
G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD........ccvurirrinriiererieireieiessssiessesissesesssessssessessssssseenen C 10/09/2018........ ITGINC 159.000 2,938 XXX
G60754 10 1 |MICHAEL KORS HOLDINGS ORD [ 10/09/2018........ ITG INC 40.000 2,681 XXX
G6095L 10 9 |APTIV ORD, D 10/09/2018........ GOLDMAN.... 49.000 3,752 XXX
G6518L 10 8 | NIELSEN HOLDINGS ORD C 10/09/2018........ GOLDMAN.... 104.000 2,798 XXX
G66721 10 4 | NORWEGIAN CRUISE LINE HOLDINGS ORD.............. 12/18/2018 ITGINC 64.000 3,040 XXX
G6700G 10 7 |NVENT ELECTRIC ORD... D 12/18/2018 VARIOUS .. 47.000 761 XXX
G7496G 10 3 | RENAISSANCERE ORD C. 10/09/2018........ GOLDMAN.....ccoviimieririerinisissierenisenes 11.000 1,525 XXX
G7S00T 10 4 |PENTAIR ORD C 04/30/2018........ VARIOUS.......ooooiiiiiesscesessee s 21.000 449 XXX
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........ccoevurririrrrieirerininenes D 10/09/2018........ GOLDMAN.....ooviimiriniieriniisiesireresisine 48.000 2,194 XXX
G84720 10 4 |STERIS ORD......cccoorvvernnene D 10/09/2018 GOLDMAN.......cvvimrirrirrirrrinsiierirenireenns 24.000 2,585 XXX
G96629 10 3 | WILLIS TOWERS WATSON ORD, D 10/09/2018 VARIOUS . .. 44.000 6,401 XXX
G97822 10 3 |PERRIGO ORD......ociiiirirniiieiisieessieissisisisssse e sssssessessssssessssanes C. 12/18/2018........ ITG INC 23.000 1,277 XXX
H1467) 10 4 |CHUBB ORD D 10/09/2018........ GOLDMAN.... 75.000 10,245 XXX
H8817H 10 0 | TRANSOCEAN ORD .. |C 10/09/2018........ GOLDMAN.... 125.000 1,774 XXX
N53745 10 0 [LYONDELLBASELL INDUSTRIES CL A ORD SRR C 10/09/2018........ GOLDMAN.......cvvimrimrirrirnrinsrierirenerneans 65.000 6,482 XXX
N59465 10 9 | MYLAN ORD. 10/09/2018 ITG INC 108.000 3,739 XXX
N6596X 10 9 |NXP SEMICONDUCTORS ORD C. 10/09/2018........ ITG INC 100.000 8,099 XXX
N72482 12 3 [QIAGEN N.V..oiiiieeee e D 10/09/2018........ GOLDMAN.... 64.000 2,271 XXX
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD............... 10/09/2018........ GOLDMAN.... 38.000 4,678 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous.... OO OO OO PO PO OO PO PP PO PO PP PPO PO PPO RPN ......4,045,256 XXX
Common Stocks - Mutual Funds
04314H 66 7 | ARTISAN:INTL VAL ADV.....tviiiiieiiiieieiensississssnsssiesessssesessssnes 11/20/2018........ Not Available .1,875.471 60,053 XXX
464287 65 5 |ISHARES:RUSS 2000 ETF 10/09/2018........ ITGINC ..3,625.000 584,350 XXX
9299999. Total - COMMON SOCKS = MUIUAI FUNGS.............ccvivceerieeieeeeieicieieeecteeeecte sttt aete s seeaessastes evesassssssesesesesastesssesessessssassssessssassssassnesaessansasansnseessnantanas 644,403 XXX
9799997. Total - Common Stocks - Part 3 ......4,689,659 XXX
9799998. Total - Common Stocks - Summary Item from Part 5.. ettt er e ernan . 464,507 XXX
9799999, TOtAl - COMMON SIOCKS...........cvivvtieeiiieieeeieeeetetetecee et teeeese e te et see et sas e s s eaetesesassessesesssesessansasesssesansanas  evasssssssesesesasasaseessseessasesessassnanesssasassanssenansnansasansnensssnantanas ......5,154,166 XXX
9899999. Total - Preferred and Common Stocks ......5,154,166 XXX
9999999. Total - Bonds, Preferred aNd COMMON STOCKS............c.uiviviiiieriieiiesiesieisesssseses st s s ssesses s ess s ssss s esas | s4sessessassssssesssebses s st e s s s s s st s s b s e et s s b e s s s s b4 s e s b b s s s b s b4 e s b2 b b1 s 4 s b s 241 b s s b b 4 b st LA b e e s s b s b st bbb e st s b s et ies febbasssesseesees s st b e st s s st es b enssns | ebsssssssesssesaes e st ess st 19,496,156 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
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g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36202C R2 1 [G2002305 - RMBS........cccovuvirerirrirriirinnrienienes .. [ 12/01/2018. | Paydown...........ccooovrviiriiinriisneisnnie 0 198 0) (0) 7 | 10/20/2026.
36202C UV 3 |G2002396 - RMBS.. .. | 12/01/2018. | Paydown... 0 525 0 0 20 | 03/20/2027.
36202C UW 1 |G2002397 - RMBS.. .. [ 12/01/2018. | Paydown..........coevvvvvnevvvissnscvsissssnnsiisss |l B9 o 319 B30T B8 1 319 03/20/2027.
36210Y ZT 5 |GN 506654 - RMBS. .| 12/01/2018. | Paydown 15 2,315 04/15/2029.
36225B EA 2 |GN 781029 - RMBS .| 12/01/2018. | Paydown... (297) 8,896 05/15/2029.
36241K MU 9 |GN 782171 - RMBS .| 12/01/2018. | Paydown... (210) 25,791 11/15/2035.
38377R VK 8 |GNR 10166F GP - CMO/RMBS..........cccoovrrrmrrrnnes .| 12/01/2018. | PaydOWN. ......oouveverrieirerieeieesenieens (752) 24,904 04/20/2039.
912810 RA 8 |UNITED STATES TREASURY.... .| 03/05/2018. | Bank of AMEFC.....vvvvsocccccccverereresecee L(515)] . (502) 8,142 02/15/2043.
912828 C9 9 |UNITED STATES TREASURY.... .. | 05/18/2018. | Citigroup (SSB) (2,943)] . (2,933) 81,249 04/15/2019.
912828 JX 9 |UNITED STATES TREASURY.... .. | 03/05/2018. | Bank of AMEICa.........c..orvevrrrierrierniens (1,202 (1,281) 22 504 01/15/2019.
912828 LA 6 |UNITED STATES TREASURY .. | 04/01/2018. | BNP PARIBAS SEC BOND, NEW YORK. | (1,414) (1,388) 10,919 07/15/2019.
912828 MF 4 |UNITED STATES TREASURY.... . | 03/05/2018. | Bank Of AMENICa..........cvvrerereererrsrireri 418)] . . (453) 11,362 01/15/2020.
0599999. Total - Bonds - U.S. Government, (6,492)] ......... 0 (7,800 0 197,125 0 XXX
Bonds - U.S. States, Territories and Possessions
25476F JH 2 |DISTRICT COLUMBIA........commrvirricerrierris | . ‘ 08/01/2018. | Call @ 100.00 (817) (817) 100,000 06/01/2023.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...............ccouvrrvviies woivirevviiinnessiisnscssissssssssssssssssssssssssssssssssssssssessssses | 400,000 | oo 400.000 | oo 413725 | oo 400817 | oo 0 (817) 0 (817) 0 100,000 0 XXX
Bonds - U.S. Political Subdivisions of States
499512 Q9 5 |KNOXCNTY TENN .| 07/17/2018. | PERSHING DIV OF DLJ SEC LNDING.... | (2,843) (2,843) 254,160 05/01/2019.
64966M PH 6 |NEWYORKNY. .. 102/01/2018. | Call @ 100.00..........cvvveerrrernrieneriencces | 10000 | 0000 | 10877 10011 e L (1) (11) 10,000 02/01/2023.
64966M  PJ 2 [NEW YORKN Y. .. 02/01/2018. | Call @ 100.00... (306) (306) 285,000 02/01/2023.
2499999. Total - Bonds - U.S. Political Subdivisions Of Staes.............ccuvueeiinss o | 554893 | . 545000 | ..o 613,857 | oo 552,320 | oo, 0. ... (3,160) 0 (3,160) 0 549,160 0 XXX
Bonds - U.S. Special R ue and Special A it
15504R  FY 0 |CENTRAL PUGET SOUND WASH REGL TRAN | .. | 03/05/2018. | BARCLAYS CAPITAL INC........ccovvvrernne
AUTH L ] 116,624 | 100,000 | o 115,095 | o 113,492 (275) (275) 113,217 11/01/2029.
3128MD  XJ 7 |FH G14981 - RMBS. .. [12/01/2018. | Paydown..........cocvvvvenevvvisescvsisssssisiiess |k 0084 | 0084 | 0510 | e 10,390 (407) 9,984 12/01/2028.
3128MJ RT 9 |FH G08497 - RMBS. «...| .. | 12/01/2018. | Paydown... oo 59404 | e 59404 | 58281 |, 1,122 59,404 06/01/2042.
3128MJ  S4 3 |FH G08538 - RMBS.......cccovvvrermeirericrineerenieens .| 12/01/2018. | PaydOWN. ......oourverereirirericeiseeseeieeens 25,173 (113) 25,060 07/01/2043.
3128P8 FX 4 |FHC91982 - RMBS .| 12/01/2018. | Paydown... (52) 12,797 03/01/2038.
3132HM LN 9 [FHQ11233- RMBS .. | 12/01/2018. | Paydown... 1,265 66,958 09/01/2042.
3132QU AK 9 |FH Q37209 - RMBS .. | 12/01/2018. | Paydown... 8185 (246) 7,939 11/01/2045.
3136A1 WG 6 |FNR11100D QM - CMO/RMBS.. .| 04/01/2018. | Paydown 2538 (17) 2,521 10/25/2050.
3136A5 YC 4 |FNR 1230M ED - CMO/RMBS.... .| 12/01/2018. | Paydown... 17,272 (215) 17,055 04/25/2031.
3136A8 UN 8 |FNR 1299C EC - CMO/RMBS. .| 12/01/2018. | Paydown... 25,911 (282) 25,630 02/25/2041.
3136AE LE 5 |FNR 1358B KJ - CMO/RMBS.. .. [ 12/01/2018. | Paydown...........ccoovevvevemvvenrivecsiveciean | 4B T16 | o ABTA6 | 16,015 | o 15,941 (225) 15,716 02/25/2043.
3137A5 SG 0 |FHR 3786F HE - CMO/RMBS. .. | 12/01/2018. | Paydown... (411) 30,285 03/15/2038.
3137AM K7 1 |FHR 4020E EJ - CMO/RMBS.. . [ 12/01/2018. | PaydOWN. ... | 16,625 | 16625 | i AT560 | o, (803) 16,625 02/15/2042.
3138LV  H4 8 |FNAO4750 - RMBS.... .| 12/01/2018. | Paydown 1,158 84,690 10/01/2027.
3138WB  BF 1 |FN AS1837 - RMBS .| 12/01/2018. | Paydown... (1,692) 35,834 02/01/2044.
31403D YB 9 |FN 746006 - RMBS.. .| 12/01/2018. | Paydown... (196) 4,346 12/01/2033.
31407P CV 8 |FN 836284 - RMBS.. wr | | 12/01/2018. | Paydown... i 2525 2525 | 2862 | o 2806 | 99 2,525 0 0 11 {10/01/2035.
3140F1 YB 2 [FNBC6105-RMBS.......ccocovivrrrrerieieriseierinins . [ 12/01/2018. | Paydown..........cccoevvrireceicisisiieniis i i OBBAE | OB B45 | 95718 | (174) (174) 95,545 0 [V - 997 | 06/01/2046.
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31410L UV 2 [FN 890796 - RMBS........cccoovvvvmrnrriiinrrriirisenniins « [ 1210172018, | PAYOWN....cccooovserrrvvevennnssssenesnsvcenssssss [ 22,861 | oo 22,861 | v 23,382 [ oo, (522) . (522) 22,861 (I I 301 | 12/01/2045.
438701 NU 4 |HONOLULU HAWAII CITY & CNTY WASTEWTR |.. | 07/17/2018. | HILLTOP SECURITIES INC..........ocvvvvere.
sYs . 153503 450,000 | 162156 | 1o 152,204 (828) (828) 151,466 07/01/2023.
64971W MW 7 |[NEW YORK N Y CITY TRANSITIONAL FIN AUTH]| .. | 03/06/2018. | MORGAN STANLEY CO.......cccoervvrrirrn . 56,089 (152) . (152) 55,937 08/01/2029.
83756C FR 1 |SOUTH DAKOTA HSG DEV AUTH . 106/01/2018. | VARIOUS...........ovvvrreiarrieceieneienenes 5,239 ) . (18) 5.221 11/01/2044.
89546R PD 0 |TRI-CNTY MET TRANSN DIST ORE REV.. .1 01/19/2018. | PERSHING DIV OF DLJ SEC LNDING.... 61,171 ) (70) 61,101 10/01/2026.
89546R PE 8 |TRI-CNTY MET TRANSN DIST ORE REV. .101/23/2018. | RBC CAPITAL MARKETS.........oovcvvrmnrerns . 61,578 |.... ) (70) 61,508 10/01/2027.
914301 J6 4 |UNIVERSITY HOUSTON TEX UNIV REVS .| 08/29/2018. | MERRILL LYNCH PIERCE FENNER &
SMITHING. e | 253,878 | ... 250,000 | ... 274438 | oo 253584 | oo | e (2,085) . (2,085) 251,459 02/15/2026.
914716 J8 9 |UNIVERSITY N C CHARLOTTE REV........coceevenn. .. 1 01/22/2018. | CITIGROUP GLOBAL MARKETS,
INC./CORRESPON 9517 | o 75,000 | oo 92412 | orrsn92,368 (101) . (101) 92,267 10/01/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ ocoovccivvenicciivenissiivensssinnsssssnesssssnssessssseesssseessscs | 4 334 076 | ...... 1,265,775 | ....... FRCTOXX KT — KKl [ (5,311) 0 (5,311) [\ 1,327,951 | oo 0 XXX
Bonds - Industrial and Miscellaneous
12624P AE 5 |COMM 12CRE3 A3 - CMBS.... . | 10/01/2018. | Paydown... 46 2,968 10/17/2045.
23305Y AD 1 |DBUBS 11LC3 A4 - CMBS. . | 12/01/2018. | Paydown... (19) 6,758 08/12/2044.
29366A AA 2 |ELL 1A1-ABS .. | 12/01/2018. | Paydown... 1 26,933 09/01/2023.
38014B AC 3 |GMALT 181 A2B - ABS... .. | 12/20/2018. | Paydow! 0 45,076 04/20/2020.
41284A AD 0 [HDMOT 141 A3 - ABS. .| 02/01/2018. | Paydown... ; 0 1,720 09/16/2019.
655044 AK 1 |NOBLE ENERGY INC......ocosvvrerrrerrrernrririnninns .. | 05/01/2018. | Call @ 101.41 79,097 (56) 78,559 05/01/2021.
82650H AA 1 |SRFC 133A-ABS .. | 09/01/2018. | Paydown....... 5 25,896 10/21/2030.
887317 AF 2 | TIME WARNER INC ..109/27/2018. | VARIOUS (408) 100,854 03/15/2020.
3899999. Total - Bonds - Industrial and Miscellaneous..................... 291280 | 287,352 | .......... 292,769 0 (431) 0 288,766 0 XXX
8399997. Total - BONAS = PAM 4.........ooooioie s et | 2,482,000 | ....... 2,402,891 | ...... 2,592,090 | ...........2,093,067 | .........(6,492) | ......(11,029) | ..o (] P (17,520) 0 2,463,001 0 XXX
8399998. Total - Bonds - Summary Item from Part 5 768,042 | .o 750,000 | .o 772,951 (3,344) 769,607 | .o | o (1,566) | .ovevead (1,566) | ....... 15,536 XXX
8399999. Total - Bonds.... 3,250,041 | ....... 3,152,891 | ....... 3,365,041 0 (20,864) 0 3,232,608 0 9,385 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 [AT&T ORD....coorrerrrrermerereeesneressesssssessssessnees .. 1 06/15/2018. | FRACTIONAL SHARES...........coovvvvvvnanes 0.885 27 XXX (12) (12) 22 5 5 1 XXX
002824 10 0 |ABBOTT LABORATORIES ORD........oocccromrrerrres o [ 1000912018, | ITG INC...coovvvvverercmverecscsceneccsssineeens | 1,557.000 | ... 110,082 XXX | 63,024 | oo..88,858 | ..o (25,834) (25,834) 63,024 | .oovcvrrrcrirn [ oo 47,958 | ........ 47,958 | ....... 1,308 | XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD......cc.ccoomrvrmrrvrrrrs o | 1211812018, [ ITG INC.cvoorveerrrevesnesrnsreines | 91.000 | . 4513 XXX (15) . (15) 6,908 (2,395) (2,395) XXX
00773T 10 1 |ADVANSIX ORD. .. 1 10/09/2018. | GOLDMAN .3.000 98 XXX (110) . (110) 16 82 82 XXX
00817Y 10 8 | AETNA ORD - | 11/28/2018. | VARIOUS B 413.000 | ..ooooo 85,096 XXX | 88,195 | o TAB0T | (30,308) | ovvooreveroes [ eersemsoesins | oo (30,306) 44,195 XXX
011659 10 9 |ALASKA AIR GROUP ORD.......ccooovrrmrrermrrernnrenns .. | 01/30/2018. | ITG INC 21.000 1,348 XXX (248) (248) 1,295 XXX
013872 10 6 |ALCOA ORD .. | 05/15/2018. | VARIOUS 13.000 642 XXX (459) (459) 242 XXX
02079K 30 5 |ALPHABET CL AORD.... -1 10/09/2018. | ITG INC 32.000 | ...........36,645 XXX | 18,685 | 33,709 | o TR0 DT D (15,024) 18,685 XXX
032511 10 7 |ANADARKO PETROLEUM ORD. .. |..112/18/2018.|ITG INC.... 47.000 | oo 2224 XXX . 0 3,319 XXX
03349M 10 5 |ANDEAVOR ORD - | 10/16/2018. | VARIOUS........oovvvnvnirnrinsisssssssssssssssssssssnns | 22.000 | oo 873 XXX | o873 | coverein2,515 | (1,643) . (1,643) 873 XXX
037411 10 5 [APACHE ORD.....covrverrrererernreerseeesneeesseeesnees .1 03/27/2018. | CITIGROUP GLOBAL MARKETS INC..... 15.000 558 XXX o B2 | B33 8 . 8 642 XXX
037833 10 0 |APPLE ORD - 10/02/2018.| VARIOUS 29,412 XXX | 8,393 | o 24877 | (16.484) | oo | oo [ e (16.484) 8,393 XXX
03965L 10 0 |ARCONIC ORD... .1 06/27/2018. | ITG INC......oooovsrevrviesnvvvisnnsvissnnnicines | 53000 | oo 902 XXX (464) . (464) 980 XXX
04621X 10 8 |ASSURANT ORD .. 101/30/2018. [ ITG INC.... 646 XXX @37 . (37) 669 XXX
05350V 10 6 |AVANOS MEDICAL ORD . | 10/09/2018. | GOLDMAN 7.000 442 XXX (173) . (173) 150 XXX
05722G 10 0 |BAKER HUGHES CL AORD.. .1 01/30/2018. | ITG INC....oooeeeeeeeessiiens | 38.000 | oo, 1,199 XXX 1,268 | 1,202 | 65 . 65 1,268 XXX
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075887 10 9 |BECTON DICKINSON ORD.........cccsureurrrmerirrirnens .. | 01/01/2018. | Adjustment 0538 120 XXX o155 o i 0 115 4 4 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD... o[+ 10/09/2018. [ ITG INC......cvvvvrienenviissnessiisssenns | 9.000 | o 2,014 XXX 1803 | oo i 0 1,803 XXX
09075 10 0 |BIOVERATIV ORD.. C| 03/09/2018. | Not Available.... 1,575 XXX [T E— (697) 111 XXX
099724 10 6 |BORGWARNER ORD .| 10/09/2018.| GOLDMAN ] 35 451 XX | 35097 | o 44005 | (9,198) | 1o (9,198) 35,007 XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD...........ccccoouvnene. .. [ 10/09/2018. [ ITGINC......oooovirriciisenississiiienn | 556.000 | oo 25442 XXX (1)) — (700) 30,211 XXX
11282X 10 3 |BROOKFIELD PROPERTY REIT CLAORD......... C| 08/27/2018. | VARIOUS. 0.848 17 XXX AT o i 0 17 XXX
115637 20 9 |BROWN FORMAN CL B ORD. .. | 03/01/2018. | Not Available 10.500 32 XXX (1) P—— (17) 10 22 22 0 XXX
118230 10 1 |BUCKEYE PARTNERS UNT... .| 12/12/2018. | Citigroup Global Markets Inc. NY........... | 600.000 | ............ 16,909 XXX | 38,128 | 29,730 | 8,398 | .o, 8,398 38,128 | coooooeiececieiies | oo (21,219)| ........ (21,219) | ......... 2,723 XXX
125523 10 0 |CIGNA ORD .. | 12/120/2018. | Not Available 0.161 31 D0 . B ST F D 0 29 2 2 XXX
126507 10 4 |CSRAORD .. | 04/10/2018. | CORPORATE ACTION. XXX (215 E— (286) 462 569 | oo 569 [ .oovirrrenns 5 XXX
126650 10 0 |CVSHEALTH ORD .. [ 12/01/2018. [ ITG INC XXX o362 | o i 0 362 7 7 XXX
12673P 10 5 |CA ORD .. | 11/05/2018. | Not Available.... XXX [GZE:) p— (548) 616 941 | v [ I 27 XXX
14149Y 10 8 | CARDINAL HEALTH ORD.....cccooosmvvieriririrrriicinens .. | 08/08/2018. [ ITG INC XXX oo 1.221 i e e 0 1,221 (92) (92) 11 XXX
14575E 10 5 | CARS.COM ORD......covvrrvririrreieirrieierissesensnes .1 05/15/2018. [ ITG INC.....oovoervrieriereresiseienieieienine XXX 93 7 7 XXX
156700 10 6 |CENTURYLINK ORD .. | 03/27/2018. | VARIOUS XXX 857 XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD .. 1 10/09/2018. [ ITG INC XXX 23,332 XXX
165167 10 7 |CHESAPEAKE ENERGY ORD .. [06/15/2018. | ITGINC......oorrrveerrricriisiiis XXX 567 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD. ...| .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC..... 1.000 330 XXX 273 XXX
171798 10 1 |CIMAREX ENERGY ORD.........ccocouireririnrinnriens .. 110/09/2018. [ VARIOUS.........cooovorriiinriiniisniiisnii XXX 60,883 57,658 | ..cocoveveeierens | v (7,423) | ... (VE7X)) — 196 XXX
172967 42 4 |CITIGROUP ORD .. 1 10/09/2018. [ ITG INC.... XXX 73,145 43,084 XXX
20030N 10 1 |COMCAST CL A ORD. .| 10/09/2018. | ITG INC.... | : XXX 25,672 15,253 XXX
200525 10 3 |COMMERCE BANCSHARES ORD. .. | 12/01/2018. | Adjustment. .0.400 25 XXX I 25 XXX
205887 10 2 | CONAGRA BRANDS ORD .. | 11/01/2018. | Adjustment. 0.080 3 XXX 0 3 XXX
21036P 10 8 |CONSTELLATION BRANDS CL AORD.. .1 12/18/2018. | ITG INC XXX 0 3,669 XXX
222070 20 3 |COTYCLAORD.... .. | 08/08/2018. | VARIOUS. XXX 3,317 26,808 XXX
23355L 10 6 |DXC TECHNOLOGY ORD.. .. 1 06/01/2018. | VARIOUS XXX (2,390) 647 XXX
24906P 10 9 |DENTSPLY SIRONA ORD.. .. | 06/27/2018. [ ITG INC.... XXX (250) 935 XXX
25179M 10 3 |DEVON ENERGY ORD .. 1 10/09/2018. [ ITG INC.... XXX (3,022) 34,441 XXX
25278X 10 9 |DIAMONDBACK ENERGY ORD .. | 11/30/2018. | Not Available.... 0.750 85 XXX 0 101 XXX
254687 10 6 | WALT DISNEY ORD... .. 1 10/09/2018. [ ITG INC.... .150.000 17,532 XXX . (2,439) 13,688 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD... .. |..|10/09/2018. | GOLDMAN 1,223.000 93,656 XXX i 78962 | 98073 | o (19D e (19,111) 74,962 XXX
257454 10 8 |DOMINION ENERGY MIDSTREAM PARTNE UNT|.. [ 08/02/2018. | VARIOUS........cccocovorimmmmvvvversnemsrismsnrniiens | 2,100.000 | eoovvo. 30,904 XXX (3,304) 60,641 XXX
260003 10 8 |DOVER ORD . | 05/09/2018. | VARIOUS 16.000 633 XXX (982) 633 XXX
26078) 10 0 |DOWDUPONT ORD .|..106/27/2018. | ITG INC 12.000 797 XXX 0 806 XXX
26138E 10 9 |DR PEPPER SNAPPLE GROUP ORD C| 07/31/2018. | VARIOUS. 34.000 3,871 XXX (1,953) 1,347 XXX
26884L 10 9 |EQT ORD .. | 11/13/2018. | VARIOUS 23.000 986 XXX (352) 957 XXX
268858 10 0 |EQT MIDSTREAM PARTNERS UNT.. .. | 08/01/2018. | RBC CAPITAL MARKETS..........cooommmveeens | 175.000 | oo 8,879 XXX 257 13,050 XXX
26885) 10 3 |EQGP HOLDINGS UNT .. [ 12/12/2018. | VARIOUS 1,300.000 26,208 XXX 5,148 40,118 XXX
277432 10 0 |EASTMAN CHEMICAL ORD.......ccccrvvumrremrrnirinens .. [10/09/2018. [ ITGINC......oooovirriinrcccieneiecnis 242.000 21,005 XXX (5,018) 17,401 XXX
29250N 10 5 |ENBRIDGE ORD C| 11/01/2018. | GOLDMAN 32.000 1,078 XXX (808) 765 XXX
29336T 10 0 |ENLINK MIDSTREAM COM UNT.......c.cocvvrvivnnnns .. [12/12/2018. [VARIOUS.........covvoierriisrrisnrisneinniiins 700.000 8,380 XXX 96 12,416 XXX
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29364G 10 3 |ENTERGY ORD .| 01/30/2018. XXX 1,628 (L] — (196) 1,431 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT....... .| 12/12/2018. XXX 400 16,306 XXX
29414D 10 0 |ENVISION HEALTHCARE ORD.. ..| 01/30/2018. | ITG INC 693 XXX 122 778 XXX
29444U 70 0 |EQUINIX REIT ORD .| 12/18/2018.|ITG INC.... 6. 2937 XXX 0 2,500 XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD .| 11/13/2018. | Not Available.... 10.400 8 XXX 0 11 XXX
30219G 10 8 |EXPRESS SCRIPTS HOLD ORD.... .| 12/20/2018. | VARIOUS XXX (2,057) 1,376 XXX
30231G 10 2 |EXXON MOBIL ORD .| 08/08/2018. | ITG INC.... XXX 0 1,389 XXX
30303M 10 2 |FACEBOOK CL AORD .. | 08/08/2018. XXX 0 1,188 XXX
311900 10 4 |FASTENAL ORD .| 01/03/2018. XXX (780) 3486 XXX
33616C 10 0 |FIRST REPUBLIC BANK ORD.......ccoccvvrvmirierirnes .. | 10/09/2018. | GOLDMAN XXX 1,872 28,171 XXX
343412 10 2 |FLUOR ORD [ 05/15/2018. | ITG INC.....oovcersceescersceescersee 8.000 387 XXX (61) 352 XXX
345370 86 0 |FORD MOTOR ORD .| 05/15/2018. | VARIOUS B 3,652.000 | eoovove 38,110 XXX 1,448 47,061 XXX
354613 10 1 | FRANKLIN RESOURCES ORD... ... |.. 1 09/21/2018. | VARIOUS 624.000 20,421 XXX (5,436) 21,602 XXX
35671D 85 7 |FREEPORT MCMORAN ORD.......cccocrvvmrrrrirerinns .. | 03/27/2018. | CITIGROUP GLOBAL MARKETS INC..... XXX (370) 502 XXX
36174X 10 1 |GGP ORD C| 08/30/2018. | MERGER XXX (290) 2,002 XXX
366505 10 5 | GARRETT MOTION ORD.......ccoooverimriririrerirenns C|10/01/2018. | FRACTIONAL SHARES XXX 0 3 XXX
369604 10 3 | GENERAL ELECTRIC ORD.... .. 12/18/2018.|ITG INC XXX (1,026) 13,423 XXX
371927 10 4 |GENESIS ENERGY UNT .| 12/12/2018. | Citigroup Global Markets Inc. NY.. XXX 3,417 12,357 XXX
375558 10 3 | GILEAD SCIENCES ORD.......ccocovmrrmirirerirniernnens .. [10/09/2018. [ ITGINC......oooovireicrrcneiereiesnis XXX . 0 3.410 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.. .| 10/09/2018. | VARIOUS.........coooovvmnrinriiininsiieninns XXX 22845 | 32,762 | o (10348 | o i (10,348) 22 415 XXX
410345 10 2 |HANESBRANDS ORD .. | 10/09/2018. | GOLDMAN XXX 6,436 33,721 XXX
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. |.. | 10/09/2018. | VARIOUS XXX (7,292) 30,978 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........... .| 06/27/2018. | ITG INC XXX (329) 144 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD........ccccovne ..110/01/2018. | VARIOUS XXX | 28078 | o 87,082 | o (19008 | i i (19,004) 28,078 XXX
44967TH 10 1 |ILGORD .| 09/12/2018. | VARIOUS. XXX (127) 15 XXX
45337C 10 2 [INCYTE ORD...ccovvririiiinnireiieniecissiissiseiies ..| 06/27/2018. | ITG INC XXX 311 2842 XXX
45688C 10 7 |INGEVITY ORD .. | 10/09/2018. | GOLDMAN XXX (389) 104 XXX
46266C 10 5 |IQVIA HOLDINGS ORD.. .. [ 01/30/2018. [ ITGINC.....coooorerrerrereeeeee 5.000 522 XXX 13 503 XXX
46625H 10 0 | JPMORGAN CHASE ORD .. [10/31/2018. | VARIOUS.........ccovvvvvinnmnnriissnrniiisnsciens | 434.000 | ..ocoonee. 50,312 XXX (27,569) 18,843 XXX
48203R 10 4 |JUNIPER NETWORKS ORI .| 04/17/2018. | VARIOUS. 1,663.000 42,965 XXX . (1,656) 45,740 XXX
494368 10 3 |KIMBERLY CLARK ORD .. | 10/09/2018. | VARIOUS XXX 88493 | 50074 | o (1558 | o (15,581) 34,493 XXX
49446R 10 9 |KIMCO REALTY REIT ORD ..| 01/30/2018. | ITG INC.... XXX 88 1,359 XXX
49456B 10 1 |KINDER MORGAN CL P ORD.... .. 08/08/2018. | ITG INC.... XXX 81 2340 XXX
501797 10 4 |L BRANDS ORD .. 1 03/27/2018. [ VARIOUS..........ccoooireiiirriisniiisriisnii ! XXX (301) 482 XXX
540424 10 8 |LOEWSORD...... .. | 10/09/2018. | GOLDMAN 758.000 38,438 XXX (6,864) 31,059 XXX
554382 10 1 |MACERICH REIT ORD... .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC..... 29,000 1214 XXX (194) 1,251 XXX
55616P 10 4 |MACYS ORD, .+ [05/15/2018. | ITG INC....ooovvvvvniirnssvissensissssnns | 10.000 | oo 299 XXX 0 285 XXX
56585A 10 2 |MARATHON PETROLEUM ORD..........ccccccuoemruunee .| 10/01/2018. | FRACTIONAL SHARES... 6.140 436 XXX 63| ... 405 (G20 ] (342) 63 XXX
571748 10 2 |MARSH & MCLENNAN ORD.......ccccoovimmmmrrrirrarenns .. | 10/09/2018. | GOLDMAN.........oorsirsnrrrvrvvviimmssssssnsninsisn | 393.000 | oo, 32,725 XXX | 20,197 | 31,986 | oo (11,790 | oo | oo | v (11,790) 20,197 XXX
577081 10 2 |MATTEL ORD .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC..... 56.000 750 XXX 16 877 XXX
59156R 10 8 |METLIFE ORD . [10/09/2018. | GOLDMAN 1.084.000 51413 XXX (7,598) 47,209 XXX
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594918 10 4 |MICROSOFT ORD......cc.cooorvummrrieerriianns .. [ 10/02/2018. XXX | 8320 | 28,827 | (20,506) [ ..o, . (20,508) 8,321 | oo | e 26,416 | ......... 26,416 | ............ 257 XXX
59522 10 3 |MID AMERICA APT COMMUNITI REIT ORD........ .. | 05/15/2018. [ ITG INC XXX 218 o i 0 1,214 (53) (53) 12 XXX
60871R 20 9 |MOLSON COORS BREWING NONVTG CL B .| 09/20/2018. | VARIOUS

ORD XXX 29222 34,393 XXX

61166W 10 1 |MONSANTO ORD 06/07/2018. | Not Available.... 64.000 XXX (3,999) 3.475 XXX
617446 44 8 | MORGAN STANLEY ORD.. .. [ 10/09/2018. | VARIOUS N 1,321.000 XXX (36,923) 32.390 XXX
637071 10 1 |NATIONAL OILWELL VARCO ORD.... .. | 05/15/2018. [ ITG INC.... 6.000 XXX (35) 182 XXX
651229 10 6 |NEWELL BRANDS ORD ..101/30/2018. [ ITG INC.... o 14.000 XXX 73 505 XXX
67103H 10 7 [O'REILLY AUTOMOTIVE ORD......cccocorirvrrriirerines .. 1 03/27/2018. | CITIGROUP GLOBAL MARKETS INC..... 2.000 XXX (54) 427 XXX
68235P 10 8 |ONE GAS ORD........cccoovwmmmrrrarrrirannnes .. | 10/09/2018. | GOLDMAN 15.000 XXX (864) 235 XXX
69331C 10 8 |PG&E ORD .. | 03/27/2018. | VARIOUS XXX (156) 1,503 XXX
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD.......... .. | 10/09/2018. | VARIOUS XXX | 25482 | 39,968 | oo (1478 oo e (14,787) 25,182 XXX
701094 10 4 |PARKER HANNIFIN ORD.......cccocoourvvmmmiirariiennes .. | 12/18/2018. | VARIOUS XXX (23,570) 20,937 XXX
713448 10 8 |PEPSICO ORD .1 10/09/2018. [ ITG INC....ovvorrriererieirerisiseienieisirennns ! XXX (5,143) 32.991 XXX
715347 10 0 |PERSPECTAORD.. .. | 10/09/2018. | GOLDMAN 7.002 XXX 0 35 XXX
717081 10 3 |PFIZER ORD .. [ 10/09/2018. | VARIOUS.........coovvvvrenirvviissnsnsiissnsiiinnn | 1,284.000 XXX | 36,069 | oo 86,506 | oo (10,438) | oo | e e (10,438) 36,069 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.... .. [ 10/12/2018. | VARIOUS Ao 516.000 XXX 4,735 59,250 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT. .. | 12/12/2018. | Citigroup Global Markets Inc. NY.. X XXX (445) 10,025 XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT .| 04/11/2018. | WELLS FARGO SECURITIES.. 600.000 14,49 XXX 3,384 15,768 XXX
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD .| 04/11/2018. | UBS SECURITIES LLC.... 19,890 XXX 3,210 20,770 XXX
74005P 10 4 |PRAXAIR ORD 10/31/2018. | VARIOUS 36,124 XXX 32074 | 82692 | (10618 | o (10,618) 32,074 XXX
742718 10 9 |PROCTER & GAMBLE ORD... .. | 10/09/2018. | VARIOUS oo 349.000 | o 28,590 XXX (3,681) 28,385 XXX
751212 10 1 |RALPH LAUREN CL A ORD... .. | 05/15/2018. [ ITG INC 333 XXX (50) 261 XXX
758849 10 3 |REGENCY CENTERS REIT ORD... .. | 03/27/2018. | CITIGROUP GLOBAL MARKETS INC...... | 22.000 | oo 1,253 XXX (188) 1,334 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD... ... | .. | 11/01/2018. | Adjustment 0.500 13 XXX 0 1 2 2 XXX
774341 10 1 |ROCKWELL COLLINS ORD.......ccommmerrrirmmrrreerrnnne .. [12/10/2018. | VARIOUS.........coovvrvirrrnriisssssinssinnns 5.000 707 XXX (483) 195 ) I L3 K 7 XXX
78573L 10 6 |SABRAHEALTH CARE REIT ORD. ..101/30/2018. [ ITG INC 6.000 107 XXX 27 140 (33) (33) XXX
786CVR 20 9 |SAFEWAY CASA LAY CVR .. | .. | 02/26/2018. | Not Available.... 45.000 42 XXX (45) 42 42 XXX
786CVR 30 8 |SAFEWAY INC CVR.......ccoooviirriiirrinriicrciennns .. | 04/09/2018. | Not Available X XXX (45) 0 0 XXX
80589M 10 2 |SCANA ORD .. | 04/02/2018. | CITIGROUP GLOBAL MARKETS INC..... 14.000 527 XXX 6 588 (61) XXX
806857 10 8 | SCHLUMBERGER ORD.......ccccoomiummririiivcrinriis C| 12/18/2018. | ITG INC.....ccoovvvrrrreerenrcees XXX (55) 10,417 | oo e, (4,164) XXX
81663A 10 5 |SEMGROUP CL A ORD .1 08/02/2018. | UBS SECURITIES LLC XXX (1,746) L. 7. S B (1,144) XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.. 08/02/2018. | WELLS FARGO SECURITIES.. XXX 2 41,746 | .o | e (10,786) XXX
842587 10 7 |SOUTHERN ORD.........cccooooimmmrirmrniis .. | 05/15/2018. [ ITG INC.... XXX 0 1,343 (20) XXX
845467 10 9 | SOUTHWSTN ENER ORD........cocovvvrerereerrrinirnnes ..| 01/30/2018. | ITG INC.... 1.000 4 XXX 2 7 3) XXX
872540 10 9 |TJXORD o | 10772018 | VARIOUS....ooovvvsssessnnssssne | 694.000 | .......... 76,703 XXX {37,839 | 86,182 | 1 (10,010) | | e [ (10,010) 37,839 | oo | o 38,864 XXX
87612G 10 1 | TARGA RESOURCES ORD.... .. | 08/03/2018. | WELLS FARGO SECURITIES.. 850.000 40,904 XXX (3,205) 37,952 2.951 XXX
87901J 10 5 | TEGNA ORD .. 1 10/09/2018. | GOLDMAN XXX 432 13,963 | .oocvoeeeerirens [ v (2,575) XXX
882508 10 4 | TEXAS INSTRUMENTS ORD .. | 10/09/2018. [ ITG INC XXX 0 7,498 11 XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD .| 10/15/2018. | VARIOUS. B — 174.000 | ..oovoo 41,839 XXX (4,138) 28,901 [ oo | e 12,938 XXX
887228 10 4 |TIME ORD .| 02/02/2018. | Not Available.... 3.000 56 XXX (28) 28 28 XXX
887317 30 3 |TIME WARNER ORD .1 06/15/2018. | VARIOUS Ao 105.000 | oo 8,582 XXX (6,666) 2,938 5,644 XXX
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89055F 10 3 |TOPBUILD ORD.......ccvvverrmmrreerrererisernesesssneennens .. | 10/09/2018. | GOLDMAN 6.000 315 XXX 454 (329) (329) 126 XXX
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD........ .| 10117/2018. | VARIOUS Ao 375000 | o 16,735 KX | 0467 | 12795 | . (3.328) (3,328) 9,467 XXX
90184L 10 2 | TWITTER ORD... | 08/08/2018. | ITG INC....ooovsvvrsevessernsssvmessnesssens | 70.000 | oo 2,238 XXX | 32083 | o 0 3,083 XXX
90384S 30 3 |ULTABEAUTY ORD... .| 01/30/2018. | ITG INC.... 449 XXX 447 (39) (39) 408 XXX
904311 10 7 |UNDER ARMOUR CL A ORD.....cccoooomrrvrrrrrrrrree o [ 01/30/2018. | ITG INC..ovvvvvvvesrvrnssvressenmsssnsssnes | 30000 | o 424 XXX | oo 90 | 433 | 57 57 490 XXX
910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD........... .. 1 10/09/2018. | VARIOUS 11,060 XXX 5,729 (150) (150) 8,957 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD .. [12/01/2018. [ VARIOUS.........ocvvirriisriiscsiciisniiins 63,988 XXX | 43,608 | o 60,851 | ....... [RIZ5<72:) ) SR DO I (17,325) 43,608 XXX
91704F 10 4 |URBAN EDGE PROPERTIES ORD .. | 10/09/2018. | GOLDMAN .1.000 21 XXX (12) (12) 13 XXX
918204 10 8 |VF ORD .. [ 10/09/2018. | VARIOUS..........coovvvvsrmeeriissnnriisinsciens | 647.000 | ool 59,811 XXX | 35076 | o AT 8T8 | [CP2: 072 A DN B (12,802) 35,076 XXX
91913y 10 0 |VALERO ENERGY ORD .. [ 12/18/2018. [ITGINC......ooovioeieeieceiesiissiiienn | 62.000 | oo 4,387 XXX oo TAT2 o 0 7,172 XXX
91914) 10 2 |VALERO ENERGY PARTNERS COM UNT........... | .. | 12/12/2018. | Citigroup Global Markets Inc. NY........... | 650.000 | oo 27,295 XXX 29939 | 28,925 | ... 1,014 1,014 29,939 XXX
92214X 10 6 |VAREXIMAGING ORD.......cooooovorromrriimrsriorrns [ 10/09/2018. | ITG INC.... 8,000 214 XXX 321 (194) (194) 127 XXX
92343 10 2 |VERISIGN ORD o [ 1211812018, | ITG INCooooesoessessesssne | 29.000 | cooovvoe 4,357 XXX 0 4,293 XXX
923454 10 2 |VERITIV ORD .| 10/09/2018.| GOLDMAN 1,000 34 XXX .29 (12) (12) 17 XXX
92345Y 10 6 |VERISK ANALYTICS ORD.. < | 1000872018 | ITG INCovinsvisvsscsnss | 287.000 | oo 34,600 XXX | 24,498 | o 27,552 | ....... (3,054) (3,054) 24,498 XXX
958102 10 5 |WESTERN DIGITAL ORD... .| 06/27/2018. | ITG INC.... 7,000 547 XXX (302) 255 XXX
95825R 10 3 |WESTERN GAS EQUITY PARTNERS COM UNT. | .. | 12/12/2018. | VARIOUS Ao 200000 | 6,253 XX | 8384 7am | 952 8384 XXX
963320 10 6 |WHIRLPOOL ORD .. | 01/09/2018. | WEEDEN + CO.... 17,901 XXX (2,064) 15,812 XXX
981558 10 9 |WORLDPAY CLA ORD......ccccovvrirrinrrnrirerisninninns .| 10/09/2018. | VARIOUS.......cooooriririrriirirneiierineeienes 42,898 XXX 44029 32068 | o (18.046) | o i (18,046) 14,021 XXX
98310W 10 8 | WYNDHAM DESTINATIONS ORD | 06101/2018. | VARIOUS....cccvcevvsvrsersmnscvnscecsscocsis | 29.000 | oo 1172 XXX (2,188) 1172 XXX
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD .| .. 110/09/2018. | GOLDMAN 53 XXX 0 22 XXX
G0177J 10 8 |ALLERGAN ORD C| 06/27/2018. | ITG INC.....ooovvvrririeissis 838 XXX 211 1,029 XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD... .. | 10/09/2018. | GOLDMAN 21,389 XXX (3,283) 22,767 XXX
G25839 10 4 |COCA COLA EUROPEAN PARTNERS ORD....... D [ 10/09/2018. | GOLDMAN 569 XXX (249) 261 XXX
G2709G 10 7 |DELPHI TECHNOLOGIES ORD.. 10/09/2018. | GOLDMAN 216 XXX (302) 170 XXX
G5960L 10 3 |MEDTRONIC ORD 10M9/2018. | VARIOUS. ..o XXX (389) 42,247 XXX
G6518L 10 8 |NIELSEN HOLDINGS ORD 01/30/2018. [ ITG INC.... XXX 94 1,295 XXX
G7945M 10 7 |SEAGATE TECHNOLOGY ORD. 10/09/2018. | ITG INC.... XXX (544) 1046 XXX
G7S00T 10 4 |PENTAIR ORD 04/30/12018. [ VARIOUS.........oooviirirnrisreiiieiseieierinins X XXX (815) 668 XXX
G87110 10 5 [ TECHNIPFMC ORD.... 10/09/2018. | GOLDMAN 30.000 926 XXX (216) 724 XXX
G96629 10 3 |WILLIS TOWERS WATSON ORD... 05/15/2018. | ITG INC..oovrrveverecsersensesscesecsins 9,000 1,388 XXX 0 1,387 1 1 50 Xxx
G97822 10 3 |PERRIGO ORD... C|03/27/2018. | CITIGROUP GLOBAL MARKETS INC..... | 10000 | 831 XXX ) (165) 706 | ool 125 | o, 125 | o, 21 Xxx
G98294 10 4 |XL GROUP ORD. D/ 09/12/2018. | CORPORATE ACTION.....cc.cvrerrvrre 40.000 2,304 XXX ) (146) 1,261 [ oo | 1,083 | . 1,043 [ o 26| XXX
H84989 10 4 |TE CONNECTIVITY ORD....ocoovrvvvrsreresivessnnen C|10/09/2018. | GOLDMAN XXX A753 | o 4042 | (3,189) . (3,189) 1,753 2,530 2,530 67 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous... XXX | s 2,032,666 | .........2,447,052 | ... [T AC):)) — [\ [ (497,908) 0 2,030,142 0]...393,161 | ...... 393,161 | ....... 44,557 | XXX
Common Stocks - Mutual Funds
00769G 53 5 |LSV SMALL CAP VALUE INST... - [ 10/01/2018. | Not AVallable.......coovvvssvvesvvsssvsssnens | 56,188.298 | .......... 898,625 XXX | 593,895 | .............873728 | ... (LK) ) T U P (279,833) 593,895 | evovrrerrrrnes | oo 304,730 | ...... 304,730 XXX
04314H 75 8 |ARTISAN:SMALL CAP INST | 10/01/2018. | Not Available.... e 20,882.091 | ... 811,687 XXX | 477,979 | oo....r...649,642 | ... TR AN ) ) TN N P (171,663) 477,979 | oo | 333,708 | ... 333,708 XXX
78467Y 10 7 |SPDR S&P MIDCAP 400 ETF......ccoorvrvervrrirnnens . [10/31/2018. | ITGINC.....ooovvcenervissncsscisssciiiienns | 543000 | oo, 193,300 XXX | 83,663 | .............187,558 | ..... (103,894) | .o | oo s (103,894) T I 109,637 | ....... 109,637 XXX
9299999. Total - Common Stocks = MUtUEl FUNGS..............rvecieceieceieciienii v nssnnniens | 1,903,612 XXX | 1,155,537 | ..........1,710,928 | ..... (555,391) | oovovvvrcieennn0 [ i | s (555,391) | .ovvvrninnand 0 oo 1,155,537 |..ocvuenarn 0]... 748,075 | ....... 748,075 XXX
9799997. Total - CommMON SLOCKS = Part 4..............covviiiriiisiiicsiiinns eesviisssss s | 4,326,915 XXX | 3,188,203 (1,053,299 | ooovveeenen0 | o0 | (1,053,299) 0 3,185,679 0..1,141,236 |..... 1,141,236 XXX
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Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
9799998 Total - Common Stocks - SummMAry tem flOM Part 5........o.evvsviss sttt sttt | 461,802 XXX | 464,507 | i | | s 0 464,507 | .o | o (2,708)| v (2,705) | ... 2110 | XXX
9799999. TOt] = COMMON SIOCKS...vvrsuvvrsevrsessessssnsssssasssssnssss s s s sans | aasssissss st s AR AR A1 ..4,788,717 XXX 00..3,652,710 157,980 | ..(1,053,299) | ......co........ 0| v 0]... (1,053,299) 0 3,650,186 0|.1,138531 |....1,138,531 | ....... 78,758 | XXX
9899999, Total - Preferred and COMMON StOCKS.....v.vsvssvvsvssvssvnsnssvssensone s | 4,788,717 XXX | 3,652,710 | ..o 4,157,980 | ..(1,053,299) | oo [ 0 |.....(1,053,299) 0 3,650,186 0].1,138531 |....1,138,531 | ...... 78758 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS......oocccovvvvvrscversirees e 8,038,758 XXX | 7,017,751 | oo 6,251,047 | ..(1,059,790) | ........ (14,373)| oo 0. (R ZRTx) ) — (N —— 6,882,794 | ..ooovvcic 0.1,153,133 |...1,153,133 | ...158,144 | XXX
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Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E COM PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special R ue and Special A it
040654 UD 5 |ARIZONA ST TRANSN BRD HWY REV.. |.. | 03/29/2018 | Unknown 08/23/2018 | MORGAN STANLEY CO......covvverimriirenes | cvvrrrine 250,000 | ............ 273,790 | ...ccoonee 271,718 | e, (VR T( N TN I (2,914) (2,914) 841 841 | ... 8,194 | ... 3,056
WEST VA ECONOMIC DEV AUTH
95639P AP 8 |LOTTERY REV . | 03/29/2018 | Unknown 07/17/2018 | UBS FINANCIAL SERVICES INC.......ccc.. | cooovviineee 100,000 | .coovenee 107,013 | oo 106,269 | ........... 106,066 (947) (947) 203 203 | ... 2972 | ... 1,444
3199999. Total - Bonds - U.S. Special ReVENUE and SPECial ASSESSMENES ... u.uruuirsirssersiiiestresseessers s seessessssees s sttt | erbsnnsaens 350,000 | ....ccee.. 380,803 | ...cocvvnv 377,987 | oo 376,942 | .o 0] e (3,861) 0 (3,861) 0 [V 1,044 | ... 1,044 | ..... 11,167 | ...... 4,500
Bonds - Industrial and Miscellaneous
23636A AM 3 | DANSKE BANKA/S.......cccoomirirmriniiinniane C| 07/24/2018 | PERSHING DIV OF DLJ SEC LNDING.... | 09/19/2018 | Citigroup (SSB).........cccrvveurverrrererirmrireenns | woverirnens 250,000 | ............ 242,355 | ............ 240,055 | ............ 242,665 310 310 | oo | e | e (2,610) | ....... (2,610) | ....... 3,731 | ... 2,700
34531A AE 4 |FORDL 16A A4 - ABS.....ccccoovimiriniirnnnnns .. | 03/29/2018 | Unknown 07/16/2018 | Paydown.........coovvvevnnnenseessnnsninsnnsnennees | servnenensns 190,000 | oo, 149,793 | ............150,000 | ...cccene. 150,000 207 207 0 [ o 638 | .o 108
3899999, Total - Bonds - Industrial and MISCEIANEOUS................cccccoviiiiiis coviieieieveieeeieeeveves e eterseeene e iesessissenenaesssesasasnennsssssesssssennssssssnssssenesssssssnssssnensssnsnsnssnsnennns | eerenenrnid00,000 | coriviiine 392,148 | 392,665 0 517 0 517 0 0. (2,610 ....... (2,610)] ....... 4,369 | ... 2,808
8399998. TOHAI = BOMAS. ...ttt it tsssssssssssees sttt ettt ens sttt snssensssnssnsssssssnssessssnssnssssssssssessssnssssesssssnses | snonnsiennse 100,000 | coiiiiiinas 772,951 | o 768,042 | ............ 769,607 | oo 0 e (3,344) 0 (3,344) 0 0] (1,566) | ....... (1,566) | ...... 15,536 | ... 7,308
C Stocks - Industrial and Miscell
003654 10 0 |ABIOMED ORD.....c.coeveivrrrinirierirerirnens oo | 06/27/2018 [ ITG INC.....vvvrrvirrirrirrrieiieeiirerieresceene 08/08/2018 | ITG INC 4.000 | .. 1,654 1,520 1,654 (V1 OPORPOTOTRN UPPPORPIRRPPOR RPN (134) | v ([T [N IR
00817Y 10 8 |AETNA ORD......cocoierrinrrreriesireersninns .. | 09/13/2018 | VARIOUS. 10/09/2018 | GOLDMAN........cooomevrmrireirerinerrenienienes | cereeerneenns 91.000 | .covvoverrnee 18,515 | oo, 18,537 18,515 0 22 22
015351 10 9 |ALEXION PHARMACEUTICALS OROD..... o+ | 01/30/2018 [ ITG INC....cevvvrriirririeiiierierisene 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 8.000 981 | v 890 981 0 (91) 91)
02079K 30 5 |ALPHABET CLAORD......ccoocrvrmrrrerirens .. | 08/08/2018 | ITG INC 10/09/2018 | ITG INC 1.000 1,266 1,145 1,266 (V1 OO URRON O (121) ] ceoeeene (VX)) TR ISR
02376R 10 2 |AMERICAN AIRLINES GROUP ORD.. .| 05/15/2018 | ITG INC.. 06/27/2018 | ITG INC 6.000 258 | oo 231 258 0 (27 (27)
084670 70 2 |BERKSHIRE HATHWAY CLBORD........ .. | 02/28/2018 | VARIOUS. 10/09/2018 | ITG INC....ccooovvrrirrrerirerirerereseniserines | woverireeens 143.000 | ... 29,967 31,996 29,967 0 2,028 | ... 2,028 | oo | e
099724 10 6 |BORGWARNER ORD.......c.cccoomrrrrrrrinns .. | 07/26/2018 | WEEDEN + CO......cocoovvruerierirerrneinerins 10/09/2018 | GOLDMAN........coourvrririreirerisrinenienes | eoeeenneens 297.000 | .coooverrneee 13,190 | oo 12,144 13,190 (V1 VOO RPN IOV (1,046) | ....... (1,048) | ....oucnn 50 |
JP MORGAN SECS INC., - FIXED
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.. . | 06/15/2018 | INCOME 10/09/2018 | ITG INC 60.000 2,713 2,746 2,713 0 32 32
11135F 10 1 |BROADCOM ORD .| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 08/08/2018 | ITG INC 1.000 252 | oo 220 252 0 (32) (32) 2
12503M 10 8 |CBOE GLOBAL MARKETS ORD.... . | 06/27/2018 | VARIOUS. 08/08/2018 | ITG INC 23.000 2,534 2,255 2,534 (V0 (UUURRRUSRRINR ORISR IR (279) (279) 1
126650 10 0 |CVSHEALTHORD..... . | 09/25/2018 | VARIOUS. 10/09/2018 | ITG INC 27,280 27,659 27,280 0 379 379
14149Y 10 8 |CARDINAL HEALTH ORD.. [ 01/30/2018 | ITG INC....vvvrviririeiienierirerierereeens 05/15/2018 | ITG INC . 445 | 324 445 (V1 PO UPPPOPIORPPOR PPN (121) ] oo (121) ] oo K
151020 10 4 |CELGENE ORD .| 01/30/2018 | ITG INC 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 3.000 305 | oo 262 305 0 (43) (43)
156700 10 6 |CENTURYLINK ORD.. .| 05/15/2018 | ITG INC 08/08/2018 [ ITG INC.......coovveririrnieieniecienieniis | cevvieiienes 19.000 367 | oo 351 367 0 (16) (16) | coooevvvne 10 | oo
CHARTER COMMUNICATIONS CL A
16119P 10 8 |ORD | 06/27/2018 | ITG INC....ovvvrerrrieirerieriseeieeiesiseenns 10/09/2018 | ITG INC 2.000 594 | oo 645 594 0 51 51
171798 10 1 |CIMAREX ENERGY ORD... . | 04/25/2018 | WEEDEN + CO.. 10/09/2018 | GOLDMAN.........coourvirirrirriierinirienienes 52.000 5,199 5,222 5,199 0 23
191216 10 0 |COCA-COLA ORD .| 01/30/2018 | ITG INC...... 05/15/2018 | ITG INC 6.000 285 | oo 250 285 0 (35)
21036P 10 8 |CONSTELLATION BRANDS CL A ORD.. |.. | 09/24/2018 | WEEDEN + CO.. 12/18/2018 | VARIOUS........ccooriirrininniciienisnies | v 67.000 | ..ccoocoereneee 14,737 | oo 14,790 14,737 0 53
24703L 10 3 |DELL TECHNOLOGIES CL C ORD. 10/09/2018 | ITG INC 12/28/2018 | Unknown 59.000 5,581 6,542 5,581 0 962
24906P 10 9 |DENTSPLY SIRONA ORD .| 05/15/2018 | ITG INC 08/08/2018 | VARIOUS........oovvumrirrireeieirerissiinensees | ceresersnenes 24.000 1,311 1,105 1,311 0 (206)
25179M 10 3 |DEVON ENERGY ORD . | 08/08/2018 | VARIOUS. 10/09/2018 | ITG INC.....ccoovvvvirnrrniennicsciesnis | o 882.000 35,182 34,839 35,182 0 ....(344)
25470M 10 9 |DISH NETWORK CL A ORD .| 01/30/2018 | ITG INC 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 25.000 1,184 | o 941 1,184 0 ...(242)
26884L 10 9 |EQT ORD 10/09/2018 | VARIOUS. 11/13/2018 | VARIOUS........coovrvrrinerirrrins 3,806 3,737 3,806 0 (69)
26885) 10 3 |EQGP HOLDINGS UNT.. .| 04/11/2018 | RBC CAPITAL MARKETS.........covvurervrnes 12/12/2018 | BARCLAYS CAPITAL LE.... 4,703 3,968 4,703 (V1 [OOSR DRI RPN (735)
29265N 10 8 |ENERGEN ORD 10/09/2018 | GOLDMAN 11/29/2018 | Unknown . 2,245 2,245 2,245 0
29414D 10 0 |ENVISION HEALTHCARE ORD.. .| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 10/11/2018 | Not Available.............cccvvvevvrrerernrirerinns 545 | oo 644 545 0
294440 70 0 |EQUINIXREIT.... .| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 05/15/2018 | ITG INC . 1,664 1,554 1,664 0
302196 10 8 |EXPRESS SCRIPTS HOLD ORD............ 10/09/2018 | ITG INC.....cooviirinrirerirenieririieniens 12/20/2018 | UNKNOWN........coouvirririicrienirieiieninens | e 119.000 | covvverrnnne 11,485 | oo 11,009 11,485 0
30231G 10 2 |EXXON MOBIL ORD......c.ooeerrimerererirns o+ | 01/30/2018 [ ITG INC....ovvvrrirrircirerieererieeeeeescenns 08/08/2018 | VARIOUS.........ocvvrrerrermeirerins 23.000 2,001 1,724 2,001 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B./A.C.V. | Disposal | on Disposal| Disposal Year Dividends
33616C 10 0 |FIRST REPUBLIC BANK ORD................ .. | 01/16/2018 | WEEDEN + CO......cooovvvrrrierireirreiseiins 10/09/2018 | GOLDMAN 2,643 2,828 2,643 0
345605 10 9 |FOREST CITY REALTY CLAREIT ORD |C| 10/09/2018 | GOLDMAN 12/07/2018 | Not Available.. 1,583 1,597 1,583 0
375558 10 3 | GILEAD SCIENCES ORD... .. | 03/07/2018 | VARIOUS. 10/09/2018 | ITG INC 6,116 5,969 6,116 0
410345 10 2 |HANESBRANDS ORD.... . | 08/20/2018 | VARIOUS. 10/09/2018 | VARIOUS, 1,010 | e 896 1,010 0
HARTFORD FINANCIAL SERVICES
416515 10 4 |GRUP ORD .. | 09/21/2018 | WEEDEN + CO.. 10/09/2018 | GOLDMAN 9,904 9,873 9,904 0 (31) (31)
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD |.. | 05/15/2018 | ITG INC 06/27/2018 | ITG INC . 996 | oo 943 996 0 (53) (53)
438516 10 6 |HONEYWELL INTERNATIONAL ORD..... .. | 10/01/2018 | VARIOUS. 10/29/2018 | VARIOUS.........coomrerrireeirerisiiesensensenins | eoveeinneens 307.000 | ..cooovrrrnee 27,766 | ..oovvernen. 31,739 27,766 0 3,973 3,973
INTERNATIONAL BUSINESS
459200 10 1 |MACHINES ORD oo | 05/15/2018 [ ITG INC....ooovvrrrrrercererieeierienieeeseenns 06/27/2018 | ITG INC 9.000 1,291 1,242 1,291 0 (49) (49)
49271V 10 0 |KEURIG DR PEPPER ORD..........coceuuunnee C| 07/10/2018 | Unknown 10/09/2018 | GOLDMAN........cooorvmrieirerinierecereninees | cvveeirneenns 34.000 1,347 | o 780 1,347 (V1 OO DUVPRPIRPOR RPN (566) | .eovvene [T316) ) L
500754 10 6 |KRAFT HEINZ ORD........cccocoomvvumnerinrrrnnns o+ | 01/30/2018 [ ITG INC....ooovvvrrirrirircrierrierirenieeerceens 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... | cccvvvverece 11.000 867 | v 679 867 (V1 OO UPPPORIORPPOR PN (187) ] wvoveene (187) | cevvvererene [/
552953 10 1 |MGM RESORTS INTERNATIONAL ORD | .. [ 05/15/2018 [ ITG INC.......cccmeremrrrmerrerirseererisrnsnerienes 06/27/2018 | ITG INC 29.000 921 | o 833 921 0 (88) (88) 3
MARRIOTT VACATIONS WORLDWIDE
57164Y 10 7 |ORD .. | 09/01/2018 | Unknown 09/04/2018 | Not Available..............ocreervrerrereneenrenns | cverernnneen0.825 | it 98 | oo 74 98 0 (24) (24)
571748 10 2 |MARSH & MCLENNAN ORD................... .. | 09/18/2018 | WEEDEN + CO.......c.ccoovverirmriiriiiniinnis 10/09/2018 | GOLDMAN AT, 3,939 3,914 3,939 0 (25) (25)
58933y 10 5 |MERCK & CO ORD. o+ | 01/30/2018 [ ITG INC....oovvrrrirrercercrieerierirenieeescenns 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 5.000 303 | oo 271 303 0 (32) (32) 2
59156R 10 8 |METLIFE ORD . | 09/21/2018 | VARIOUS. 10/09/2018 | GOLDMAN.........ccovvvrrimrireererinerinerienes | eoeeenneens 487.000 24,474 23,098 24,474 (V1 PPN IRV IOV (1,376) | ....... (1,376) | .oovven YE I -
MOLSON COORS BREWING NONVTG
60871R 20 9 [CLBORD .. | 02/21/2018 | WEEDEN + CO.. .| 09/21/2018 | WEEDEN + CO . 7,262 5,971 7,262 0
62944T 10 5 |NVRORD...oovvriiriierieeciesiissiieerienes .. | 09/24/2018 | WEEDEN + CO 10/09/2018 | GOLDMAN........coomvviirirririnisiiciienes 34,135 30,855 34,135 0
640268 10 8 |NEKTAR THERAPEUTICS ORD. .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/27/2018 | ITG INC 1479 | o 755 1,479 0
651229 10 6 |NEWELL BRANDS ORD .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 08/08/2018 | ITG INC 1,590 1,279 1,590 0
715347 10 0 |PERSPECTA ORD.. .. | 06/01/2018 | Unknown 10/09/2018 | GOLDMAN........coomvvvrierinrinnricnnineirenes | evveverrenenenn 1998 | s AT | i 204 47 0
717081 10 3 |PFIZER ORD.. .|.. | 05/15/2018 | ITG INC 10/09/2018 | GOLDMAN. 1,424 1,818 1,424 0
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD. | .. | 01/30/2018 | ITG INC 08/08/2018 | ITG INC 216 | oo 168 216 0
72348P 10 4 |PINNACLE FOODS ORD .. | 10/09/2018 | GOLDMAN 10/26/2018 | Not Available............cccoovvvnrinriinrinniinns 2,241 2,248 2,241 0
742718 10 9 |PROCTER & GAMBLE ORD... o | 01/30/2018 [ ITG INC....ooovvvirrereierieieeieeieeicenne 05/15/2018 | ITG INC 435 | s 365 435 0
743315 10 3 |PROGRESSIVE ORD.. .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/27/2018 | ITG INC 735 | oo 709 735 0
747525 10 3 |QUALCOMM ORD o+ | 01/30/2018 [ ITG INC....oovvrrrirrereirerieeierieeieeiscenns 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... . 804 | .o 676 804 0
774341 10 1 |ROCKWELL COLLINS ORD.......ccocomrrvnnee .. | 10/09/2018 | GOLDMAN 11/26/2018 | UNKNOWN.......covvvirniriiiieiiesiieeiiens | cvveeesseenns 42.000 5,676 5,937 5,676 0
SBA COMMUNICATIONS
78410G 10 4 |CORPORATION . | 06/27/2018 | VARIOUS. 08/08/2018 | ITG INC 8.000 1,357 1,256 1,357 0
78486Q 10 1 |SVB FINANCIAL GROUP ORD .. | 10/09/2018 | ITG INC 12/18/2018 | ITG INC.....cooouverrerireriernrisrisnrreries | cverererneeens 15.000 4,741 2,833 4,741 0
806857 10 8 |SCHLUMBERGER ORD C| 01/30/2018 | ITG INC 06/27/2018 | ITG INC 22.000 | .. 1,638 1,469 1,638 0
882508 10 4 | TEXAS INSTRUMENTS ORD.................. .. | 04/18/2018 | VARIOUS. 10/09/2018 | ITG INC....ccooouvrrirerrerierrnicsniniines | e 178.000 | coovverrneae 18,988 | ..ocvvvenee 18,309 18,988 0
88579y 10 1 |3M ORD .. | 05/15/2018 | ITG INC 06/27/2018 | ITG INC 6.000 1,212 1,175 1,212 0
893641 10 0 | TRANSDIGM GROUP ORD............ccccoec. .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 05/15/2018 | ITG INC 2.000 624 | oo 650 624 0
896522 10 9 |TRINITY INDUSTRIES ORD........ccoevvrnee .. | 10/09/2018 | GOLDMAN 1170172018 | UNKNOWN......cvvurvvrirrirnirrieerieniieniens | cverererneenns 42.000 1,643 1,643 1,643 0 0 5
TWENTY FIRST CENTURY FOX CL B
90130A 20 0 |ORD .. | 06/25/2018 | VARIOUS. 09/25/2018 | VARIOUS........ovvmiriirierierireniesiissinnns | cvveneiiens 467.000 20,200 20,827 20,200 0 627 627 | oo 116 | oo
904311 10 7 |UNDER ARMOUR CL A ORD.........ccccouu. oo | 06/27/2018 [ ITG INC.....oovvvrvirrereirerieeierieeieeeseenns 08/08/2018 | ITG INC 20.000 456 | .o 403 456 0 (53) (53)
UNITED CONTINENTAL HOLDINGS
910047 10 9 |ORD .| 02/01/2018 | VARIOUS. 10/09/2018 | ITG INC.....ooonevrrerirerireceeersninerines | eoeeireeens 430.000 29,218 35,010 29,218 (VN [UPORORSTOPPEN RPSPRPPORPPORRN EPPPOPOON 5792 | ... A7 [N [
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92276F 10 0 |VENTAS REIT ORD .. | 01/30/2018 | ITG INC 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 880 | oo 778 880 (V1 OO DUPPIRPORR RO (102) ] cevveenne (1074 [T IS
92345Y 10 6 |VERISK ANALYTICS ORD.. .. | 08/08/2018 | ITG INC 10/09/2018 | ITG INC 1,048 1,085 1,048 0 37 37
92553P 20 1 |VIACOM CLBORD.... .. | 06/27/2018 | VARIOUS... 08/08/2018 | ITG INC 1,949 1,788 1,949 (V1 OO ORI (161) ] cevvenne (161)
95040Q 10 4 |WELLTOWER ORD .| 01/30/2018 | ITG INC.. 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 707 | s 636 707 0 (71) (71)
98310W 10 8 |WYNDHAM DESTINATIONS ORD.. . | 06/01/2018 | Unknown 06/27/2018 | ITG INC 529 1,306 529 0 | eeveeeeiens | ceveeeeesniens | v TT7 | s 77
983793 10 0 |XPO LOGISTICS ORD.... .. | 10/09/2018 | GOLDMAN 12/18/2018 [ ITG INC. 3,890 1,910 3,890 0 [ v v [ e (1,979)| ....... (1,979) | oo [ e
G0177J 10 8 |ALLERGAN ORD C| 01/30/2018 | ITG INC.....coovvvrrerinriirierierereeienies 06/27/2018 | ITG INC 184 | v 168 184 0 (17) (17) 1
G491BT 10 8 |INVESCO ORD.......ccovvvrerrrerirneererirninnes o+ | 05/15/2018 [ ITG INC....ooovvrrrrrireirerieeierieeieeiscenns 08/08/2018 | ITG INC 597 | oo 532 597 0 (65) (65)
JOHNSON CONTROLS
G51502 10 5 |INTERNATIONAL ORD D| 05/15/2018 | ITG INC......coovverrrrinirierienirseeseeinnnens 06/27/2018 | ITG INC 1,288 1,150 1,288 0
G6518L 10 8 |NIELSEN HOLDINGS ORD. C| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 08/08/2018 | ITG INC 1,192 1,068 1,192 0
NORWEGIAN CRUISE LINE HOLDINGS
G66721 10 4 |ORD .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 05/15/2018 [ ITG INC 9.000 485 | v 465 485 0
9099999. Total - Common Stocks - INAUSETIal N MISCEIANEOUS.............. .ocoviuiieieiiiiiieiieici ettt bttt st s st ss s es st ssesses st st esses st essessessnsensessesnssssesssssnsensensesnes | sesersnsas 422,376 | ............ 419,678 | ............ 422,376 | .ooovrnnnnd (V] [FP 0 0 0 0 0
C Stocks - Mutual Funds
00769G 53 5 |LSV SMALL CAP VALUE INST................ I | 02/01/2018 | Not Available..........c..cccoveriiiiiiiiiiniinniians 10/01/2018 | Not Available..........c.ccccovvvinniciiinniiicinans | v 2,669.473 | .............. 42,131 42,131 0
9299999. Total - Common Stocks - Mutual Funds..... A3 ] 42124 ] 42,131 0 0 0 0
9799998. Total - Common Stocks ..464,507 464,507 0 0 0 0
9899999, Total - Preferred and Common Stocks...............ccccvverererrinnns 464,507 ..461,802 | ............464,507 . . 0 0 0 0
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..........c..iruiiiiiis  roeieiieeeiieiieees et eee ettt snninnnes | aevienes 1,237,458 | ......... 1,229,843 | ......... 1,234,114 | v, (V)] [ (3,344) 0 (3,344) 0 0




Annual Statement for the year 2018 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| ~Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
c Stocks - U.S. Property and Casualty Insurer
46226@ 10 9 |IOWA AMERICAN INSURANCE COMPANY 7,892,926 1,000,000.000 | ....oovvveeiiicriniines 100.0

1199999. Total - Common Stocks - U.S. Property and Casualty Insurer............ccccooovesnnnnenns 0 7,892,926 0 XXX XXX

1899999. Total - Common Stocks.. 0 7,892,926 0 XXX XXX

1999999. Total - Preferred and Common Stock 0 7,892,926 0 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

E17, E18, E19, E20, E21, E22, E23



Annual Statement for the year 2018 of the IOWA MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

1 3 4 5 6 7

NAIC Designation
and Administative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value $.....174,322  Book/Adjusted Carrying Value $.....174,322
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §......... ONAIC2: §......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §......... ONAICE: §......... 0

E24



Annual Statement for the year 2018 of the IOWA MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value $.....174,322  Book/Adjusted Carrying Value $.....174,322
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Annual Statement for the year 2018 of the IOWA M UTUAL I NS U RAN C E CO M PANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
ThE BANK OF NY MEIION........ccvuiiiiiiiiiiiii bbb bbb bbb bbb seniens | enirns 10,847 | XXX
FIrst CENraAl STAE BANK..........c..ivuivieiieiiesicicie ettt ess s ses s st s s s s st b s s s bbbttt nnnenns | srenianes ....(1,370,582) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0
0399999. Total Cash on Deposit: XXX XXX 0 0
0499999. Cash in Company's Office. XXX XXX XXX XXX XXX
0599999. Total Cash XXX | XXX 0 0 ....(1,359,485) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (1,735,476) | 4. April (390,742) | 7. July. 1,077,235 | 10. October. (1,413,355)
2. February. (1,183,850) | 5. May (1,126,319) | 8. August 619,395 | 11. November. (2,641,321)
3. March (1,011,284) | 6. June (4,668,378) | 9. September. (1,828,554) | 12. December. (1,359,735)
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
316175 10 8 |FIDELITY IMM:GOVT | 12/31/2018....... 2280 | oo | 8,859,121 22874 4,276
60934N 20 3 |FEDERATED INS PR OB INST. 02/18/2014....... 2.540 3
8699999. Total - All Other Money Market Mutual Funds. 22874 4,276
22,874 4,276

8899999. Total - Cash Equivalents
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IOWA MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida
11, GEOMGIA.ueerereerrermereserenseresseees
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr .
16.  lowa . | Property and Casualty 2,100,357 2,032,485
17, Kansas.......coooeeveemereeviinseniirnn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland
22.  Massachusetts
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir
31, New Jersey..
32. New Mexico.
33 New York
34, North Carolina..
35.  North Dakota....
36.
37.
38.  Oregon
39.  Pennsylvani .
40.  Rhode Island.........cccccoveveerereenenns ({1 I
41, South Carolina
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WiSCONSIN......ovvrvererernererereeeen W s
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0
59.  Total XXX XXX 2,100,357 2,032,485 0
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0
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