PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

L
ANNUAL STATEMENT

For the Year Ended December 31, 2018
of the Condition and Affairs of the

MOTORISTS MUTUAL INSURANCE COMPANY

NAIC Group Code 291, 291

NAIC Company Code..... 14621 Employer's ID Number..... 31-4259550

(Current Period) (Prior Period)

Organized under the Laws of OH
Incorporated/Organized..... November 8,
Statutory Home Office

Main Administrative Office
Mail Address

Primary Location of Books and Records

State of Domicile or Port of Entry OH us

1928 Commenced Business..... November 27, 1928

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215
(Street and Number) (City or Town, State, Country and Zip Code)

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215
(Street and Number) (City or Town, State, Country and Zip Code)

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

471 EAST BROAD STREET .. COLUMBUS .. OH .. US .. 43215

Country of Domicile

614-225-8211
(Area Code) (Telephone Number)

614-225-8211

(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)

Internet Web Site Address MOTORISTSINSURANCEGROUP.COM

Statutory Statement Contact AMY E KUHLMAN 614-225-8285
(Name) (Area Code) (Telephone Number) (Extension)
ACCOUNTING@MOTORISTSGROUP.COM 614-225-8330
(E-Mail Address) (Fax Number)

OFFICERS
Name Title Name Title
1. DAVID LYNN KAUFMAN CHIEF EXECUTIVE OFFICER 2. MARCHELLE ELAINE MOORE SECRETARY
3. JAMES CHRISTOPHER HOWAT TREASURER 4. THOMAS JOSEPH OBROKTA JR. PRESIDENT
OTHER

GREGORY ARTHUR BURTON EXECUTIVE CHAIR TERESA MARIE KING CHIEF CLAIMS OFFICER

JOHN CHRISTOPHER KESSLER CHIEF STRATEGY OFFICER ANTHONY LASKA CHIEF INFORMATION OFFICER

WILLIAM JOSEPH MCGEE, JR. CHIEF RISK OFFICER MARCHELLE ELAINE MOORE CHIEF LEGAL OFFICER &

GENERAL COUNSEL
DIRECTORS OR TRUSTEES

W. MARSTON BECKER JOHN JACOB BISHOP YVETTE MCGEE BROWN GREGORY ARTHUR BURTON

KEVIN JOSEPH CRAIG THOMAS VINCENT FLAHERTY ARCHIE MASON GRIFFIN SANDRA WERTH HARBRECHT

DAVID LYNN KAUFMAN DAVID LEE RADER ROBERT CHARLES SMITH STEVEN FRANK WHITE

State of........ OHIO
County of..... FRANKLIN

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement.

(Signature) (Signature) (Signature)
DAVID LYNN KAUFMAN MARCHELLE ELAINE MOORE JAMES CHRISTOPHER HOWAT
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
CHIEF EXECUTIVE OFFICER SECRETARY TREASURER
(Title) (Title) (Title)
Subscribed and sworn to before me a. s this an original filing? Yes [X] No[ ]

This 8TH FEBRUARY 2019 b. Ifno 1. State the amendment number

2. Date filed
3. Number of pages attached

day of




Annual Statement for the year 2018 of the MOTORISTS 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. tr8ASUIY SECUMEES.........cveeveeeierecieiseee et ssses e snbnes | erensenens 35,965,444 | ............. 34 | 35,965,444 | ... | s 35,965,444 | ............. 34
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCIES..........cuvuevrereeeivievsiereeseesseeserenes | eveerereninnns 832,641 | .cooevan 0.1 | oo 832,641 | .o | e 832,641 | .coeennn 0.1
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.............ccccceeeevees | ceveivenne 16,800,971 | ............ 16 | e 16,800,971 | ..oveieeeeieeeens | e 16,800,971 | ............. 16
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations.............ccccoeevieeiveeecreeieens | e 18,423,225 | ............. 17 | 18,423,225 | ...oveeveveeeeeeeenn | e 18,423,225 | ............. 1.7
1.43 Revenue and assessment 0bligations.............ccvverereneenreneinceneneennssens | ceveees 156,394,304 | ........... 147 | ... 156,394,304 | ...oovveerrereeens | e 156,394,304 | ........... 14.7
1.44 Industrial development and similar obligations.............cccoeeeeviveeviveiens | vevvieienns 2,383,444 | ... 02 | .. 2,383,444 | ... | e, 2,383,444 | ... 0.2
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL.............ccooeveveveieieieeseeseieeis | covevirins 4,033,676 | ...........04 | .......... 4,033,676 |..cooveeererereriieiies | e 4,033,676
1.512 Issued or guaranteed by FNMA and FHLMC.. 68,571,315 v 08,571,315 | ... ..68,571,315
1513 Al 0NN ...t nesnees | neiseesieeees 502,099 | ...c.cccec..0.0 | v 502,099 | ..o | e 502,099
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccooee | covvnienes 7,814,245 | ............. 0.7 [ oo 7814245 | ..o | e 7814245 | ............. 0.7
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 All OhE ...t | eereeees 82,724,762 | ............. A — 82,724,762 | ... | s 82,724,762 | ............. 7.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDII SECUMHES)......vovvviesiesesciiet st | seensens 188,791,743 | ........... 7.7 | . 188,791,743 | ..o | i 188,791,743 | ........... 17.7
2.2 Unaffiliated non-U.S. securities (including Canada)...........ccccevevveererveveseiiens | vevvevee 71,003,815 | ............. 6.7 | oo 71,003,815 | oo | s 71,003,815 | ............. 6.7
2.3 Affiliated SECUMLIES.........evvrereeriririeeiseeereriesienisnsessssssssssssssssssssnsnes | senssnssnsssssssssneene | neeennensei0:00 | i | | e 0 [ oo 0.0
3. Equity interests:
3.1 Investments in MUtUAI FUNDS...........ccueveeveieeecceee e | ceveenes 44,979,029 | ............. 42 | 44,979,029 | ..ooovveerieeerieens | e 44,979,029 | ............. 4.2

. Total invested assets

3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated

33

3.31 Affiliated

3.32 Unaffiliated.

Other equity securities:

3.41 Affiliated

3.42 Unaffiliated

Other equity interests including tangible personal property

3.51 Affiliated

3.52 Unaffiliated

Mortgage loans:

4.1 Construction and land development

4.2 Agricultural

43

44

45

46

Real estate investments:

5.1 Property occupied by Company..........ccceevererisrneinerenns

5.2 Property held for production of income (including §.......... 0
property acquired in satisfaction of debt)....

34

35

Multifamily residential properties..........cccccoovevivereeeerennnns
Commercial I0aNnS..........c.ccueveevevereeeeeeeeeeee e

5.3

satisfaction of debt)..........cccevevevivieicieecce e
Contract loans
Derivatives
Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

Publicly traded equity securities (excluding preferred stocks):

under lease:

Single family residential ProPEries.........c..rureeererrurerreereerrereeseeseereeeseeseeeesesenees

Mezzanine real estate [0anS...........cccveiereinieien e

Property held for sale (including $......... 0 property acquired in

. Cash, cash equivalents and short-term investments.............ccccccoueveivevieicicercennennns
. Other invested assets

.......... 34,561,269
..111,370,415

.......... 59,383,335
............ 3,505,494

.......... 28,032,376

............ 1,790,594

............ 1,063,370

.......... 34,561,269

.......... 59,383,335
............ 3,505,494

.......... 28,032,376

............ 1,790,594

............ 1,063,370

111,370,415 | ....

.............. 34,561,269
...111,370,415

.............. 59,383,335
................ 3,505,494

.......... 20,550,623 | ............1.9 | 20,550,622 | ..o | 20,560,622 1 ..o 1.9
........ 104,486,783 | ............9.8 | ...... 104,486,784 |.........occooocvvviinnns | voov..... 104,486,784 | ........... 9.8
..... 1,064,180,013 | .........100.0 | .....1,064,180,014 | .......cccccoee.......0 | .........1,064,180,014 | ........100.0
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Annual Statement for the year 2018 of the M OTO RISTS M UTUAL I NS U RAN C E CO M PANY

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........cuiureeireeereieiieeeseeseessseseeessstese st ssse sttt et s st s st n b ents 30,063,103
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............oeurrerrerrurirrrinrereineessensieesseessesses s ese et ssessessesseses 1,689,637

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........cccceuiiiiiiieereeeeee s 901,734 2,591,371
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.......oiiiii bbb

3.2 Totals, Part 3, COIUMN T ... ettt ettt bttt ae bt et en s e st st et s sntenansnesssnaetananeneas 0
4. Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18...........cviuiieieiiesieie ettt ettt e a sttt en s st s s e s et s st na e s bt s s s e sesanaanes 469,302
5. Deduct amounts received on disposals, Part 3, COIUMN 15.............ciiiiiieiciceese ettt bbb bbbt b s e sa e 1,238,556

6. Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, Column 15

6.2 Totals, Part 3, Column 13... 0
7. Deduct current year's other-than-temporary impairment recognized:

7.1 Totals, Part 1, Column 12....

7.2 Totals, Part 3, COIUMN 10......c.iiiuiiiiiiiitiieiriet et 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt sttt a ettt en s et ss st s st es s sea et enasbasantenas 997,371

8.2 Totals, Part 3, Column 9.. 11,507 1,008,878
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) 30,876,342
10.  Deduct total NONAAMITIEA @MOUNLS...........c..iiiiiiiiiiiriiii bbb bbb
11, Statement value at end of current period (LiNe 9 MINUS LINE 10)..........ceieiiuiuieieicieteieie ettt bbb s s saes 30,876,342

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 OF PHIOr YEAI..........cvevciiiriiieiiisieie ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cceirieieieiieie ettt saes

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........ccuriierierineineireinenereieesseseeeee st eeesessnes 0
3. Capitalized deferred interest and other:

3.1 T0talS, Part 1, COIUMN 2.ttt ettt a e a et n et a st st e ss e st s st esnsnanssesetasanssessnens

3.2 Totals, Part 3, COIUMN 1. ... 0
4. ACCTUAL OF BISCOUNL. .....veoeeereeiii et 8RR
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9

5.2 Totals, Part 3, Column 8 0
6. Total gain (loss) on disposals, Part 3, Column 18
7. Deduct amounts received on disposals, Part 3, Column 15
8.  Deduct amortization of premium and mortgage interest points and COMMIMENE FEES............curiierrirrieirereee ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13......eceeeeeeeeee ettt ettt s s ettt s et et sn s te s s st es s snansseaetenanenessnans

9.2 Totals, Part 3, COIUMN 13.........iiiiiii s 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COlUMN T1........iiiir b

10.2 Totals, Part 3, COIUMN 10..........couiieiieieiccete ettt ettt ettt sttt a ettt ss bt st s en et s s e et e st s naetans 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10)...........ceceevrrrreriereererieeereeee s 0
12, TOtal VAIURLION @IOWANCE.........ourveeivieiiiriiiiitiee ettt R bbb
13, SUDLOLAL (LINE 11 PIUS LINE 12)....cverievecvieeie ettt sttt et s st se bt se st s bt bes bt e st s s st st es sttt es s et s e s b s e s sanes 0
14.  Deduct total NONAMITE GMOUNLS...........c..iiiuriiriiiriieiieii iR
15. Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14).........currurirrnreriinrniessnsisssesssssessssssssssessessssssessesssssssssassssssessessssssnses 0
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Annual Statement for the year 2018 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAI...........cuiurerireeiiieiieeeseeses sttt ssse sttt sf st st s e bt ent s 139,729,708
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........ccrurrerirrurieinrirniserssss st ssessssssessenes
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........ccoiiuiiiiieiieeee et 5,043,048 5,043,048
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 6.
3.2 Totals, Part 3, COIUMN 12........coouiiiieieeecesee ettt sttt bbb st b st 0
A, ACCIUAL OF BISCOUNL........ooiiiiiiiiii bbb bbb
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13........imiiiiriireiiieesieeeieesiesi s (3,850,759)
5.2 Totals, Part 3, COIUMN O......ouviceeeceeeeeee ettt ettt sttt a et en et astes s s eass st es et esnsnensananeasans (3,850,759)
6. Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 19.........c.cuiieiieieiceseiee ettt es ettt s bbbt s st en st et s s s et ss st et na s bt s s e sesanaanes 38,413
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............coeuiuiriieieeiiiie ettt ettt bbb bbb bt see bbb 2,278,338
8. Deduct amortization of premium and AEPIECIALION. ...........cccviiiveiiiie ettt bbb bbb s bbb s bbb bbb s st b st et st snas
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17.......iviiiiiieceieesiesei st 70,389
9.2 Totals, Part 3, COUMN 14........ooeeeeceeeeeeeee ettt sttt n et saetes e nasssess s e st esnsnansanansasans 70,389
10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, Column 15...
10.2 Totals, Part 3, Column 11....... 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)... 138,752,461
12.  Deduct total nonadmitted amounts....... 34,265,677
13. Statement value at end of current period (Line 11 minus Line 12) 104,486,784
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 Of PHOK YT .........ccviueiieiiiirieie ettt bbbt s s bbbttt 844,324,734
2. Cost of bonds and stocks acquired, Part 3, Column 7 351,017,781
3. Accrual of discount 675,585
4. Unrealized valuation increase (decrease):
4.1 Part1, Column 12........... 823,803
4.2 Part2, Section 1, Column 15..
4.3 Part2, Section 2, Column 13.. (40,369,679)
44  Part4, Column 11........... (13,894,252) (53,440,128)
5. Total gain (I0ss) on disposals, Part 4, COIUMN 19.........cciiiiiieiceiee et b e bbb bbb b a b s b st bbb bbb bRt bbb ae b bt bt st sas 14,489,770
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.iiiiiiiiieieiccee et 245,084,375
7. Deduct amOrtiZation Of PIEMIUM..........cciieiiicrcicte ettt e b e s bbb bbb e b s s bbb bR bt bbb R b bR A bbb R bbb b st bbb s st st baes 3,695,713
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15 ...
8.2 Part2, SECHON 1, COUMN 1. ...ttt ettt sttt ae ettt se b st et es et en et b ns et esnsees
8.3 Part2, Section 2, COIUMN 16.........cc.iiiiiiiiiier s
8.4 Part 4, COMUMN 15, ...ttt bbbt bbb bbb s bbb bbbt 0
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN T4
9.2 Part2, SECtion 1, COIUMN 17 ...
9.3 Part 2, SECHON 2, COIUMN 4.ttt et ettt en et et n s s s s s s s e e s et e s et et et et et et et et eeeesesesees
9.4 Partd, COIUMN 13....cooieieieieeiieeeseess st 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiN€ BR(2).......ccovuriurierrurenieneereineineissieesseseieesseeseesesseses
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10).........cccceveriirririeiiiereieeietese ettt s ettt snen 908,287,654
12. Deduct total NONAAMITE GMOUNLS...........c..riiriiriiiiiiiieii bbb 246,428
13. Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiveieiiiieeieieiecte ettt s s s sttt s bbb s st s st b s sens 908,041,226
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Annual Statement for the year 2018 of the MOTORISTS 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 41,881,626 41,388,045 ...40,106,788 ...40,563,180
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............... 41,881,626 41,388,045 ...40,106,788 ...40,563,180
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | cveviissiesiienieneans 17,800,971 | oo 18,089,864 | ...coooovreries 18,390,149 | oo 16,650,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS.....ccoveerieiieiieiinieenes | e 17,884,638 | ..ccovererans 18,040,741 | ..o 18,341,620 | ....cocevvvenee. 18,470,000

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...ooserenirersecenenrnsrienes | cnereessrescreenns 233,652,029 | ..ooooovriniriinnns 235,088,613 | ...cocovvrrencienn: 240,200,458 | ....ooovrenerinnn: 221,164,455
Industrial and Miscellaneous, 8. United States........ccceovvvrveeees | e 272,018,604 | .....coevverneee. 270,915,116 | .ocvvevrrernna 272,864,450 | .....coovveeee 270,078,073
SVO Identified Funds, Bank Loans 9. €anada.......ccovevmmrrinereieriins | e 4,763,538 | covooveiriririinan 4,702,398 | ..o 4,749,905 | ..oovvvrrrirriinn 4,750,000
and Hybrid Securities (Unaffiliated) 10. Other Countries........ccocoovvereine | oo 66,240,277 | oo, 65,293,924 | ..coovereana 66,192,173 | oo 66,047,000
11, TotalS. o | rereessieneneenn: 343,022,419 | oo 340,911,438 | ..ccooovvvrvnrnenns 343,806,529 | ....coovrrrerennn: 340,875,073
Parent, Subsidiaries and Affiliates 12, TOAIS.....cviveieeieiieiesieieiesiesiens | et sesissieseesesissiesens | ceseessssssesesessessessssessssssssess | crossesesssssssssssssssssessessstassass | crssssssesssssssessesssssssessessssnsans
13. 654,241,684 | ... 653,518,701 | ... .660,845,543 637,722,707
PREFERRED STOCKS 14.
Industrial and Miscellaneous (Unaffiliated) 15.
16.
17.
Parent, Subsidiaries and Affiliates 18.
19. .0
COMMON STOCKS 20.
Industrial and Miscellaneous (Unaffiliated) 21.
22. Other Countries. ....cccvevenmeeens | covnmereensnennseences 3,976,559 | oo 3,976,559 | oo 4,520,856
23, TOtalS....ooereerrresreressnrserersenes | cveerersneenns 159,854,938 | ...cooovverinnnns 159,854,938 | ...cocovvvrrennnes 159,721,841
Parent, Subsidiaries and Affiliates 24, Totals.....cooviniiniiniinciniinei | i 94,191,032 | oo, 94,191,032 | ..oovviniienis 88,070,212
25. Total Common Stocks......ee. | cccovvvrnerecnnne 254,045,970 | cooooovvrinirinnnns 254,045,970 | ..ccovvvveernnienns 247,792,053
26. Total StOCKS.....ccemeremmeressenns | corencriiniiiinins 254,045,970 | .oooovririiennnes 254,045,970 | ..ccovovvieeicnenns 247,792,053
27. Total Bonds and Stocks...... | ......ccccocounee 908,287,654 | ......ccovvvvenec. 907,564,671 | ..coovvererenn 908,637,596
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Annual Statement for the year 2018 of the MOTORISTS MUTUAL INSURANCE COMPANY
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 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 (a)

U.S. Governments

......................... 6.4
...................... 0.0
...................... 0.0

......................... 95
......................... 0.0
......................... 0.0

15,005,067

....12,649,266

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

............. 17,884,638 | ..oeoveeeeeeieieens

47 TOtAIS. ..vecsrsrssnsesssssssnssisssissessissessessessessnssnnns | eonsenenesens ] 3383, 119 | iviininnnnn 3,345,481 | 1iiiii06,102,285 | .. 586,632 | v 487,124 | s XXX | 17,884,638 | 27 [ 27,663,231 | .cooveirinrinniiens 49 | 17,884,638 | oooveiriinriiniiniis 0
U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

........... 239,357,636 | ...ovovrrrrrrnrn 24 | 1233,652,029 | .o

........................................................ 0.0 [ e | s

........................................................ 0.0 {1 | e

........................................................ 0.0 [ oo [ e

........................................................ 0.0 [ oo [ e

........................................................ 0.0 [ | e

........... 239,357,636 |..ccooovrisrinnnnnn 424 |10 233,652,029 | 0




Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M 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 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 (a)
Industrial and Miscellaneous (unaffiliated)

6.1 NAIC1... ..14,321,219 122,102,670 |. .97,089,074 | .. 15,615,625 |.............18,825,253 | .........XXX.. ...267,953,842 | .. . .155,598,526 ...221,036,248 | .............46,917,594
............... 5,790,030 | .... 33,166,386 |.............18,338,133 11,721,474 | ..............7,255,682 | ........XXX reeennen03,970,008 reeennnn.06,896,947 |...............9,374,758
XXX orvvvvrnrinne | cevnrrernenninsnnineend0 o000 |, 1,996,420 | ..ovvevevivrierineen04 [ [ e

XXX

XXX
XXX
XXX

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 MOTORISTS MUTUAL INSU RANCE COMPANY
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 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 (a)
11. Total Bonds Current Year
111 NAIC T (d)........43,282,380 |........... 229,858,940 | ........... 233,646,204 |............. 43,238,943 | ............ 29,146,639
11.2 NAIC 2 5,790,030 |..cccveueen. 33,166,386 11,721,474 | e 7,255,682
11.3 NAIC 3... .0 .0
11.4 NAIC4 0
11.5 NAIC5 0
11.6 NAICG... .0
11.7 TotalS.....ovveerrireenes 54,960,418
11.8 Line 11.7:a52 % 0Of COL 7..oovivveiererieiesssssssssnssisssniennes | convernsennssnssrsnrnnne LoD | svvnrnssrnnrneennnneb01 | e384 | e, 8.4

12 Total Bonds Prior Year

121 NAIC 1ocrecrreseeeseseessissssnensesssssssensssneenennns | coeneeneenn 0,921,900 | i 177,310,948 | ...........209,868,949 | ............. 39,986,164 29,922,237 | .ovevvevvnrenenirennenen | verrieen e XXX [ e XXX [ 00000...498,010,198 | o883 | 456,721,635 |............. 41,288,562
12.2 NAIC 2... ..33,240,575 |. .15,700,194 | .. 10,941,111 4,088,127 54,625,601 |.. ..9,344,407
12.3 NAIC3... ..1,996,420 |.. ...1,996,420 |..
124 NAIC 4.ttt | coesteeess s sesseninns | sessessnstneesseninsineniens | eteeresseninenneesinninnes | ressenensnenessnnenenneenes | senensesnsseesesnen | srnrenesnneenesns | e XKKunrinnnnes e XXX | e | 000 |
12.5 NAIC Bttt | sresteeinessessessestseesiens | feeesessestasensssessessnnsnes | sessesssesssessassnennssenes | nessessessnsssessssessassnenns | sesseenesesssnsneneesssnsenes | eesensessseenesenseesnensesses | eenenseens KKK uernennnnne | wreerneene KKK rtreirernen | (C)eererrnrrneereirerrneenc | v 00 | oo e
12.6 NAIC6
12.7 Totals.....covverererniines ...40,921,900 | .... ...227,565,563 | .. ...34,010,365 563,976,626 | ...
12.8 Line 12.7 as a % of Col. 9. A ...40.4 ...6.0 ....100.0 |....
13. Total Publicly Traded Bonds
131 NAIC Tttt | eesessenens 38,033,668 |........... 207,756,142 | ........... 217,203,850 | ...cvvnvnes 43,238,943 |............ 26,022,909 | ...cooverrenireneiieersnnne | veeeenen 532,255,512 | 812 | 456,721,635
13.2 NAIC 2 ....5,790,030 | .... 29,744,571 | .covvnvne. 17,345,147 | .....cooec. 10,848,025 |........c...... 3,169,174 | oo | ei000en06,896,947 | i 102 | 54,625,601
13.3 NAIC 3... .1,996,420

Totals
Line 13.7as a % of Col. 7.....
Line 13.7 as a % of Line 11.7, Col. 7, Section 11

............. 43,823,698
. w13
......................... 6.7

............. 54,086,968
..... 9.0

14. 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

............. 22,102,798
............... 3,421,815

............. 16,442,354
992,986

............... 3,123,731

............ 4,086,507 |....

5,248,712 | ....
. .93
......................... 0.8

.25524,613 |.

...31.0
...... 2.7

17,435,340 |..

..... 1.6
..... 0.1

873,449 | ...

0.0

.0 .

56,292,352 | .
.100.0 |..
......... 8.6

(@) Includes $.....53,221,057 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....944,317 current year of bonds with Z designations, $.....961,750 prior year of bonds with Z designations and $

(c) Includes§$.......... 0 current year of bonds with 5GI designations, $

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

0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

..... 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.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....1,203,128;

NAIC 2§

.......... 0; NAIC3$

........ 0;

NAIC 4§

0; NAIC5S.........

0; NAIC6S......... 0.

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




Annual Statement for the year 2018 of the MOTORISTS 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 12,514,459 | ..........11,412,249 |. ..6,299,599 |... ..36,798,085
1.2 Residential Mortgage-Backed Securities... . . . 583,391 | .. . ...4,033,676 ...4,829,354
1.3 Commercial Mortgage-Backed Securities..... ...260,492 |. 656,908 |... 132,465 | . . 1,049,866 | .... 02 |.. 1,130,309
1.4 Other Loan-Backed and Structured SECURIES. ..........ccovvvveievrieiieiieiis | eoereisisieieiseissienans SRR s s e XX e | e 0]... 0.0 [,

............ 15,005,067 |............12,649,266 | .............. 41,881,626 cennn..53,367,016

.47,407,353 ..36,798,085 |.
...4,033,676 |.

1,049,866 |.

............ 41,881,626

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

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 7,383,115 | 3,345,481 ...6,102,285 ....586,632 |....oco0ee 467,124 | o XKX e |0 17,884,638 | 27 [ 27,663,231 | o9 [ 17,884,638 | ..o 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBIGALIONS. .........cveveieiicieieeeeceie s | seeseesinns 11,942,407 | ............ 54,643,034 |............ 87,873,968 |.............. 2,394,699 |...cccoovrnne 733,512 | ... D 0.0, S IR 157,587,620 | ..covvvevrrrrrnnn. 24.0 | ... 186,180,904 | ..coovvvvvrrrnne. 33.0 | 157,587,620 |...ccovvvereerrrrrreinnns
..2,276,665 | .......... D 0.0, S P 75,287,707 | cooevereveiienne ) P 53,098,066 | .....cccovvrverierrenn4 | 75,287,707

8,116,017 | ........... 26,879,089 |............ 20,256,939 | ............ 17,758,996
.19,403 ..28,584 | ...

LAT987 L 00| .. ...18,665 | .... 00| .. . AT,987 .

728,715
.......... 108,859,621

Industrial and Miscellaneous (unaffiliated)

1SSUET OBlIGAtIONS.........ceuveieriiei s | resesinnians 8,688,919 |..........110,665,240 |............ 50,837,778 |............ 27,220,324 16,241,455
................. 119,279 116,776 . .

1,730,386 |. .55,222,611 |. 14,783,857

9,572,665 |. 9,183,655 |. 25,267,040

0,111,249 | ..........155,269,057 | .......... 115,427,207 56,292,352

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
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M 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 1 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
9. SVO Identified Funds
10. Bank Loans
10.1 Bank LO@nSs - ISSUEA.........covriveiriiiririirereste s
10.2 Bank Loans - Acquired
10.3 Totals
11. Total Bonds Current Year
11,1 1SSUET OblIGAtIONS. .......vveveeerieieieiiee e | ereerenens 28,807,684 |.......... 189,023,229 | .......... 165,172,236 |............ 36,501,254 |............ 34,060,107 | .......... )0, SO B 453,564,510 | .ovovrerreiinns 69.2 | . D0.% G S )., SO S 437,323,054 | ............ 16,241,455
11.2 Residential Mortgage-Backed SeCUMtIEs...........coeurireireinieereiniiiens | eeeeriinenns 8,681,780 |............ 29,014,374 | ............ 21,544,654 | ........... 18,459,163 | ...covvenee. 2,342214 | ........ ) 0., SO P 80,042,186 | ..ovvvrereienne 122 [, )0.% I S )., SO IS 80,042,186 | ..ovoeveerereeeieiinenns 0
11.3 Commercial Mortgage-Backed SeCUNtIES. .........coverrevreerienieieiriieieinies | e 2,010,281 |............26,238,554 |...........55,355,076 | ...ccoovnirniinrerneen0 | o0 e ) 0., SO P 83,603,911 | oo 128 [ )0.% I S )., SO IS 68,820,055 |............ 14,783,857
11.4 Other Loan-Backed and Structured Securities............ccccoovvvvevvivcviieees | evvieeiens 9,572,665 |.......... 18,749,170 | ....c....e.e.9,912,370 | cvevvvvcicieiceeeenn0 | 0 etk XXX | 000000000 38,234,205 | D8 [ 9,9.9. N XXX e 12,967,165 |............ 25,267,040
11.5 SVO Identified FUNDS.........ccoiurieriiriieiininceieeeseeeesissiseiseneesseies | oo XXX [ erreenee XXX e [ e XX i e XX i | e XK e | e | 0 | 0.0 [, )..9 N IS ) .0, S
11,6 BaANK LOBNS......cuviiiiieiiiriieies et neneies | ersbesssessnssssssnnsanas 0 [0 [0 [0 L0 [ e XX | v |00 i D00, S I XXX
117 TORAIS oot | e 49,072,410 |.......... 263,025,327 | .......... 251,984,336 | ............ 54,960,418 |............ 36,402,321 | .0 | 655,444 812 | .o 100.0 e ).0.9 GO IS ), 9,9, SO IR 599,152,460 |............ 56,292,352
11.8 Line 11.7.85@ % 0f COl. 7....cviviiiiiiiiiiieisnissinersnssises e | ersenessssssenssesenes 75 | i, 401 | s 384 | i 84 | i 56 | o000 | i 100.0 i XXX [ D00, ST I D0, SO [FPR [ . 8.6
12. Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS. .......vvveeeriiieiiseeie e | ereeennens 29,007,767 |.......... 159,631,445 | .......... 185,716,714 | ... 39,668,978 |........... 32,620,287 | .......... ) 0., SO PO ) O.0. SR IO ) .0, SO U 446,645,190 | .oooveerernns 792 | 429,077,054 |............ 17,568,136
12.2 Residential Mortgage-Backed SECUMtIES..........coveurerreirenieneinieiieins | eereereenenns 8,272,253 |...covnu.. 23,701,777 | .cooveen 15,142,313 | oovvenee. 10,335,062 | ...oovenenee 1,390,078 | .......... ) 0., SO PR D.0.% G S ) .0, SO IS 58,841,483 58,841,483 | ...covvvererrrirririns
12.3 Commercial Mortgage-Backed SECUMtIES............veererrerreinerrieereiens [ covereereennneens 496,603 |.............. 9,183,142 | ............ 24,630,404 | ..o [ e | e XK s e ).0.% N S ) .0, CO IS 34,310,149 21,795,042 | ............ 12,515,107
12.4 Other Loan-Backed and Structured SECUMtIES. .........ocvvmeuierieereireiniies | eeeireinenns 3,145,276 | ............ 18,035,159 |...covvvenee. 2,076,133 | .oiieeene923,235 | e | e XK [ ).0.9 O S ) .0, SO ISR 24.179,804 | .o 3 | 3,630,077 |.coveeenes 20,549,727
12.5 SVO Identified FUNDS........ccovvrierrerrirrrnrnereeenennnesssesneneneennnns | eenenee XX ewrrirrinins [ ervieeeed XX e | e XX i | e e XK | e e XK e [ e ).0.% N S )0, O IO (0 PR 0 K 0 I OO
12.6 BanK LOANS......ccccovrieivicieiniierieseieesiseisiseeesssensssssesessssessssssesenns | eeenees XKernirnieens | eonrnnese XK | eereeeee X | eireeeee XK | e XXX e | eveeecee XXX e | e D00, S 0.0, ST PR D00, SR [N 0.0, SN IR 0.0 S
127 TORAIS. ..ttt | sreeseniees 40,921,900 |..........210,551,523 |..........227,565,563 |............ 50,927,276 |............ 34,010,365 | .oovvvvnereiereeenn0 e XXX [ XXX | i
12.8 Line 12.7.35@ % 0f COl. 9....cviviiiiiiiiicieisssi s | erssnisnsssesensnsenes 73 | 373 | 804 | 9.0 | i 8.0 | o000 | XXX [ XX [ v 100,00 e XKX s [ i
13. Total Publicly Traded Bonds
13.1 1SSUET OBlGAtIONS. ......cvvveieriiicierieciie e | ceeeinninees 28,807,684 |.......... 181,858,446 | .......... 164,179,250 |............ 35,627,805 |............ 26,849,870
13.2 Residential Mortgage-Backed Securities... 8,681,780 |. 29,014,374 | ...........21,544,654 |. 18,459,163 | ... 2,342,214 ..80,042,186 ..58,841,483 ..80,042,186 |.
13.3 Commercial Mortgage-Backed Securities..... 1,847,689 |. 18,875,989 | ... 48,096,377 | cooovoveiirieieirieieines | revreinereieessneeeensinnnn ..68,820,055 v 21,795,042 ..68,820,055 |.
13.4 Other Loan-Backed and Structured SECUMtES..........oveevereeinenrireirninne | corrirneeneens 4,486,546 |.............. 7,751,904 | oo 728,715 | e [ ereereineneeneinenenenieene | crenenee XX K [ 12,967,165 | 2.0 | 3,630,077
135
13.6
137 TOtAIS..c.oecee et ensesensennnes | cennnenen 83,823,698 | ..........237,500,713 | .......... 234,548,997 | ............ 54,086,968 |............ 29,192,083
13.8 Ling 13.7.85@ % 0f COl. 7...uvuirieeicicirenenereienieeseieeseissieesessennnees | eernnensenesssnessnees [o3 | oevrreensineeneeneens 39.6 | v 391 | e 9.0 | oo 4.9
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11..........cccocevevervreeecees | covrverircirernnn, 6.7 | oo 36.2 | v, 358 | o, 8.3 | oo, 4.5
14. Total Privately Placed Bonds
14,1 1SSUET OblIgatioNS.........cveiveieiciieieesceeseee e sssssesenns | cenessssesessesessessessnnes | conenieneee [ 164,782 | e 992,986 |........ ..873,449 |.............. 7,210,238
14.2 Residential Mortgage-Backed SECUMLIES..........ccviruriririiiniieensinis | evrereieinsisssisssesenns | sreeeenssesessssssessssnnss | enssesseensssssesssssssessess | seiessessssessesssssssassnsnns | sesessessesssssssessessssasses

14.3

14.4 Other Loan-Backed and Structured SeCUrities.............cccovveeerrieriiiiees | cevvereirnnens 5,086,120 |............ 10,997,265 |.............. 183,655 | v | e
14.5 SVO Identified FUNGS..........ccovveivererieeieicee e eins | seevnaas ) 0.0 S D D00 U ) .0 SN D D00 U ) 0.0
T4.6 BaANK LOANS......cocviviveiiicieiccie et sssse s sensssens | aonsessssssesesssesessnsssens | sresessnseessssssesessnesans | aresesssesessnssessnsnsesens
P47 TOtAIS ..ot | eneneenennn D, 248,712 25,524,613 | ... 17,435,340
14.8 Line 14.7a5@ % Of COL 7..ovoevieeieeeeeceee e | cvnreniensnenieeenens D03 | e 45.3 ..31.0
14.9 Line 14.7as a % of Line 11.7, Col. 7, Section 11..........c.cooeveveveveeeeees | oerererereeea0.8 | eieiiii3.9 | 2.7

Commercial Mortgage-Backed Securities

...7,258,699
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Annual Statement for the year 2018 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year
2. Cost of short-term inVeStMENtS ACUINET. .........ceriiueiricieieice ettt tesnses | ssetesessesessssnsesessnsesessnsesesensesesanns 1,222,308 | oo 1,222,308 | oottt | eetetetet ettt ettt et et ettt et tetetetetetetetesens | sreeseseseaesasaeasssaeasaeseseasaeseaeaeseaeanaeaeaeanaeanaens
3. ACCTUAI OF BISCOUNL. ...ttt | ebbebet bbbttt (19,180) | cvvvvervrrereririreirereeeeiseiereriesienis (19,180 | cvvuvrvrreereireieisereieissie et ssesseisssenses | ceetsessessesassesseesstes et s st s e s bt n st ntens | £1eeetens ettt bRttt
4. Unrealized valuation iNCrEase (ECTEASE)..........uirirreuiiriieiseissieie ettt sse s sssssssessessnsens | sssessesssssssessessssessesssessessssssessessessssessessnsns L0 O OO PO TP BT T OO OT PP PTPTPOTRRPPRTRO
5. Total gain (I0SS) ON QISPOSAIS..........eurveirireiiiiieieiiieieiseie ettt sttt ese et s st sn s st sssesebensnses | sesesesassssesesssesessssebesenses et b ntesessesesebsnsesennn 0 | ettt s | etetea ettt et s et et ss ettt s st n sttt e st ensetesense | Shetstsetetaeaete s et e s et et R Rt e R et b e R e ket s et et e nseteses | ebessesetet e Rete stttk s ettt bttt enne
6. Deduct consideration reCeived 0N QISPOSAIS............curuieirreriiriieieieieieieirerseseeee sttt sss e eenssens | aesessesssesssesseesetessee e tessesseseesesseeseesnsesseeneea 0 | oottt es | etetesete st et et et b ettt e et b s s etesesesesensetesense | Shetseseaesassetes e e s et ettt s R et ee st esese st ansetesns | ekessesesseesete s e s et et e et et et st st n st aebenne
7. Deduct amOrtization Of PIEMIUM...........c.ueiiuiiiiiice sttt | bbb sses bbbt s bbbt 0 O OO0 OO DO PO T OSSO P SRS T SRR
8. Total foreign exchange change in book/adjusted CarMYING VAIUE............ccviieieiiinieieieisie s | seressessssssesesssses e sessessssssessesssssssessessnsns L0 OO OO OO TSP DTS EOO TP PT PP PP PTPOTRPPPRTTON
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9).........ccouuriurerrninieiniens | e eeeens 1,203,128 | oo 1,203,128 | oo 0 | et 0 | e 0
11. Deduct total NONAAMIEd AMOUNLS...........cvuevirieireiieiirei ettt | fnebte st st L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cvieiereiiiiniissieseissiessesssssssessessssssanseess | erssssssessesssssssesssssssessessssessessssanes 1,203,128 | oo 1,203,128 | oo [0 (O 0




Annual Statement for the year 2018 of the M OTO RISTS M UTUAL I N S U RAN C E CO M PANY

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

Si11, SI12, SI13, Sl14



Annual Statement for the year 2018 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Markei3 Mutual Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI.........cvviiurieieiieieteieie et s sttt ssessssensens | essessssssessessssssessesssbens s s st s bt snsns 28,082,579 | oottt | ettt 28,082,579 | ..o
2. Cost Of Cash EQUIVAIENES BCGUINEA........c.eviriieiicreiiee ettt b bbb bbbt a bbbt s s b b ssebesanas | shessssssebessesesesssse b e s s b s e s s e b b s st en s eee BAT,99T,472 | oo 7,851,809 | oo 540,139,664 |[......coevereiiereiseeeee e
BT A YeTo] (U o 17100 3| O OO 10,511 | oot L0 O OO
4. Unrealized valuation iNCIEASE (ABCTEASE)..........euurururrereriereiseiseesseeseeseesessesese e ssess s esesseseee s esseesse s s sess st s s e ssessesssessessens | H28eessessessessastse e s s esbee s b s e s et et s sb st et ns s en s 0 [ ettt ettt entes | eebebaeba bbb bbb bt s s bt a s e bbb s st n s s bent | 4eesssesast st e s ee bt bbb s bbbt st s bbbt es
5. Total gain (I0SS) ON GISPOSAS..........cuevviriiririissieieisiiete ittt b e s s a8 s st b bbb s s b st n s s s s st s sess | 4bsebsnsssessessnbes bbb s et b b s s bbb s bttt 0 [ ettt entes | Sebesse bttt bRt R Rttt s et s s s bent | Hesstes et eeE ettt s bR R ettt n bbbt en
6. Deduct consideration reCeiVEd ON QISPOSAIS..........cccucviiirireiiieieiricte ettt b bbbt s s s s b s s sesenas | saessssesessssesessssebess st s s eaebn st s s eee 532,145,026 | ..ocoveveieeeeeee e 7,850,000 | ovovveereieiieeeeeeeee s 524,295,026 | ....c.cvivereiieieieeie e

7. Deduct amortization of premium....

8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............ccvuiveieiiiieiecctes et | ebsebssssssessss s b e s s st s e bbb bbb ss et b st 0 [ ettt entes | Sebebae b b r bt tes bbb b b e e bbb bbb es s s bent | Hesssesist st ettt s e bbbt s et s bbbt en
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........cuiuieiiiiieieieissee e ssses | etsessessssessessstesses st st es bt es s st st n s st ant st sntenae 0 | ettt ettt ettt b s snsentenerantes | eetessessesstest et et sttt set et s s et sttt enten et sntentesetente | feesestesintentes et anten et et ee s st et en b et et en ettt n et nn
10. Book/adjusted carrying value at end of current period (LINES 142+3+4+5-8-T+8-9).........ccccvrerrirereriireeieiesesieeessesisssssenes | evevssisisss s sese s es s sesans 43,927,217 | oot 0 | oo 43,927,217 | oot s 0
11. Deduct total NONAAMITIED BMOUNLS...........c.ueiuiiuiiiiieieiiietiieeii ettt | eonesb bRttt 0 | ettt | e neeE b e bbbt | £EeEEeeE L e E e bttt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cuiueiiiiiieieiicieiiisieieicissiesesssiesessstessessssessesssssssssenssssnses | sossessesssssssassessssassessstessessessssessesssssssans 43,927,217 | et 0 | e R A A T 0

)

) Indicate the category of such investments, for example, joint ventures, transportation equipment:............coccoveerreerenrrrens
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SCHEDULE A - PART 1

NED December 31 of Current Year

Showing all Real Estate OW
6 7

103

Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 11 12 13 14 15
Current Year's
Other-Than- Gross Income
Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date of Last Fair Value Less Current Year's Impairment Change in B./AC.V. Exchange Change | Interest Incurred and Expenses
Description of Property City Appraisal Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.J/A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
21 story office tower & lot (141" x 282'), parking garage, and lot (474' x 100" .. | Columbus... . 01/28/1992. | ...esveet e 41,736,180 | oo | v 12,022,111 | 15,152,000 608,086 (608,086) 6,195,928 3,880,791
1 story brick office building with 2 bays, drive-thru, and lot (240" x 330") . | Blue Ash.... 1,028,800 9,824 (9,824) 47,400
1 story brick office building with 2 bays, drive-thru, and lot (210" x 530)..........cccceceveevee | cevverennee | NOrth Olmsted........ooovveeeee | OH.co | 10/01/1984. | oo | e 1118315 | e | . 531,155 | 932,300 19,462 (19,462) 55,800
1 story brick office building with 2 bays, drive-thru, and lot (214' x 571') 21,166 (21,166) 58,800
1 story brick service garage.............. 1,951 (1,951) ....3,840
11 parking lots......... 5,232 (5,232) [ orerneeeieiierieninns | e 291,095
1 story brick office building with 2 bays, drive-thru, and lot (310" x 286").... 14,372 (14,372) 46,200
Parking lots..... 1,729 (1,729) 25,313
1 story data center (19,891 sq ft) and seven acres land. 297,244 (297,244) | ..o | s 762,516
Land (.57 acreage) and structure (4,344 sq ft) e 480,000 | .o 0
Land (.49 acreage) and structure (21,172 sq ft) .1 07/09/2012. | ............ 1,305,860 | ...ooocvvriiciiiriiriins | e 1,305,860 | oo 1,300,000 | ...coovviniiiciieiiininas 0 97,863
Land (.09 acreage) and structure (1,972 Sq ft)......ocooreririnininiesssiesis s 276,100 | oo 0
0299999. Properties Occupied by the Reporting Entity - Administrative 6,128,507 979,066 (979,066) 0 7,584,755 5,053,196
0399999. Total - Properties Occupied by the REPOTING ENEY........euurruirriiesieeriisiisissisiiisisnns eessissssesssssssess s ens s sttt 36,128,507 979,066 (979,066) 0 7,584,755 5,053,196
Properties Held for the Production of Income
1 story (4,000 sq ft) building and 2 story white block warehouse (20,000 sq ft)............ |..cccoeeee. [ COlUMbUS.....cooocvvvvrcicre. | OH.... | 03/01/1990. | 10/24/2004. | .........c0.o..626,723 | oo | e 308,846 | ... 570,000 11,422 (11,422) 51,258 | ..o 10,604
2 story structure and lot (2,940 sq ft) .| Columbus... ....421,700 6,883 (6,883) 76,975 | oo 19,848
5 story (82,960 sq ft) building with 68 residential units. . | Columbus... ...780,000 | .o 0
0499999. Total - Properties Held for the Production of INCOME.........viriiiiiisiinisisrissiinnins crnseiemsssisssssssssssssssssnsssssssessssssssssnsssssnsssssesssnssesssssssssssnsssssnses | oonnerienese 2y @ 19,150 [ vvvievsrinsisrisncnniennd | oo 1,790,594 | v 1,771,700 18,305 (18,305) (V] [P 128,233 | .ooovvcn, 30,452
Properties Held for Sale
11393 Winterberry DIVE.......cooviirriniiersnissiisnssissssissnsnssesensssesseensssrsssssssensssssessens | coernnenee | PRI G i I 10/01/2018. | .....ovevveeres | e 1,053,370 | oo | e 1,053,370 | e 840,040 | ..cooovvvvvcirereiii 0 [ oo oo | e 1,530
0599999. Total - Properties Held for Sale....... oo ssisn srsesienssssnsessesssssnssssensssnsensensesssssnsensensssensersesssssnensensessssensessnsansens | eonnsernenes 1,098,370 | ovvevinrrsnnensinnnennens0 | v 1,053,370 | ..o 840,040 0 0 0 (U 1,530
0699999, TOMAIS........vvverereereeaeiiereeeessees sttt bieessens s snsesssenntsnisssnessssssinessenssssssnssesssnsssensessssssensennns | oneenners:00,081,004 | viiiisriseiseiiinnnnd0 | 30,876,340 | ooevvne 38,740,247 997,371 (997,371) 0 7,712,988 5,085,177
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SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
4 5

1 Location 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Purchase
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COUMDBUS.....ceeeeieere e OH...... 01/12/2018. | SNAffEr CONSIIUCHON. ...ttt s e setessessenns | oeseesesssesessssessesssassessnesesans | neeesesssesesnsssssesssensessnssnsnns | sessesesssssessssassessenssesssnsesnns | sesessesssssesassessesnes 134,049
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.....ooveeeiriieri e OH...... 01/23/2018. | Shaffer CONSIIUCHON. ..........vvuirririieiiriireri it | seesesiesi s bbbt ieninane | oebsesiesiessesie st ssaniense | erbsessesines s s sesseninenee | sebesseneeresiseeseniees 20,362
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.....ooveiririer s OH...... 02/01/2018. | Shaffer CONSHIUCHION. .........cvurirriiiciiireisiers e ebans | erbebssss st s st nsrenie | erbsbessesbes st ssbenrenie | crsessessessssnssessesssnssesenses | asiessesssssesessassns (14,118)
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100), occupied by reporting entity COUMDBUS.....coirviiese e OH...... 02/14/2018. | SNAffEr CONSIIUCHON. .........veerecreireieieie ettt ssessenas | oetesesssesesessessesstsnsensnssesans | neeesessessesssansessesstesssnsnnnns | sebsesesssesessssansesessssesssnsesnns | sesessessenssassessesnes 165,000
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.....oovveieireieei s OH...... 03/21/2018. | Shaffer CONSIIUCHON. ..........cvurverireriiirierie ittt | sresessessns st s st ssenieene | oebserseniessesse st sseniense | sebsersensnesesissi s s ssentnenee | sebesseneeriesssseenines 73,000
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.....ooveririers e OH...... 05/16/2018. | Shaffer CONSIIUCHON. ..........cvuierriririeiiiiserii bbb | setsessesbne s bbbt nsensnine | oebsersesies st ansenre | sebessnss et es bt sntennee | sebessessesess s ensees 63,500
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity Columbus... 06/07/2018. | Nabco Entrances, Inc... 668
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.....ooveeirriceri e OH...... 08/23/2018. | Shaffer CONSIIUCHON. ..........cvuceeririieiiiirerie it | stesesiesbns st bbb nieninane | oebsessesiessesbe st sessentense | erbsessenints s s b sebenteniee | sebesseneesessneeseniees 45,879
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COUMBUS......ovviiriieicee e OH...... 09/13/2018. | Merit CONSIUCHON SEIVICES.........cvuevuiiiiieeiseiiisiie ettt ettt s st ssessssessenss | sesessesssssesessessesssssnsesssssnsans | sesessessessessssessesnssssessessnsins | sesessesssssessssensessssssesssssessns | sesessesssssssessessesnes 235,999
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......ocvriiiien e OH...... 09/14/2018. | Shaffer Construction.............ccccocvevviinienee 5,338
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.....ooveeirieerii s OH...... 10/03/2018. | CONVETGiNt TECANOIOGIES.........vvuvereurirriiicieti ittt ninnins | cbenssesiessessssesesisssnssenisenene | cesesiessessessnssessensessessnriee | sonessesssiessessessensessessenies | soresessnsssessessnssesend 67,057
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity Columbus 12/27/2018. | CONVEIGiNt TECANOIOGIES.........vvvveivaisiiitiree ittt | ahaessseser st s enbenins | cbsesbesssessnss s sbnsbenensenins | choessesiesssnt s essessesessnstns | ceniessessnssesseesenes 105,000
5 story (82,960 sq ft) building with 68 residential units SO Columbus... 02/01/2018. | MIG Realty.... 152,856
5 story (82,960 sq ft) building with 68 residential units. SO Columbus... 03/01/2018. | MIG Realty.... . 54,189
5 story (82,960 sq ft) building with 68 residential units. SRR Columbus 04/01/2018. | MIG REMY.......courvrrrrireriiieieiiseiseievsisssiesssieines A1,808 [ v [ e | s
5 story (82,960 sq ft) building with 68 residential units. OSSR TTRN Columbus 05/01/2018. [ MIG Realty........cceeveeeeeereieireiee e 101,163
11393 Winterberry Drive Plain City. 05/17/2018. | Columbus Appraisal & Consulting COmMPaNY.............cccwuurieriiniiieiiriirisiiseiesiesees 700
11393 Winterberry Drive Plain City. 05/25/2018. | Porter & Peck Appraisers.. 700
5 story (82,960 sq ft) building with 68 residential units SRR ORTROION Columbus... 06/01/2018. | MIG Realty.... 117,396
11393 Winterberry Drive Plain City. 07/01/2018. | James C. Howat. 1,051,970
5 story (82,960 sq ft) building with 68 residential units. SO Columbus... 07/01/2018. | MIG Realty.... 46,280
5 story (82,960 sq ft) building with 68 residential units SRR Columbus... 08/01/2018. | MIG Realty.... . 46,238
5 story (82,960 sq ft) building with 68 residential units. OSSR TTRN Columbus 09/01/2018. [ MIG Realty........cceevueeeeereieireeeeeeireeeeeseeeeeens BT,162 | e | et | e ees
5 story (82,960 sq ft) building with 68 residential units [P RORRROON Columbus 10/01/2018. 39,377 | i | s | e
0199999. Total - Acquired by Purchase OO SO PO PP PSP PPOON 1,689,637 [ 901,734
0399999. Totals. 1,689,637 (U IR 901,734
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Annual Statement for the year 2018 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts | Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inBJA.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) BJ/A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
1 story brick office building with 2 bays, drive-thru, and Bond & Associates Title Agency, Inc. as
lot (485" x 332 Uniontown................. OH.. | 11/30/2018. | Qualified Intermediary for C.A.E. Properties, LLC]| .......... 652,014 | oo [ v 279,510 | ... 11,507 [ coovvvevreinnennes | eoveesensisissensinns [ e (GRI:I0) I— cerrernnenn 268,003 [ oot 737,304 | oo | s 469,302 | ......... 469,302 | ........... 40,800 | .......... 58,102
2 story (4,390 sq ft) building and lot (42,688 sq ft)........ Hurricane........cccoces WV.. | 12/28/2018. | Kevin and Chelsea Thompson 501,252 501,252 0 501,252 501,252 0 3,349
0199999. Total - Property Disposed 1,153,267 ..780,762 . coveenn(11,507) ..769,255 | .......1,238,556
0399999, TOMAIS.......rveveeeereeeseaereeseeeeeessseeeessseeeeesssessessseeesssseeeess e eess e | eeeres 1,153,267 ..780,762 11,507 |. . L0 (11,507) | .. 769,255 | ....... 1,238,556
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Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EO5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
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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./A.C.V. Income Investment | Ownership
Fixed or Variable Interest Rate | tments That Have Underlying Characteristics of Other Fixed | Instr ts - Unaffiliated
1 AGENCY LOAN......ooiiiiiieeeeeeee s | e Lexington..........ccc..... Kentuck Private Placement............cccccoovcveveiecieiiiceeieceeens | e 09/01/2009] ...ocvvvevee | v 19,086 | ....cocvcee 19,086 | .............. 19,086 991
1 Agency Loan.. Lexington Kentuck Private Placement 09/01/2009) .. 12,978 674
1 Agency Loan.. . | Westlake.... . | Ohio... | Private Placement 10/01/2016 .. 2,661
1 AGENCY LOAN......ooiriieseeeeee s | e Tell City....oovveverenne Indiana| Private Placement.............cccooevnierneneeieenenieieins | eveieins 09/05/2016] ......ceovve | woeeee 3,575 | .. 3,575 3,575 211
1 AGENCY LOAN......ooiiiicrsceeceeeeseeenes | v Circleville.................. Ohio... | Private Placement............coovrevvenernenennrennenees | vevveieenes 1211912012 .o | e 73,273 | oo 73,273 | v 73,273 4,044
1 AGENCY LOAN......ooiriereeeeceee s | v Florence........cccocueen. Kentuck Private Placement............cocoeeevieinrneninnncneinnns | ovvinens 01/16/2015 ............ 84,649 | ..... 84,649 | ............. 84,649 3,797
1 AGENCY LOAN. ..ottt | onniis Westerville................ Ohio... | Private Placement............cccooviivciieiniinnicnninciiens | o 03/31/2012] ............ . 235,495 235,495 235,495 12,766
1 AGENCY LOAN.....eoiiiiiiieiirissier st ssessniessssisninns | covninns Chambersburg.......... Pennsy| Private Placement.........cooovevierninnisnnsisnssiersninnes | eonniininns 02/01/2012] ..o | e, 7,033 | .. 7,033 7,033 192
1199999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated...........ccccooiiiiiiiiiiiiiins coviiriiiiisiessiscsieiseiesissenninnes | evieneenead 482,094 | .............. 482,094 | ............ 482,094 0 0 0 0 0 25,335 0 XXX
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
INtercompany Long-Term LOaN..........cereceeserrscsc [ [ Columbus.....c..cocee | ohio... [ Private Placement [ [10/20/2015] ..o | 34,265,677 | ........ 34,265,677 | ......34,265,677 905,342
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.............cooiiriiiiieiiiiiiiiies e ssessissesnsenenns | eersenea 34,265,677 | ......... 34,265,677 | ....... 34,265,677 0 0 0 0 0 905,342 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | ......... Philadelphia.............. Pennsy| Aberdeen Asset Management INC...........coeveeereercnins [ covevinenns 08/24/2017| ..veveeee | e 29,229,078 | ......... 26,439,552 | ....... 26,439,552 | ....(3,435,280) | ..evvrvereeinrinns [ v e [ | e 1,229,078 | .ooevveereeereencnens | e 3.830
Adams Street 2012 Global Fund LP...........cccccovierecinns | cornrnnne Chicago.........coevvvnen. lllinois. | Adams Street Pamners.............coccvveeienrineinneineiinns | veveseiins 02/15/2012| oo | v 10,597,492 | ......... 14,304,191 | ....... 14,304,191 | ..... 1,516,719 807,024 | ......... 3,305,600 | ....... 2.040
HarbourVest International Private Equity Partners V.... | ......... Wilmington................ Delawal HarbourVest...........coccvieieriereesenecneseeennees | v 03/29/2007] ......... T s 539,658 | ...cvoveriinne 73,934 | oo 73,934 | ......... (39,973) 8,937 20,358 50,299 | ... 0.230
HarbourVest Partners VIl Buyout Fund LP.........c.cccce. | cevennce Wilmington................ Delawal HarboUrVESL............ccuevumeererinrinseeeieeisensseisesienes | cevensenins 03/29/2007| ......... 3| s 4,764,792 | ...coovn. 4,055,840 | ......... 4,055,840 | ....... (863,715) | cevvvevereererinees | erereeereernnines [ erereneenneninneins | eevnsenennsinenns | e 1,216,281 | .oooevennd 562,500 | ....... 0.430
HarbourVest Partners VIIl Mezzaning LP............ccccccee. | ceveenee Wilmington................ Delawal HarbourVest...........c.oceveieieiniieieieieeeeesesseseienes | oveieins 03/29/2007] ......... 2 | s 494561 | .............. 293,216 | ..oovveen 293216 | ......... (69,305) 77,168 60,000 | ....... 0.310
HarbourVest Partners VIII Venture Capital Fund LP.... |......... Wilmington................ Delawal HarbourVest...........ccueeevreeeerinieneescnecneseenenees | oveninens 03/29/2007 ......... T 2,098,156 | ........... 1,932,348 | ......... 1,932,348 | ....... (110,449) | ..o [ e v [ [ e 460,718 | .ovoeens 70,000 | ....... 0.170
HIPEP V 2007 European Buyout Companion Fund LP | ........ Wilmington................ Delawal HarboUrVESL...........ccuevimrererieiiseeieeiesisenssseisessenes | sevensenins 05/02/2007| ......... 3| e 1,763,615 | ........... 1,136,305 | ......... 1,136,305 | ....... (516,789) | evvveverneerrrirnens [ ervrernernsnineiies [ e | e 61,452 | ............ 594,865 | ............ 154,325 | ....... 2.360
HarbourVest Partners IX-Buyout Fund LP... . | Wilmington . | Delawal HarbourVest... 12/21/2011] .. ..3,246,568 ..3,689,246 | ......... 3,689,246 | ....... (165,626) 674,794 | .........1,485,000 | ...... 0.430
HarbourVest Partners IX-Credit Opportunities Fund LP| ......... Wilmington................ Delawal HarbourVest...........coccrieicriereeesenecneseeenees | vveviinns 12/21/2011] ......... 2 | s 480,646 | .............. 481,311 | o 481,311 22,636 43,799 | oo 325,000 | ....... 0.410
HarbourVest Partners IX-Venture Fund LP..........c.ccoce. | cevrenee Wilmington................ Delawal HarbourVest...........coeucrirecereereeencneneeresesereenees | vveeenens 121212011 ......... T e 2,418,295 | ........... 3,209,520 | ......... 3,209,520 252,365 240,039 | ..coooenee 150,000 | ....... 0.260
Park Street Capital Private Equity Fund VIII.... . | Boston.... . | Massac] Park Street Capital . | 05/04/2007| .. ..2,112,460 ..2,860,003 582,575 | oo 212,500 | ...... 1.680
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

(WA E|

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./A.C.V. Income Investment | Ownership
Crescent Senior Secured Floating Rate Fund.............. | ......... DOVEr ... Delawal Crescent Capital Group LP...........ccccvvrvrererncerenirenens [ covvinenns 05/01/2007| ..vevveee | cvrenen 14,436,485 | ......... 26,901,829 | ....... 26,901,829 | ....... (638,116) | .. [ ererrereeineineieins [ rererereseeinens [ e | v 1,036,485 | ..o | e 16.420
Consumer Agent Portal LLC..........cccoveeneenneenernneiines [ e Minneapoli MINNEST HTABA. ...t eesssesssssenes | oeeesesias 04/17/2014| ..o | v 5,000,000 | ...coonee. 1,008,199 | ......... 1,008,199 | ......... (14,949)
MPC IN 2017-2018 DICO LLC.....covvurvrriirernnicsinniens | overenes Atlanta........ GBOIGIF ..vvovvereretieni bbbt | aneensenes 05/30/2017| ...oovvrees | e 11113 | e 113 | 11,113 [ [ | [ | e | s |, | oo 1.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated. ........oooiiieiiicisiisc s easrenssessssssansesssnsssessensessassnsessnnas | csseens 77,192919 | ........ 86,396,607 | ....... 86,396,607 | ....(3,850,759) 0 0 (U I 70,389 | ........ 6,983,184 | ........ 6,375,224 XXX
Surplus Debentures - Affiliated
Wilson Mutual Insurance Company.........cccceervereres | verernees Sheboygan............... Wisconq Private Placement............cccvrevviverncninnnenisiences | vevveiennens 11/05/2001| oo | v 10,000,000 | ......... 10,000,000 | ....... 10,000,000 325,000
Wilson Mutual Insurance Company.. Sheboygan. Wiscon{ Private Placement 05/20/2010 .. ..3,000,000 ..3,000,000 | .........3,000,000 97,500
lowa Mutual Insurance Company . | DeWitt ... | lowa... | Private Placement e | 12/02/2003] .. cirn.3,000,000 | ...........3,000,000 | ........ 3,000,000
2499999. Total - SUPIUS DEDENUIES = AffIIEEEM. ... .cvvureeirsieie ittt fE 4k 8RRttt s | crsnniens 16,000,000 | ......... 16,000,000 | ....... 16,000,000 0 0 0 0 0 [ s 422,500 [ ..o 0 XXX
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD Partnership WNC Institutional 3.05233503 Units LTD Partnership WNC Institutional
Tax Credit Fund XX |, IVing..coccens Californ| Tax Credit Fund XXI ..1,617,284 ..1,508,081 | ......... 1,508,081
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated.........ccocooovvrininnnnnnns e 1,617,284 | ... 1,508,081 | ......... 1,508,081 0 0 0 0 0 0 0 XXX
4499999, SUDOLAL = UNGFIIHIIEA. .........ovvoeveveceeeiieivecvee et s s s e s es s sseessesessss | ebeesssesssesssssesssessesssees s ees s e eesses s e s ssee s see e saesssessssessssesssenssessasssssessessssessesssssesnnsessssins | sessries 79,292,297 | ......... 88,386,783 | ....... 88,386,783 | ....(3,850,759) 0 0 0 XXX
4599999, SUDOLAL = AFFIIBIEA. .. ... vve ettt fE8 L8 8RR LRttt | crnniens 50,265,677 | ......... 50,265,677 | ....... 50,265,677 0 0 0 0 XXX
4899999, TOMAIS.........vvecveevieeveeseesese st s s s s s s s bbb s e s b et s e s st b bt b bt e st iee Mebiseesseesesee s s e bbbt s e b bt s e b e sienns | ervaens 129,557,975 | ....... 138,652,460 | ..... 138,652,460 | ....(3,850,759) 0 0 [ [ 70,389 | ......... 8,336,361 ..6,375,224 XXX
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 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
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
I [ WEStENVII....ccrcrrsesrrsrsrrererserere I [ e 14,490
1199999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated..............coooiiiiiiiiiisescscesicisins ettt eneenes (O 14,490 | oo 0 XXX
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
| Intercompany LONG-TEM LOAN. .......iuiiiiiisiriiereiisie et | Columbus..... | Ohio......... | Private PlaCeMEeNt.......ciiiiciiiiieis s | 10/20/2015. | ....... 905,342
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments = AffIli@ted. ..o s ssnses (VI 905,342 | .o 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC...........cccccovurrunnnae Philadelphia...........cccoeuererieirenseeceieene Pennsylvan| Aberdeen Asset Management INC...........o.overuerinirireneineessece s 08/24/2017. 11,229,078
Adams Street 2012 Global FUNG LP............cvriiiiiiiisieiiesiesesiss e ssieseenes Chicago . | llingis....... Adams Street Partners .102/15/2012. .1,152,000
HarbourVest Partners IX-Buyout FUNG LP............coorirrnrecncse s sssesssnsnseens Wilmington. . | Delaware.. | HarbourVest...... 12121120170, | oo [ e | s 480,000
HarbourVest Partners IX-Credit Opportunities FUNA LP...........ccccoviirnineniicsienns WIIMINGEON. ..o Delaware.. | HarbourVest...... 12121120170, [ o | e | s 25,000
HarbourVest Partners IX-Venture FUN LP...........ccoiiriieseeseeseeesesesessee s Wilmington. . | Delaware.. | HarbourVest...... 12121120170, | oo [ e | s 195,000
Crescent Senior Secured Floating Rate Fund. .| Delaware.. | Crescent Capital Group LP...........ccocvvieieniiciniineieinenns ... | 05/01/2007. .1,036,485
MPC IN 2017-2018 DINO LLC Georgia.... |MPC IN 2017-2018 DINO LLC . | 05/30/2017. 5,653
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated 0 4,123,216
4499999. Subtotal - Unaffiliated 0 4,137,706
4599999. Subtotal - Affiliated..... O 905,342
4699999, TOAIS.......vvvevereeitiieise ittt ettt s et 0 5,043,048
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Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

SCHEDULE BA - PART 3
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16
3 4 9 10 1 12 13
Book/Adjusted Current Year's| Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Carrying Value
Date Less Valuation or Temporary Deferred | Total Change in Less
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B./A.C.V. Encumbrances Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) [ Accretion | Recognized Other (9+10-11+12) on Disposal | Consideration
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
1 AGENCY LOBN.......coieiicie s Lexington............... Kenty Private Placement................. 09/01/2009. | 12/31/2018. 0 15,249 0 792
1 Agency Loan Lexington............... Kenty Private Placement................. 09/01/2009. | 12/31/2018. 0 10,370 0 538
1 Agency Loan.. ... | Chagrin Falls ... | Ohio | Private Placement.. ... | 07/01/2014. | 09/30/2018. 0 51,606 0 966
1 Agency Loan.. .. | Westlake ... | Ohio| Private Placement.. ... | 10/01/2016. | 12/31/2018. 0 14,797 0 856
1 Agency Loan.. . | Upper Sandusky.......... | Ohio | Private Placement.. ... | 02/01/2016. | 03/31/2018. 0 279 0 2
1 Agency Loan.. . | Ohio | Private Placement.. .102/01/2016. { 03/31/2018. 0 941 0 6
1 Agency Loan Independence Kenty Private Placement. 02/01/2016. | 03/31/2018. 0 1,623 0 1
1 Agency Loan.. . | Westerville . | Ohio | Private Placement.. ... | 04/01/2018. | 12/31/2018. 0 14,490 0 446
1 Agency Loan.. ... | Verona . | Penn| Private Placement.. ... | 08/28/2014. | 09/30/2018. 0 2,813 0
1 Agency Loan.. .| Tell City. . | Indialf Private Placement.. .| 06/05/2016. | 12/31/2018. 0 5,018 0
1 Agency Loan.. Circleville.. Ohio | Private Placement.. 12/19/2012. | 12/31/2018. 0 15,737 0
1 Agency Loan.. . | Florence.... ... | Kenty Private Placement.. ... |01/16/2015. | 12/31/2018. 0 24,773 0
1 Agency Loan.. . | Westerville . | Ohio | Private Placement.. ... | 03/31/2012. | 12/31/2018. 0 63,715
1 Agency Loan.. . | Chambersburg............. | Penn| Private Placement.. ... |02/01/2012. | 12/31/2018. 0 45694 | ......... 45,694
1 Private Loan Marco Island.......... Floriq Private Placement................ 07/31/2013. [ 12/31/2018. 0 11,196 | .o 11,196
1199999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Other Fixed Income Instr. - Unaffiliated 0 278,302 278,302
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term Loan.........ccccocveennsennnnncrnnnees |Columbus .............. |Ohio‘ Private Placement................. 10/20/2015. | 12/31/2018. | ....... 32,129,741 | o oo L [ |0 | i | o (1,230,594) | ....(1,230,594)
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Other Fixed Income Instr. - Affiliated. ... v | v 32,129,741 | oo (] P [0 OO | ) [PORRO 0 ] iinnnen0 0 | (1,230,594) | ....(1,230,594) 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Adams Street 2012 Global Fund LP. . | Chicago.... . | llinoif Adams Street Partners.......... | 02/15/2012. | 08/31/2018. 0 946,378 946,378
HarbourVest International Private Equity Partners V Wilmington Delay HarbourVest... 03/29/2007. | 01/26/2018. 0 26,158 26,158
HarbourVest Partners VIII Buyout Fund LP. . | Wilmington.... . | Delay HarbourVest... ...|03/29/2007. | 12/28/2018. 0 931,528 931,528
HarbourVest Partners VIII Mezzanine LP . | Wilmington.... . | Delay HarbourVest... ...|03/29/2007. | 11/28/2018. 0 47,458 | .......... 47,458
HarbourVest Partners VIII Venture Capital Fund LP. . | Wilmington.... . | Delay HarbourVest... ...|03/29/2007. | 12/28/2018. (V1 T (TR 195,580 195,580
HIPEP V 2007 European Buyout Companion Fund LP . | Wilmington.... . | Delay HarbourVest... .| 05/02/2007. | 06/26/2018. 0 21,035 | .......... 21,035 | ..o (123,457) [ oo [ e (123,457) [ o
HarbourVest Partners IX-Buyout Fund LP... Wilmington Delay HarbourVest. 12/21/2011. | 12/28/2018. 0 494,309
HarbourVest Partners IX-Credit Opportunities Fund LP......... | Wilmington.... . | Delay HarbourVest... ...|12/21/2011. | 11/28/2018. 0 [oerermneeiens | e 31,819 | 31,819
HarbourVest Partners IX-Venture Fund LP.. . | Delay HarbourVest ...[12/21/2011. | 10/31/2018. 0 52,334
Park Street Capital Private Equity Fund VIII . | Mass| Park Street Capital. . | 05/04/2007. | 12/12/2018. 0 201,175 201,175
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Charactensncs of Other - Unafﬂllatpd 0 2,947,774 2,947,774 0
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD
9.157509 Units LTD Partnership WNC Institutional Tax Partnership WNC Institutional
Credit Fund XXI IVING. v Califd Tax Credit Fund XXI 03/28/2006. | 12/31/2018. | ......... 1,617,284 P 282,857 282,857
3999999. Total - All Other Low Income Housing Tax Credit - Unaffiliated . 1,617,284 0 282,857 282,857
4499999, SUDOtAl = UNAFIIBIEA. ...ttt R f ettt | nnrias 35,422,143 .0 3,508,932 3,508,932
4599999, SUDLOLAL = AFFIIBEA. ...ttt etttk ek seEs ettt E R ettt ettt ntntentents | barei 32,129,741 w0 |0 0 |0 [ (1,230,594) | ....(1,230,594)
4899999, TOMAIS..........oooceeeeeeeresseiessse ettt sse bbbt s s bbb s bbb bbb st eessieeiiee b b s e bbb sansins | oerrans 67,551,884 .0 2,278,338 2,278,338
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Showing all Long-Term BONDS Owned December 31 of Current Year
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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 FH 6 |UNITED STATES TREASURY. CF.. |.. ...1,963,693 |...127.221 1,538,200 | ..cooovrrenee 1,881,687 | .o 37,730 | oo (31,991) | overrereererines [ e [ e 3.875 |..... 1.342 |AO...... 12/04/2013. | 04/15/2029.
912810  FQ 6 |UNITED STATES TREASURY.......ovviiiiiiiniiiiieissieiesiesiiesississsissienss | coeees . 264,005 |...128.228 232,213 282,881 5,695 (1,781) | oo | e | s 3.375 2.256 |AO...... I 09/03/2010. | 04/15/2032.
912810 FR 4 |UNITED STATES TREASURY. CF.. |.. ...108.130 1,609,812 | oo 1,731,745 39,480 (21,137) | v [ [ 2.375 |.....0.892 | WJ....... R 05/05/2014. | 01/15/2025.
912810 PV 4 |UNITED STATES TREASURY.....c.otiiiiiiierineiieeiseisessssinesssssssisssssssiness | coneees . ...106.189 398,323 438,133 9,771 (4,280) 05/04/2017. | 01/15/2028.
912810 PZ 5 |UNITED STATES TREASURY. CF.. ..113.823 .3,886,707 | .oooevevens 4,135,032 95,337 (25,580) 09/03/2010. | 01/15/2029.
912810 QF 8 |UNITED STATES TREASURY. CF.. |.. .. 117.549 904,595 19,344 (4,898) 11/04/2015. | 02/15/2040.
912810 QP 6 |UNITED STATES TREASURY.......ovviiiiiiiniiiiieissiseiesiseiesississsissiinnes | s . ..118.078 336,951 7,083 (1,852) 11/04/2015. | 02/15/2041.
912810 QV 3 |UNITED STATES TREASURY. CF. | e | e[ 1,407,688 ... 90.747 | ............1,624,865 | .............1,790,544 | ............ 1,592,713 43,920 7,541 06/20/2013. | 02/15/2042.
912810 RA 8 |UNITED STATES TREASURY. reveee o e [T | 0.399,824 ... 87.633 431,787 11,332 1,077 08/04/2014. | 02/15/2043.
912810  RF 7 |UNITED STATES TREASURY.......otviiiriirimriiieininsiieiiessnessesssssessesssssnens | coneees . 103.261 | ..............1,668,549 | ...........1,619,014 | ... 1,698,822 37,268 (6,753) 08/07/2015. | 02/15/2044.
912810  RR 1 |UNITED STATES TREASURY.....c.etviiiririerieeieniseisesssssnessessssissesssssness | soneens e | 282,935 | 94.797 293,535 6,543 (908) 08/22/2016. | 02/15/2046.
912810 RW 0 |UNITED STATES TREASURY.......otviririiimriieiinineiesiesiessesissessesssssnens. | woneees . v | . 263,481 | 91.790 263,867 6,682 .260 05/04/2017. | 02/15/2047.
912810  SB 5 |UNITED STATES TREASURY.....c.otvimiririnrieereniseisesisssnsssessssessesssssnens. | coneens [ [FSSTURROITRN IOV i ISP 250,048 |..... 94.764 256,266 6,215 3 03/05/2018. | 02/15/2048.
912828 H4 5 |UNITED STATES TREASURY. CF. |. ...1,007,085 |..... 95.766 | ............1,022,417 | .............1,067,620 | ............. 1,073,308 26,190 (979) 09/22/2015. | 01/15/2025.
912828 LA 6 |UNITED STATES TREASURY.......cevviniriirimrieeierineriesiessiessenssssessesssssinens. | coneees . 797,829 |..... 99.673 793,243 19,224 | ........... (17,288) 08/30/2016. | 07/15/2019.
912828  MF 4 |UNITED STATES TREASURY.......oviiiiiiiriieiineineiseiiesiesssessssissessssinnes | coeeens . 866,658 |..... 99.358 872,413 20,936 | ..coovenee (12,666) 06/30/2015. | 01/15/2020.
912828 N7 1 |UNITED STATES TREASURY. R 1,190,040 |..... 97.337 29,493 (3,440) 06/06/2017. | 01/15/2026.
912828 NM 8 |UNITED STATES TREASURY.....c.otviiririerireeieniseiseisssssensessssessessssssnens | soneens . ...1,463,049 |..... 99.795 1,490,432 | v 35,834 | .o (19,169) 05/16/2016. | 07/15/2020.
912828 PP 9 |UNITED STATES TREASURY. CF.. |. ..3,848,324 | ..... 99.546 3,920,203 93,588 | ...ccvuuu (56,905) 06/14/2013. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY.......otviiririeriieeirineriesiessiessesssssessessssssnens | eoeeees . RSl I 358,074 |..... 97.238 376,750 9,160 (1,453) 05/16/2016. | 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY. SD.. | [ s | e ] e 1,067,869 |..... 98.908 | .............1,109,708 | ............1,121,960 | ............. 1,168,713 27,520 824 11/23/2011. | 07/15/2021.
912828 S5 0 |UNITED STATES TREASURY.....ccotvimiriirieriiieierineiieiiesiessesssssessesssssinens | coeees e | 98,607 | 93.883 103,811 2,588 220 . 02/10/2017. | 07/15/2026.
912828 SA 9 |UNITED STATES TREASURY. SD.. | [ v | i 873,864 | . 97.067 728,168 17,262 (575) ..866 | 08/16/2012. | 01/15/2022.
912828  T6 7 |UNITED STATES TREASURY.....ccotviiiiieiiniiiieeistieiesiseiesississessssiennss. | s e || 1,436,415 | L 96.664 | .............1,449,960 | ..............1,500,000 | ............. 1,449,427 | ..o | v 13,012 .18,750 | 03/29/2018. | 10/31/2021.
912828 UH 1 |UNITED STATES TREASURY. CFo | e || 2,281,948 | ... 96.590 2,508,353 61,801 2,935 08/09/2013. | 01/15/2023.
912828 V4 9 |UNITED STATES TREASURY.......ccoviiiiiiiiiiciinissicissesissississsissienss | e e | 139,655 | 94.983 146,257 3,595 24 02/10/2017. | 01/15/2027.
912828 WU 0 |UNITED STATES TREASURY. CF.. ..3,632,190 |..... 95.899 . 3,900,153 96,644 7,190 09/22/2015. | 07/15/2024.
912828 XL 9 |UNITED STATES TREASURY. CF.. |.. [l ..1,840,774 | ..... 96.412 | .............1,891,631 | .............1,962,029 | ............. 1,959,103 48,134 420 05/16/2016. | 07/15/2025.
938782 GP_ 8 | WASHINGTON D C MET AREA TRAN AUTH GROSS.......c.coovnniiinninniiiniiinins | e . 2], 1 832,965 |...113.137 832,641 (324) 11/29/2018. | 07/01/2043.
0199999. U.S. Government - Issuer Obligation 34,981,604 XXX 36,798,085 ...818,369 | ......... (178,472)| .. XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179T 7K 5 [G2MAS398 - RMBS........cooiieiieiiienississsississsiesssesssssssssssssssssssessssssssssssns | ssvien . ...102.476 2,524,426 (2,302) 08/07/2018. | 08/20/2048.
3620AD  NY 4 | GN 726807 - RMBS........coooriiueiineirneireeissisessesieeesessssissssesssssssessssisssssnss | coneens . 3 I .57,614 |...105.936 56,243 | ....... 58,000 64 08/19/2009. | 09/15/2039.
3620C6 EG 6 |GN 749935 - RMBS.......ocooeviirieeierieiciese et ssessssssssas | sesenee I 4 L1 I 235,425 |...102.807 225,625 238,704 1,220 10/21/2010. | 11/15/2040.
36291E  HB8 7 [ GN 625855 - RMBS..........oovoreererieeiessis e ssssssennes | onvies . A 320,199 | 99.998 292,419 304,557 06/03/2005. | 06/15/2035.
3629TH  C9 3 | GN 628396 - RMBS........oooiiirieiiirriniicierii st sssenienies | eniee . 4. ...107.693 420,252 430,141 02/20/2004. | 10/15/2028.
362910 W3 0 |GN 629866 - RMBS.........cooiveeiieciierirsisseissis s ssssssssssessssssssssans | svsees . 4. ...100.000 ...422,790 424,359 12/09/2009. | 09/15/2034.
36297D K3 0 |GN 708714 - RMBS......cooiiiriiiiiiiisiseniesisssnsssnisssnssenssenssessssnisssnsssnssssssssssnens | crsseee . 4 ...105.734 .. 53,489 03/25/2009. | 04/15/2039.
0299999. U.S. Government - Residential Mortgage-Backed SECUNtIES. ........ovvvrriversrinisniisisnieens XXX 23,939,629 | ... 4,033,676 | .......... (O I VA 1)) IS 0 0 XXX XXX XXX

U.S. Government - Commercial Mortgage-Backed Securities

38376G DN 7 |GNR 1018 C - CMBS [T Tt e I 993,600 [..100.713 | oo 953,601 | oo 946,849 988,592 (6078)] [....4328 [....2.543 [MON...] ... 3415 | e 41,238 | 01/24/2014. ] 03/16/2051.




Annual Statement for the year 2018 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1'0L3

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
38376G  XT 2 |GNR10148A C - CMBS.....oovoiieiiesiisiisssississssssesissssisssissssssssssssssssssnssssssnss | senees . 62,142 |..... 98.861 .59644 | .........60,332 | ... 61,274 (X)) RO [FRROIOI PPN 3.074 ... 1.728 |MON... ....1,870 | 09/30/2010. | 12/16/2050.
0399999. U.S. Government - Commercial Mortgage-Backed Securities . o] ,055,742 XXX 013,245 | ...........1,007,181 | oo 1,049,866 | .......... 0 (23] I 0 0 XXX XXX XXX v 43,108 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. .. ....oieesieisiisere e seesseessssssens sttt snnnnns | bonnsenes 40,106,788 XXX | e 41,388,045 | ............40,563,180 | .......... 41,881,626 | ........... 818,369 | ......... (187,629) | ...oovvvecrins 0 0] XXX XXX XXX | ... 185618 | ........ 543,282 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13063B 4N 9 | CALIFORNIA ST.....oomiimiiciiriieeiesisseesessssssessessssssssssssssessenssessssssssssssens | soeees . 2| ... 1FE 933,616 |...111.241 862,000 | ..o | e (13,483) | ..vovvercerrrinns [ e [ e 5.000 |...... 3.040 04/12/2013. | 10/01/2027.
13063B E2 4 |CALIFORNIA ST, . 2| 1FE 559,655 |...108.874 524,503 (6,159) | cvvvvereerrrinenns | veverneersniseisenins | s 5.000 3.561 09/25/2012. | 09/01/2036.
13063B  PX 4 |CALIFORNIA ST. P T 2] ... 1FE] i 1,242,425 | ..107.221 | .............1,340,263 | ..............1,250,000 | ............. 1,243,271 85 [ [ | 5.000 |...... 5.040 07/24/2013. | 10/01/2041.
13063B  S6 0 | CALIFORNIA ST ECONOMIC RECOVERY.......ccoovermerereeririnersersneniensseenneens | evveen | oo [ oveerneni2 | vevens 1FE 1,145,470 |..111.027 | ..............1,110,270 | ..............1,000,000 | ............. 1,065,986 | ....ccouvvenerirerirens T R-T4<) ) [TR ORR I 5.000 3.261 03/15/2013. | 02/01/2027.
13063C  ZY 9 |CALIFORNIAST. . 2| 1FE]| ... ..2,165,240 |...107.079 2,126,092 14,390) [ ..o [ e [ s 4.000 |...... 3.070 03/10/2016. | 09/01/2032.
20772)  'WQ 1 |CONNECTICUT ST, . 2| ... 1FE 791,333 |...102.699 775,346 (4,003) [ oo | e | 0004000 e 3.340 10/09/2014. | 09/01/2033.
25476F VD 7 |DISTRICT COLUMBIA . 2| e 1FE 540,850 |...105.781 536,925 (3,810 .000 |...... 3.000 12/13/2017. | 06/01/2033.
452152 CJ 8 [ILLINOIS ST...ciiiiiiieieieriseieieiissiesssisisssss s ssssesssssssssssssensenss. | aenens . 2| e 1FE 782,490 |...102.450 768,694 | ..o | e (13,796) [ .vvovvrerrercvnrines | wrvveirerneissinninens [ 005,000 .o, 2.461 03/29/2018. | 01/01/2023.
57582R  EH 5 |MASSACHUSETTS ST.....cooiiriiierierinsesneesssisessessessssesssssssssssssessssessensnns | cvsees . 2| . 1FE 567,980 |...111.973 500,000 546,901 (6,351) | covvevereereerenis | cerirerirneeneniineins | 000:5.000 | oece 3.380 07/14/2015. | 07/01/2037.
57582R  EL 6 |MASSACHUSETTS ST.....cocosiiimiiniiiciirisiiinsissiesiesisessssississssssssssssssians | coiens . 2| 1FE| o 1,440,550 |...114.000 ...1,250,000 | ..oovveenee 1,381,089 | ..voouvvererricniiies | e (17,870) [ ..vevveririinns [ [ 25,000 | oo, 3.200 06/25/2015. | 07/01/2032.
68609B X6 9 [OREGON ST......cooiiiiriirieiiereiiesesissessessessesesesssssssessessseesssessssssssssssssennss | ooveen . 2| ... 1FE 595,360 |...114.537 583,412 (8,485) | ..o | verirerireeenerieniins | 000.5.000 | .o 2.800 07/26/2017. | 08/01/2042.
68609T  DC 9 [OREGON ST......cooiiriiuiiieiieriseiseeiseisessesseessesssssssesssssssssssssssssssssssssnsss | snvens . 2| 1FE| oo 1,000,000 |..... 96.930 | .................969,300 | ..............1,000,000 | ............. 1,000,000 [ ooovermeerrrenerienins [ rererneerseeineinenes | reeeseesennnsines [ e [ 000:3.650 | e, 3.650 12/14/2017. | 06/01/2042.
70914P  VC 3 |PENNSYLVANIA (COMMONWEALTH OF).... [ . 2| ... 1FE 278,023 |...110.110 274,437 | i | eerreeneenn(3985) | e [ e [ 0005000 [ 2.803 03/29/2018. | 10/15/2032.
70914P VU 3 |PENNSYLVANIA (COMMONWEALTH OF).... [ I . 2| . 1FE 756,197 |...115.361 T44,008 | ..ocvonverererncernnninns | cerereene(12,191) | o v [ 00005.000 | 2.173 03/29/2018. | 06/15/2029.
882723 B4 0 |TEXASST . 2| 1FE 652,535 |..... 99.865 652,306 | ....oocveririiniins | rerieneeenne(229) | o e [ 3311 [ 3.252 03/29/2018. | 10/01/2028.
93974D BE 7 |WASHINGTON ST. 2| ... 1FE 419,914 |...111.023 413,940 2.583 03/29/2018. | 08/01/2033.
93974D BG 2 |WASHINGTON ST . 2| 1FE| cooovis 1,133,750 |...110.612 | .............1,106,120 | ..............1,000,000 | ............. 1,071,764 [ oo | verreeend(14,276) [ s [ e [ 205,000 | oo, 3.300 05/20/2014. | 08/01/2035.
93974D  HF 8 |WASHINGTON ST.....oiviiiirierinriienirissisesisssiessesessssssssessseesssenssessssssenns | coiens . 2| ... 1FE| oo 1,621,607 |..112.772 | .............1,607,001 | ..............1,425,000 | ............. 1,599,900 | ...ovvovvevrrrerveris | verreeene1,708) [ o e [ 205,000 | ..o 2.623 03/29/2018. | 08/01/2032.
97705L  6G 7 |WISCONSIN ST....viuieucrirerireireeseeisseisesiesiseesssssssssessessssesssssssssssssesssnsess. | soeeees . 2| e 1FE 591,340 |...110.804 545,185 | ..ovvevernerrverrneins [ v (1T1101) [ [ [ 05,000 | e, 2.511 08/06/2014. | 11/01/2025.
97705L  BH 5 |WISCONSIN STt sessssssssessssssssesses | avenees . 2| e 1FE 587,310 |...111.234 543,279 | .o [ e (10,807) | o [ | 20.5.000 | ..o 2.611 08/06/2014. | 11/01/2026.
97705L  BJ 1 | WISCONSIN ST....ouuiieuirsersasessemssnsssssssensssssssessssssssnsssnssesssessssssssssssnssssssnsess | eoneees . 2] ... 1FE 584,505 |...111.038 541,947 | .o [ (10,264) [ o e [ 05,000 | oo 2.681 |MN...... LA167 | 25,000 | 08/06/2014. | 11/01/2027.
1199999. U.S. States, Territories & Possessions - Issuer Obligation: et eanee ....18,390,149 XXX XXX XXX | . 249,380 | ........ 708,734 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 18,390,149 XXX ..16,650,000 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligation
12343 CT 5 |BUTLER CNTY KANS UNI SCH DIST NO 385 AND.......... B . 2| 1FE 903,750 |...116.061 750,000 884,672 | ..o | erereeneen(13,522) [ s [ [ 225,000 | 2.665 07/21/2017. | 09/01/2032.
181059 KA 3 | CLARK CNTY NEV SCH DIST.....covvirimerieriererneesenissrssesiesssseesssesssssssssens | cevens . 2| ... 1FE| oo 4,706,356 |...101.235 +.4,605,000 | ...oooonne 4,743,150 | oo | everieeennn8,949 [ | e | 2004500 2.479 04/03/2008. | 06/15/2019.
199492 PD 5 | COLUMBUS OHIO.......ciiiriiriiiiieireiissisesiiesissisessssisesssesssssssssssssnsssenss | cvseee . 2| 1FE 530,505 |...106.958 521,197 | oo [ eoverreeene(2,882) [ [ v [ 1024000 | o, 3.271 08/20/2015. | 07/01/2033.
23223P CC 9 |CUYAHOGA CNTY OHIO.......oeiereirieerierisesensssisesiesssessssenssnesssssessenses | coveene . 2| ... 1FE| oo 1,934,824 |..102.914 | .............1,888,472 | ..............1,835,000 | ......c...... 1,889,965 | ....coovvverrrveriveris | verereeens(d4,859) [ oo [ [ 205,000 | .o 1.686 03/29/2018. | 12/01/2022.
249174  SE 4 | DENVER COLO CITY & CNTY SCH DIST NO 1...ovvvrirreireireriserieriesenneens | e . 2| 1FE 552,190 |...111.390 524,265 | ...oooovvvnrrvcrrnens [ everrneene(5,687) [ o [ [ 05,000 | e 3.658 08/29/2013. | 12/01/2025.
262633 EY 2 |DUPAGE CNTY ILL....oviiiiiiinieiireieierissiesesssisssss e ssessssesessssssssensnnes. | aveees e | TFE| s 440,756 |...103.788 405,729 | oo | eerrieeeenn(2,065) | oo | e [200.5.600 e 4.840 02/02/1999. | 01/01/2021.
266705 K3 5 |DURHAMCNTYNC . 2| . 1FE 440,169 |...114.917 432,990 | oo | e 7179 [ | v | 200.5.000 | eco 2.173 03/29/2018. | 04/01/2031.
304657 NF 2 | FAIRFIELD OHIO CITY SCH DIST. 2| 1FE 853,658 |...111.300 808,596 | .....ocvveririiriiins | erreenene(11,035) | oo v [ 00005.000 | 3.240 08/28/2014. | 11/01/2035.
366155 XP 9 | GARLAND TEX INDPT SCH DIST........... 2| ... 1FE 550,325 |...103.509 507,514 | ..o [ ererreeend(8,450) [ oo [ v [ 05,000 | oo, 3.620 06/23/2011. | 02/15/2026.
417123 EG 7 |HARTNELL CALIF CMNTY COLLEGE DIST. | @ | 3] 1FE 224,740 | ..... 52.836 254,248 | ... | e 10,180 | e s [ [ 4.120 12/09/2015. | 08/01/2035.
592112 RS 7 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C.. JOOR . 2| s 1 126,163 |...110.290 110,074 | oo | e 2,75 [ | e | 200.5.000 | oo 2.005 11/01/2012. | 07/01/2023.
592112 RW 8 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C......cccoovvvrmrerneirnerirnernnns | s . 2| 1FE 504,652 |...110.362 440,295 | coovvereeinrinnieens | e 11,008) | oo | e | 200.5.000 | e 2.005 11/01/2012. | 07/01/2023.
613681 U8 6 |[MONTGOMERY CNTY TEX.....cooiirieererinrirernnieinsssiesnnssssesssesssessssssssssenss | svveees . 2| e 1FE 597,570 |...112.806 556,355 | ..covvrvrernienrerine [ e (10,089) | o [ | 20.5.000 | e 2.650 09/17/2014. | 03/01/2027.
702334  CH 4 | PASADENA TEX INDPT SCH DIST.....ccoviuirirrererisernerieesnessesisssesessssssnens | woeens . 2| .. 1FE 526,780 |...105.491 517,829 3.351 04/22/2015. | 02/15/2034.
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735371 NU 6 | PORT SEATTLE WASH......c.coviiiiiirinirieiieriieissiesiessesssessssesessesienes. | coeees 2| 1FE 543,665 |...106.970 527,360 (4,803) | cooovereerrinnie | e | e 4.000 |...... 2.901 | D | e 1,667 | e 20,000 | 04/15/2015. | 06/01/2029.
736679 RD 5 | PORTLAND ORE.......ccoitiiiiiiereineeseisesssesssessssesssessssssssssssssssssssssssssssssenes | soneens 2| 1FE 797,303 |...102.604 750,000 | .oovvvrercererinenns | ceerrerienesseesnnins | ceersensensseesnns | evessesesesssninens | eres 5.000 |...... 5.000 | Do | 3,125 | 39,922 | 06/24/2011. | 06/01/2027.
76541V LT 2 [RICHMOND VA.......coiiiiiiiiiiiniinsieninsissississssssssiesssssssssessssssssesssssssssssssenss. | wonsene 2 1FE 628,830 |...110.472 549,008 | ..o [ e [QICI012) | [ ISR PO 5.000 |...... 2110 (e | 11,528 | 25,000 | 08/07/2012. | 07/15/2023.
797508 FZ 6 | SAN DIEGUITO CALIF UN HIGH SCH DIST......cvvumrvriererereerninserseriesesseenns | eoneens 2| 1FE 532,460 |...106.914 522,091 (2,964) | c.oovercervrinenn | e | e 4.000 |...... 3.249 |FA.......| coorerrer8,333 | e 20,000 | 04/16/2015. | 08/01/2033.
797508 GA 0 | SAN DIEGUITO CALIF UN HIGH SCH DIST......cooooorviirrieneiereiseniieneieees | s 2| 1FE 530,665 |...106.173 520,886 (2,798) | oo | e | s 4.000 |...... 3.289 |FA.....| 8,333 | e 20,000 |04/16/2015. | 08/01/2034.
799038 GG 3 | SAN MATEO CNTY CALIF CMNTY COLLEGE DIST.......covvevererreiierrerernneenes (@55 I SO IO 1FE| oo 318,795 |..... 65.161 332,385 9,784 | covvovevrerenee | oo | eveeeereeens [ 3.010 |N/A..... 08/03/2017. | 09/01/2032.
812626 5 4 | SEATTLE WASH.....coiiiiiiiiiierieeieeiseseise sttt esssssssssinns | sreeees 2| . 1FE 512,885 |...104.543 508,779 (1,193) | covveereerrrinein | v | e 4.000 |...... 3.690 | Dot | cereriins 1,667 | ... 20,000 | 05/08/2015. | 12/01/2038.
937440 FH 3 |WASHINGTON CLACKAMAS & YAMHILL CNTYS ORE...... 3 1FE 161,355 |..... 33.760 167,360 8,005 | ..ooveeirieenns e [ e [ 4.180 |N/A..... 01/31/2018. | 06/15/2045.
937440 FK 6 | WASHINGTON CLACKAMAS & YAMHILL CNTYS ORE...... 3| ... 1FE 147,690 |..... 30.907 153,213 5,523 | oo [ e [ v [ e 4.200 [N/A..... 01/31/2018. | 06/15/2047.
937440 FL 4 |WASHINGTON CLACKAMAS & YAMHILL CNTYS ORE...... 3] 1FE 141,255 |..... 29.563 146,550 5,295 . . 01/31/2018. | 06/15/2048.
982696 QQ 2 |WYANDOTTE CNTY KANS UNI SCH DIST NO 500.........ccouvemrierrerierireeens [ woreens 2| ... 1FE 568,690 |...117.787 556,308 (6,292) | cvoovvercerrrineres | cevereeienieerienin | e 5.000 3.323 [MS...... | v 8,333 | ..coovunn 42,431 |12/02/2016. | 09/01/2027.
982696 QR 0 | WYANDOTTE CNTY KANS UNI SCH DIST NO 500.....cccvueirenerssnennrssnesnens | eoneees 2] 1FE 565,590 |...117.177 553,819 (GRS 22| [N [RRRIN Jr 5.000 3.393 [MS.... | s 8,333 | .o 42,431 | 12/02/2016. | 09/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........ocereerisnnisisnsseerssinnnes | corsernnens 18,341,620 XXX | ... 18,040,741 | ............ 18,470,000 | ........... 17,884,638 | ..o | i, (113,988) | .ooovevirrines (L] 0 XXX XXX XXX | ... 169,172 | ........ 794,468 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.........ccrurrerrerrereiaraeieissessieessesessneessesssenenesssssnsans | eoeesseanes 18,341,620 XXX ] ............ 18,040,741 | ............18,470,000 | ........... 17,884,638 | ..o 0 [ e (113,988) | ..o (] 0 XXX XXX XXX | e 169,172 | ........ 794,468 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
010268 AU 4 | ALABAMA FED AID HWY FIN AUTH SPL OBLIG R........ocveireririnrrerierirneenns [ e 2| 1FE 522,590 |...104.584 | ...t 522,920 | .cooivirirens 500,000 514,561 (2,293) 04/24/2015. | 09/01/2034.
011798 KU 8 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH........cccmmreermeriereneesseines [ s 2| 1FE 893,033 [...109.308 | ..ccooverrrnces 819,810 | oo 750,000 813,838 | .. | e (14,565) 02/27/2013. | 02/01/2029.
011798 KV 6 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH........ccccmmiemirireriereniniirines [ s 2| ... 1FE| i 1,481,263 |...109.025 | .............1,362,813 | ..............1,250,000 | ............. 1,353,381 (23,551) 02/27/2013. | 02/01/2030.
011798  LL 7 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH........cccmmreermerirrerneerseines [ s 2| . 1FE 636,802 |...110.163 571,645 | ..oovovvrererren [ s (11,888) 02/27/2013. | 02/01/2025.
011798 LM 5 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH.......ccccovivrrimrirernnieirerineinees | ceves 2| 1FE 910,380 |...109.959 821,123 | oo | e (16,326) 02/27/2013. | 02/01/2026.
01179R  FK 4 |ALASKA MUN BD BK ALASKA MUN BD BK AUTH.. SSSTRRORINY ST 2| 1FE 578,725 |...111.370 548,532 (7,593) 09/25/2014. | 10/01/2033.
01179R  NF 6 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH......cc.cocvurernienrricrierinennns | coves 2| 1FE 509,345 |...101.264 508,296 (1,049) 01/30/2018. | 10/01/2044.
01244Q CC 8 |ALBANY N'Y MUN WTR FIN AUTH SECOND RESOL........ccoevurerimmerrenierirnens | cveree | oo | vevivrinns 2| 1FE| oo 1,043,720 |...108.087 | ..............1,080,870 | ..............1,000,000 | ............. 1,014,305 (4,499) 06/24/2011. | 12/01/2033.
02765U JR 6 |AMERICAN MUN PWR OHIO INC REV.... e 2| 1FE 563,495 |...108.978 539,794 | ..o [ e (12,089) 01/03/2017. | 02/15/2031.
04048R  UE 4 | ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV... 2| 1FE 587,025 |...110.112 526,578 (9,825) 05/03/2012.| 07/01/2024.
04048R  UU 8 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV. ...110.006 ...1,542,120 (28,773) 05/03/2012. | 07/01/2024.
040654 XH 3 |ARIZONA ST TRANSN BRD HWY REV. ..110.112 303,807 (6,438) 01/17/2013. | 07/01/2028.
040654 XM 2 | ARIZONA ST TRANSN BRD HWY REV......cccomvriiiiriniiverineeineninsissiisssnens | eveees 2| 1FE 570,284 |...109.403 509,963 | ....ovovrvrerirerireni [ e (10,806) 01/17/2013. | 07/01/2028.
047061 CY 0 |ATHENS-CLARKE CNTY GA UNI GOVT WTR & SEW.......covvirrerirneerncrineinns [ e 2| 1FE 518,940 |...105.618 512,591 (1,853) 05/06/2015. | 01/01/2032.
047870 NE 6 |ATLANTA GAWTR & WASTEWTR REV......eviiiiimiiciieieisniseenisessiseeesinins | evvees 2| e 1FE] o 2,015,058 |...111.140 | ..............1,944,950 | ..............1,750,000 | ............. 1,932,257 (25,613) 12/09/2015. | 11/01/2040.
047870  NF 3 | ATLANTA GAWTR & WASTEWTR REV......ccoumieirieinerisireriesesssssssesssenns | eoveens 2| 1FE 558,785 |...110.897 539,932 (5,528) 05/29/2015. | 11/01/2043.
050589 NP 1 |AUBURN UNIV ALA GEN FEE REV.......oovieiiriiieieiiniieeiieeiseessisesissiseeens | ceeens 2| 1FE 687,076 |...106.121 684,049 (3,027) 03/29/2018. | 06/01/2033.
051249 GM 6 |AUGUSTA GAWTR & SEW REV 2| 1FE 548,720 |...105.547 520,104 (5,014) 11/13/2012. | 10/01/2029.
05922K VL 0 |BALTIMORE MD PROJ REV. 2| 1FE 558,430 |...110.237 532,951 (5,923) 05/28/2014. | 07/01/2043.
059231 WY 2 [BALTIMORE MD REV......coeveiueieriiiieieieissiese s ssssessssensenas | seeses 2| e 1FE 562,830 |...110.827 540,080 (7,269) 09/29/2015. | 07/01/2038.
072024 VP 4 | BAY AREA TOLL AUTH CALIF TOLL BRDG REV.......ccosvvevirierineereriieereeines | e 2| 1FE 532,305 |...102.827 528,403 (2,964) 09/05/2017. | 04/01/2042.
084213 AL 1 |BERKELEY CNTY S C UTIL REV....ciuuiiiiieiieiineireeiseiseisesies e issessanes | coeeees 2| 1FE 618,605 |...112.200 555,474 | ..o [ v (11,795) 04/11/2013. | 06/01/2024.
086377 DJ 4 |BESSEMER ALA GOVERNMENTAL UTIL SVCS CORP.........ccovvererimrrierirenens [ e 2| 1FE 893,790 |..114.274 879,374 | ..o | e (12,601) 11/01/2017. | 06/01/2030.
10741M BM 5 |BREVARD CNTY FLA LOC OPT FUEL TAX REV 2| 1FE 566,435 |...114.265 554,111 (6,165) 11/30/2016. | 08/01/2028.
117569 JS 3 |BRYAN TEX ELEC SYS REV 2| e 1FE 983,066 |...116.037 982,612 (454) 11/30/2018. | 07/01/2030.
13077D AR 3 |CALIFORNIA ST UNIV REV.......ccouiiiirierierieeisseinesiesiesssseesssssssssessesssnesss | coveee 2| 1FE 588,800 |...117.946 574,830 (7,813) 02/09/2017. | 11/01/2032.
139372 QE 9 |CAPE CORAL FLAWTR & SWR REV.......cooniiiiiiniieniieeineirsnsisieseesssssins | crieee 2| 1FE 849,270 |...115.357 819,380 (8,988) 06/19/2015. | 10/01/2031.
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153476  DC 7 |CENTRAL FLA EXPWY AUTH SR LIEN REV......cocovviiviiriniiiverineiieriseiinneins 2| ... 1FE 779,843 [..103.053 | ....ccc00ee.n. 772,898 | oo 750,000 777,367 (2,476) | .ooovervrrecinis | cerrerreeensriennins | 0004000 e 3.500 | JJ....... 01/29/2018. | 07/01/2041.
15504R  GC 7 |CENTRAL PUGET SOUND WASH REGL TRAN AUTH 2| 1FE 520,300 |...106.129 ....500,000 514,432 (1,839) 3.521 |MN...... 08/05/2015. | 11/01/2033.
15567R  BH 5 | CENTRAL UTAH WTR CONSERVANCY DIST WTR RE 2| . 1FE 599,955 |...118.145 ....500,000 590,728 (9,127) | oo | e | 200.5.000 | oo 2.661 |AO...... 11/30/2017. | 10/01/2031.
160131 DB 1 |CHARLESTON EDL EXCELLENCE FING CORP S C.......cocovvrumrrmerrerirncennnes | wevrnee | oo [ cerveries 2| ... 1FE| oo 1,288,012 |...111.828 21,150,000 | cooocvenees 1,270,804 [ ...coocvernrerreri [ e (17,208) | ..o [ e [ 205,000 | ..o, 2.703 | JD....... 03/29/2018. | 12/01/2030.
162393 FV 9 | CHATTANOOGA TENN ELEC REV. 2| 1FE 569,815 |...112.763 ....500,000 548,894 (6,449) | coovvverervricres e [ 0005000 | 3.350 |MS...... 07/23/2015. | 09/01/2040.
167593 HH 8 | CHICAGO ILL O HARE INTL ARPT REV......cooomiviriiriieineiieniieriesinsseineiens 2| ... 1FE 731,250 |..101.154 | ..ccccvever.. 758,655 | oo, 750,000 734,646 1,076 [ oo [ v [ 04,000 | e 4.235 |JJ....... 09/21/2015. | 01/01/2030.
167593 TM 4 |CHICAGO ILL O HARE INTL ARPT REV.....coooriirieeineiseiiiesiensesisseesssens 2| . 1FE 569,945 |...110.804 ....500,000 555,691 (6,990) | ..oovvrrereerivnis | cerrerirseineniineinns | 200.5.000 | e 3211 | W....... 11/04/2016. | 01/01/2031.
167736 M4 6 |CHICAGO ILL WTR REV. 2| ... 1FE| e 1,586,466 |...100.257 11,505,000 | ..ocoovenee 1,505,000 (7,951) | oo | e | 200.5.000 oo 5.000 |MN...... 05/13/2008. | 11/01/2026.
18085P  PJ 7 |CLARK CNTY NEV ARPT REV.. 2| .. 1FE 565,875 |...109.248 529,661 (6,811) | cvovevereerceirvenns | verereeeneeisseiisenns | 0005000 | ......3.401 [ JJ....... 03/20/2013.| 07/01/2025.
18085P  PK 4 | CLARK CNTY NEV ARPT REV.. 2| e 1FE 840,870 |...108.852 791,042 (9,396) 03/20/2013. | 07/01/2026.
181000 NS 5 |CLARK CNTY NEV HWY IMPT REV. 2| ... 1FE 865,245 |...112.981 831,403 | ..o | e (11,124) 10/28/2015. | 07/01/2033.
181070 ET 6 |CLARK CNTY NEV WTR RECLAMATION DIST... 2| 1FE 571,285 |...107.014 555,807 (6,724) 08/04/2016. | 07/01/2032.
186423 AQ 2 | CLEVELAND OHIO WTR POLLUTION CTL REV. 2| . 1FE 297,808 |...113.586 285,498 (4,640) 04/01/2016. | 11/15/2031.
186423 AR 0 | CLEVELAND OHIO WTR POLLUTION CTL REV.......ccccmervmirrerirenerinsernernes | weernee | oo [ cerveriens 2| .. 1FE| oo 1,024,800 |...113.319 983,758 | ... | ceerrninnd (15,479) 04/01/2016. | 11/15/2032.
186423 AS 8 | CLEVELAND OHIO WTR POLLUTION CTL REV.....c.otoveiiieieieieiineierineinns 2| ... 1FE 624,494 |...113.053 600,286 (9,136) 04/01/2016. | 11/15/2033.
186427 CY 4 |CLEVELAND OHIO WTR REV. 2| ... 1FE 520,285 |...104.653 512,512 (2,256) 04/15/2015. | 01/01/2033.
222102 AA 3 |COULEE MED FNDTN WASH REV. 2| 1FE ...4,030,000 |...104.056 | ..............4,193,457 | ..............4,030,000 | ............. 4,030,000 12/27/2010. | 04/20/2036.
235036 C6 5 |DALLAS FORT WORTH TEX INTL ARPT REV 2| . 1FE ...2,624,873 |..104.747 2,343,473 | oo | i (49,179) 11/15/2012. | 11/01/2029.
235036 F5 4 |DALLAS FORT WORTH TEX INTL ARPT REV 2| . 1FE 711,939 |...107.327 702,251 (9,687) 03/29/2018. | 11/01/2031.
235241  PC 4 |DALLAS TEX AREA RAPID TRAN SALES TAXREV... 2| ... 1FE 606,770 |...115.199 566,560 | .....oovvverrrivcrireni [ e (10,297) 11/20/2014. | 12/01/2025.
235241  PK 6 | DALLAS TEX AREA RAPID TRAN SALES TAXREV... 2| ... 1FE 114,003 |...112.836 112,539 (1,464) 03/29/2018. | 12/01/2032.
248866 TV 7 | DENTON TEX ... oiiierreinerierieeiseesssissssesssesssessssssssssesssessssesssssssssssesssesssnees | snnees | oo | oeverneenes | vevens 1FE| oo 611,195 |...107.701 538,586 | ....cvvurererrerienins [ e (11,761) 05/01/2012. | 02/15/2022.
249182 KP 0 |DENVER COLO CITY & CNTY ARPT REV... 2| ... 1FE 594,845 |...116.312 585,844 (8,424) 11/30/2017. | 11/15/2029.
25484) CX 6 |DISTRICT COLUMBIA UNIV REV, 2| .. 1FE 577,185 |...115.614 564,756 (6,762) 02/16/2017. | 04/01/2031.
283506 LC 5 |EL PASO CNTY TEX CMNTY COLLEGE DIST REV.... 2| 1FE 532,045 |...104.868 525,660 (3,100) 10/27/2016. | 04/01/2034.
343136 7Q 4 |FLORIDA ST TPKAUTH TPK REV ..o 2| ... 1FE 784,853 | ...105.680 774,676 (3,335) 10/08/2015. | 07/01/2033.
343136 V9 5 |FLORIDA ST TPK AUTH TPK REV.......oiiiiiiririericireeiseiseiissisessssisssisnnins | ennees | oo [ vevereeens 2| 1FE| oo 1,031,660 |...106.936 | ..............1,069,360 | ..............1,000,000 | ............. 1,009,333 (3,446) 06/24/2011. | 07/01/2032.
36106Q AX 7 |FUQUAY-VARINA N C COMBINED UTILS REV. 2| TFE| e 1,435,565 |...112.446 1,225,000 | ... 1,411,051 | oo | e (22,960) 12/05/2017. | 04/01/2040.
407287 MG 3 |HAMILTON CNTY OHIO SALES TAX.....ovuterereerrrinerserisesesessssisessssssessnenes 2| 1FE 704,350 |...106.125 ....625,000 688,132 (7,103) 08/04/2016. | 12/01/2032.
414005 WH 7 [HARRIS CNTY TEX. ..ottt sssssnas 2| 1FE 585,805 |...117.087 569,778 ) 12/20/2016. | 08/15/2028.
41422E DM 2 |HARRIS CNTY TEX MET TRAN AUTH SALES & U 2| 1FE ...2,107,110 |...106.951 2,038,547 ) 01/08/2014. | 11/01/2036.
447168 KL 8 |HUNTSVILLE ALAWTR SYS REV 2| 1FE 526,250 |...105.603 518,089 (2,524) 08/19/2015. | 11/01/2032.
45129W  MA 5 |IDAHO HSG & FIN ASSN 2| ... 1FE 528,960 |...110.245 515,319 (3,000) 01/15/2014. | 07/15/2031.
45470R DS 2 |INDIANA FIN AUTH HWY REV. 2| 1FE 903,758 |...116.641 886,542 | ..o | e (13,324) 08/24/2017. | 06/01/2035.
45470R DU 7 | INDIANA FIN AUTH HWY REV. 2| 1FE 600,035 |...115.874 588,862 ) 08/24/2017. | 06/01/2037.
45506D TN 5 | INDIANA ST FIN AUTH REV 2| ... 1FE 863,168 |...115.794 840,622 ) 02/10/2017.| 02/01/2034.
45506D  YY 5 |INDIANA ST FIN AUTH REV 2| 1FE 796,515 |...103.435 790,114 (4,604) 08/02/2017. | 08/01/2041.
455114  HC 5 |INDIANA ST UNIV REVS 2| ... 1FE 747,871 |...108.196 664,839 | ... | e (14,593) 12/06/2012. | 04/01/2025.
469494 AU 2 | JACKSONVILLE FLA TRANSN AUTH LOC OPT GAS.......cocvvmrieeineireiinneins 2| 1FE 570,435 |...113.904 549,311 (6,598) 08/31/2015. | 08/01/2035.
469495 DH 5 | JACKSONVILLE FLA TRANSN REV. 2| ... 1FE 873,195 |...115.424 848,328 | .....oereririins | e (13,042) 01/23/2017. | 10/01/2028.
485429 T2 0 |KANSAS ST DEV FIN AUTH REV 2| 1FE 863,535 |...110.599 813,736 | ..o | e (13,924) 04/01/2015. | 04/01/2027.
495280 X4 7 |KING CNTY WASH SWR REV.....coosvimriinrierinieiiniins 2| e 1FE 582,205 |...111.188 553,656 (8,038) 04/15/2015. | 07/01/2038.
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495289 X9 6 |KING CNTY WASH SWR REV.......cccrirrinniinnrerienineississsnesieneseesnsinnns | vevieee oo [ ervveriren | onens 1FE 893,253 |...110.782 858,518 | ... | e (10,135) 3.390 | WJ....... 05/29/2015. | 07/01/2040.
516391 AR 0 |LANSING MICH BRD WTR & LT UTIL SYS REV.....ceconirmeeerinernerirenineinneens [ evneen | oo [ verrneni2 | s 1FE 572,560 |...106.861 522,070 (8,356) | ..vvvvrerereercrins | cerirerirneerneriiniins | 000.5.000 oo 3.150 | WJ....... 05/18/2012. | 07/01/2030.
517039 TU 7 |LAREDO TEX WTRWKS SWR SYS REV.......ccocoveiimiiivernrinricnnivernsissninnins v | oo [ verieeni2 | e 1FE 665,49 |...101.868 664,208 (1,288) | coooverrerriirnie | cevirerisriinricnnins | 004000 i 3.650 |MS...... 03/29/2018. | 03/01/2041.
546475 SV 7 |LOUISIANA ST GAS & FUELS TAX REV.......cocomivirrieeneinerinerisesenissennnins | eovveen | oo | cverireeenn | covernenens 1 473,390 |...109.880 420,327 (8,617) 2.550 |MN...... 05/03/2012. | 05/01/2024.
546475 TD 6 |LOUISIANA ST GAS & FUELS TAX REV.......cccovcviririiniisciisieciisnissicnies [ | o [ eeeieeni2 | s 1FE| oo 1,347,340 |...109.575 | ..............1,216,283 | ..............1,110,000 | ............. 1,196,315 (24,524) | ..o [ [ 05,000 | ..o 2.550 |MN...... 05/03/2012. | 05/01/2024.
546589  VJ 8 |LOUISVILLE & JEFFERSON CNTY KY MET SWR D.....cc.vvvuvvruerirmrrnerirerinnnns [evvene | oo [ verreeni2 | e 1FE 601,885 |...115.092 563,187 (9,822) | c.oocverevenrecvnis | verrerrnrinsriesnins | 200.5.000 | .o 2.660 |MN...... 11/20/2014. | 05/15/2026.
56185P CG 6 | MANATEE CNTY FLA SCH DIST SALES TAX REV.......cocniiennernrinnernerrnernne | eevveee oo [ evveierni2 | s 1FE 577,170 |...116.894 564,752 (6,761) | cvovevereverreerirnins | cerrerirseineniisnins | 200.5.000 | e 3.201 |AO...... 02/02/2017. | 10/01/2029.
575579  LL 9 |MASSACHUSETTS BAY TRANSN AUTH MASS SALE........ccccoovmvummrvmmrverrens [ cvvn | oo [ vrriiveies | e 1FE| v 618,810 |...127.135 597,502 (6,198) | cvvoververrreicrnis | cerirerierinsricniins | 20005250 | e 3.330 | W....... 05/26/2015. | 07/01/2031.
575896 GX 7 |MASSACHUSETTS ST PORT AUTH REV.....cccomiviieeiniinerineseneensnesensnnenns | evneen | oo [ vvverneni2 | v 1FE 964,359 |...104.637 943,098 (21,261) | vvereervrinirnes [ [ 005,000 | ..o, 1.751 | ... 03/29/2018. | 07/01/2023.
576000 RB 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........cccooeuvmiimnvnnrans v | [ | s 1FE 510,025 |...103.523 506,707 (973) 05/05/2015. | 01/15/2036.
576000 RF 2 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED..........cccouvvmermmerrerrene [ cvvene | oo [rvrrneni2 | e 1FE 501,565 |...102.369 501,079 (155) 05/26/2015. | 01/15/2040.
590545 WC 9 |MESA ARIZ UTIL SYS REV.....comiirinerierieeineesssissrsessessssessssesssnssssesssens | enneen | oo | veverneeni | cevens 1FE| o 1,077,360 |..107.711 | .............1,077,110 | ..............1,000,000 | ............. 1,060,851 (7,113) 02/07/2017. | 07/01/2031.
592481 HT 5 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW........ccovuvermrvmmrnniveiins [ evvr | oo [vrrieeni2 | e 1FE 782,490 |...118.702 756,308 | ... | e (13,036) 12/09/2016. | 05/01/2027.
59259Y RY 7 |METROPOLITAN TRANSN AUTH N Y REV.....c.couvunrnnrrererieeencenssiseninennns | veveee oo [ crvverireni2 | s 1FE 909,225 |...111.859 817,876 | ..o | cevreninnd (16,493) 02/08/2013. | 11/15/2023.
59261A QB 6 |METROPOLITAN TRANSN AUTH N Y DEDICATED T......ooeevvvinnivciimniivcinns | evvene [ [ v | s 1FE| oo 2,405,220 |...115.340 2,369,370 | ..oocvierriinicenns [ i (34,165) 11/22/2017. | 11/15/2031.
59333P  B6 4 |MIAMI-DADE CNTY FLA AVIATION REV.......ovivrerirreirinerinerirnnesensenesseesnnnes | vevieee oo [ ervveriren | ovens 1FE 589,970 |...109.104 537,373 (9,317) 12/03/2012. | 10/01/2023.
59333P B8 0 |MIAMI-DADE CNTY FLA AVIATION REV.....cccosrvrerineernneinseinerienesnenssneseesannes | sevveee | oo [ ervverinei2 | onees 1FE| oo 2,020,288 |...108.506 | ..............1,898,855 | ............1,750,000 | ............. 1,864,482 (28,369) 01/29/2013. | 10/01/2025.
59333P  H7 6 |MIAMI-DADE CNTY FLA AVIATION REV.......covviimmrimreineineieniisesisenssssnissesssnnes | evvvene oo [ eoveriirn | oeens 1FE 873,373 |...109.757 836,746 | ..o | e (10,376) 04/21/2015. | 10/01/2031.
59333P K9 8 |MIAMI-DADE CNTY FLA AVIATION REV......cosivrmriniernmrisernnensenisnenssnesensannes | vevveee oo [ eovnerirei | onees 1FE 559,040 |...109.757 537,082 (5,720) 12/03/2014. | 10/01/2031.
59333P R7 5 |MIAMI-DADE CNTY FLA AVIATION REV.......ccocvveriiiininnisciienieesirenisniennns | cevene oo [ eiveiieen [ s 1FE ..1,341,780 |..109.125 | ..............1,364,063 | ..............1,250,000 | ............. 1,315,051 (8,215) 09/03/2015. | 10/01/2038.
594612  DJ 9 | MICHIGAN ST....coooieiiiriricrieriieieissriesiesssessesssssssessessssesssssssssssessesssnee | wovnees | oo | coeveneenee | vevens 1FE]| .. 863,805 |...119.492 843,840 (9,838) 12/02/2016. | 03/15/2027.
594614 7S 2 |MICHIGAN ST BLDG AUTH REV.......cooumiiirierinerineinneniseisensssisensensssenseess | eonneen | oo | veverneni2 | eevens 1FE| coooeis 5,007,839 |...107.826 | .............4,679,648 | ..............4,340,000 | ............. 4,552,459 | ..o | i (71,892) 01/19/2012. | 10/15/2026.
594615 BK 1 |MICHIGAN ST BLDG AUTH REV......ccooviviiririnerinirierininsiessnenesienesseees | eovnene | oo | oereineni | vevens 1FE 852,698 |...114.432 822,523 (9,358) 07/31/2015. | 04/15/2031.
594615 BL 9 |MICHIGAN ST BLDG AUTH REV......cooomiririrerierineeienineisseesssssensessssenseess | wonneen | oo | veveineni2 | vevens 1FE| oo 1,217,276 |..114.032 | .............1,225,844 | ..............1,075,000 | ............. 1,175,543 [ oo [ e (12,947) 07/31/2015. | 04/15/2032.
594615 BM 7 |MICHIGAN ST BLDG AUTH REV.......cccovvviniinriicinniscinenisniessssisesieninnins v | o [ enrieeni2 | e 1FE 857,812 |...113.436 829,159 (8,892) 07/31/2015. | 04/15/2033.
606092 JU 9 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ.......cocvermumremermnnrnnnnes [ evve | oo [ rrrrneni2 | e 1FE 574,580 |...113.203 552,410 (7,257) 10/21/2015. | 12/01/2030.
613741 GV 3 |MONTGOMERY CNTY VA ECONOMIC DEV AUTH REV.......ccconvvvmnrimervnrnnns v | oo [ v | s 1FE 632,593 |..... 97.501 633,337 ..T44 03/29/2018. | 06/01/2032.
644614 2U 2 |NEW HAMPSHIRE HEALTH & ED FACS AUTH REV......ccccouvmermmrninnnnineins v | oo [rnrineni2 | e 1FE 632,511 |...114.257 605,958 (7,615) 04/29/2015. | 07/01/2031.
646065 G5 5 |NEW JERSEY ST EDL FACS AUTH REV......ccooomivmirireerinernerieeessinseisnnnns | eovneen | oo [ veverneni2 | e 1FE 697,080 |...104.698 681,522 | ..ocvverierireeerserins | aerreninnd (15,558) 03/29/2018. | 07/01/2027.
646136 Z8 7 |NEW JERSEY ST TRANSN TR FD AUTH.....ccooviiiiinriciinniinienisniessinnines e | o [ oevieeies | e 1FE ..547,115 |...109.538 533,865 (6,940) 01/18/2017. | 06/15/2023.
646136 Z9 5 |NEW JERSEY ST TRANSN TR FD AUTH ..821,783 |...110.887 804,637 (8,940) 01/13/2017. | 06/15/2024.
646140 AQ 6 |NEW JERSEY ST TPK AUTH TPK REV. ...62,769 [..110.540 | ..................60,797 | ...................55,000 | ....... 58,214 (854) 03/21/2013. | 01/01/2027.
646140 AX 1 |NEW JERSEY ST TPK AUTH TPK REV. 793,169 |...110.540 735,617 | s | v (10,795) 03/21/2013. | 01/01/2027.
64972G  NE 0 |[NEW YORKNY CITY MUN WTR FIN AUTH WTR &....coocoovrrnrimmrrnnnnennneninnee | cvvrene | oo | vervrenni2 [ i 1FE 847,373 |...114.439 846,533 (840) 11/29/2018. | 06/15/2047.
64990E CH 8 |NEW YORK STATE DORMITORY AUTHORITY.......cccomivmmrinirveriimnirenirsninnns | eevene [ [ eriveiienn | s 1FE| cooeiine 1,011,114 |...110.656 994,033 | ..o | e (17,081) 03/29/2018. | 12/15/2026.
64990E CL 9 |NEW YORK STATE DORMITORY AUTHORITY.......coccnrvrmmrmerierinennenisennens | veeeee oo [ ervveriren2 | s 1FE 566,505 |...110.417 532,787 (7,659) 04/29/2014. | 12/15/2029.
64990E MQ 7 |NEW YORK ST DORM AUTH ST PERS INCOME TAX......c.ccovvverimrnninnineies | cevene [ [ eriveicenn [ s 1FE 883,185 |...113.685 824,442 | ... | v (13,297) 05/01/2014. | 02/15/2026.
64990E MU 8 |NEW YORK ST DORM AUTH ST PERS INCOME TAX......ccovuvmrerermrerennnnenenes | vevivee [ oo [ errverire2 [ s 1FE 883,598 |...112.395 827,464 ) 10/02/2014. | 02/15/2030.
650035 C4 8 |NEW YORK ST URBAN DEV CORP REV.......coocommiumerierierirneerneesserissseennnns | eovneen | oo [ vevereeni2 | e 1FE 729,112 |...111.086 717,591 ) 03/29/2018. | 03/15/2028.
650035 YY 8 |NEW YORK ST URBAN DEV CORP REV.......coecummrimirierimreieninrisnerisnnneninene | eovvene | oo [ vnrieeni2 | oo 1FE| oo 2,988,375 |...111.299 2,720,710 | oo [ i (49,134) 03/14/2013. | 03/15/2026.
65887P  SA 4 |NORTH DAKOTA PUB FIN AUTH......coovvereririirirnerierinseseeissessenssssssnsenenes | veeeee | oo [ eevnerine | onees 1FE 571,175 |...112.442 ....500,000 546,869 (7,318) 07/10/2015. | 10/01/2035.
66285W PP 5 |[NORTH TEX TWY AUTH REV.......oeviiiiriinicciieiisnnississisesesissienns. | evnnis | o [ veriieeni2 | e 1FE 499,375 |...103.834 499,429 25 09/18/2015. | 01/01/2035.




S0l

Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

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

Showing all Lon
7

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
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE........cccovviemmmiiiniiiinns | s 2| ... 1FE 864,600 |..105.221 | ............... 789,158 | ..o 750,000 779,269 | ..o | e (14,822) | ..ovvevvvicniies | e [ 6.038 3.854 |MN...... 08/15/2012. | 11/15/2040.
665250 CQ 7 |NORTHERN ILL MUN PWR AGY PWR PROJ REV........cccoomiriiiiniiiniiieniirans | e 2] 1FE 556,710 |...103.777 ....500,000 545,269 (XL D ORI IRV IR 4.000 |...... 2721 |JD....... 08/24/2016. | 12/01/2031.
67756D  JY 3 |OHIO ST HIGHER EDL FAC COMMN REV........ccccovvvmiviirinrinniinniverireninniens | o 2| . 1FE 558,520 |...112.490 ....500,000 548,917 (5,262) [ cvovuvvererririennns | e | e 5.000 |...... 3.570 |JD....... 02/17/2017. | 12/01/2040.
67884F SU 1 | OKLAHOMA DEV FIN AUTH LEASE REV.........coooiivirirreeneirenerieneeisneesenens | ceves | o [ cevieeeens 2] . 1FE| o 1,207,343 |..111.718 11,050,000 | .....couue. V44,377 | oo | e (15,735) | .o | cevevieeeeieeneiennns [ e 5.000 |...... 3.180 |JD....... 10/02/2014. | 06/01/2034.
679086 DU 9 | OKLAHOMA ST CAP IMPT AUTH ST AGY FAC REV.......ccccovcvviinricniiniiiens [ e 2| 1FE 593,760 |..113.474 ....500,000 555,956 (9,289) | coovvveriiriinni | e | s 5.000 |...... 2,791 | U....... 09/25/2014. | 07/01/2028.
679111 XX 7 | OKLAHOMA ST TPK AUTH TPK REV......ooiriiiirriinrieneisnsiesissnesnsiinnns | e 2| ... 1FE| cooei 1,078,560 |...102.687 | ..............1,026,870 | ..............1,000,000 | ............. 1,070,637 (T704) | oo | e | e 4.000 |...... 3.000 [JJ....... 12/07/2017. | 01/01/2042.
679111 YK 4 | OKLAHOMA ST TPK AUTH TPK REV.......ciriiiiriiiireiiiceeisneeies e | s 2| . 1FE 538,960 |...109.593 538,648 (B12) | vvvrerereernrinns [ e [ e 4.000 |...... 2910 |JJ....... 11/30/2018. | 01/01/2029.
681793 8E 8 | OMAHA PUB PWR DIST NEB ELEC REV.......coevmriiriiriniieiineiienissiniinns [ s 2| 1FE 573,665 |...109.192 526,813 (8,153) | cvvveverrvrrrinnies | vererreisninniieni | e 5.000 |...... 3.161 |FA....... 09/21/2012. | 02/01/2037.
681810  LJ 4 |OMAHANEB SAN SEW REV........ccoiiriimiiinmreisieiineeeisse s | eeees 2| .. 1FE 552,885 |...107.273 542,152 (5,198) | cvvvvereermrernenns | veverneersniserienin | e 4.000 |.....2.711 | AO...... 10/26/2016. | 04/01/2030.
682001 ET 5 |OMAHA PUB PWR DIST NEB ELEC REV.... 2| e 1FE 563,135 |...111.387 542,772 (6,222) 07/30/2015. | 02/01/2043.
684545  ZA 7 | ORANGE CNTY FLA TOURIST DEV TAX REV. I 2| ... 1FE 574,020 |...105.586 557,718 (6,715) 06/17/2016. | 10/01/2032.
684545 ZE 9 | ORANGE CNTY FLA TOURIST DEV TAX REV......cooooiiriiiriiiiceiiineiieeneieneins | v 2| 1FE 576,385 |...117.192 562,369 (6,999) 11/30/2016. | 10/01/2028.
696543 PP 6 | PALM BEACH CNTY FLA PUB IMPT REV......ccovimirriivinrriienerissnsiseesisssnenns | s 2| . 1FE 514,960 |...105.939 510,471 (1,327) 06/17/2015. | 11/01/2033.
708796 7C 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.......coovviimiiinriinniicnnins | v 2| .. 1FE 500,000 |..... 97.279 500,000 08/25/2017. | 10/01/2032.
709178 S8 7 |PENNSYLVANIA ST HIGHER EDL FACS AUTH REV.......cccoovviviinninnivciirenis | o 2] 1FE 568,095 |...110.367 561,688 (6,094) 11/29/2017. | 08/15/2047.
717817 SM 3 | PHILADELPHIA PA ARPT REV........ccoovviimmiiiinniiinneinnnissnessnesssnssssssisssnnes | ovnnee | oo | eervenenn | e TFE | i 1,090,981 |...102.689 | .............1,124,445 | ...........1,095,000 | ............ 1,091,549 ..190 10/01/2015. | 06/15/2032.
71884A  ZF 9 |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX......occoomivemrrieniiiereireneiiins 561,885 |...111.223 542,378 (5,706) 05/27/2015. | 07/01/2041.
73358W  RQ 9 [PORTAUTHNY & N Juoiiiricririrnnnrinennienninssniensinsnnsssssssssssssnssnnnsens. | evveee | oo | coverrereni2 | eor TFE [ i 1,106,780 |...107.963 | .............1,079,630 | ..............1,000,000 | ............. 1,086,273 | ...ovvovverriverivenins [ e (13,721) 06/22/2017. | 08/01/2046.
73358W  TM 6 [PORTAUTHNY &N J..ooiiiiiiiciiccisrciiseeesneeenesensisessisssssssnssnsnnes | evveee | oo | conenvinene | een TFE | i 588,990 |...111.960 549,834 (9,898) 11/12/2014. | 09/01/2023.
73358W TU 8 |PORTAUTHNY&NJ 855,570 |..111.274 814,557 | ... | v (10,203) 10/01/2014. | 09/01/2032.
73358W VY 7 |PORTAUTHNY&NJ 565,525 |...110.716 544,038 (6,127) 04/28/2015. | 05/01/2033.
746189 PR 4 |PURDUE UNIV IND UNIV REVS 964,152 |...104.622 942,961 (21,191) 03/29/2018. | 07/01/2024.
756872 GJ 0 |REDRIVED FIN CORP TEX ED REV. . 1,487,248 |...103.694 ...1,453,798 .(33,450) 03/29/2018. | 03/15/2026.
762197 LP 4 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH 605,900 |...108.033 535,937 (12,135) 11/07/2012. | 11/01/2021.
762197 VL 2 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH.. 616,325 |...116.208 604,746 (9,590) 09/28/2017. | 09/15/2028.
762197 VN 8 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH.. 595,570 |...114.387 585,245 (8,553) 09/28/2017. | 09/15/2030.
762232 AN 6 |RHODE ISLAND ST COMM CORP REV........cocovvemrrvirmmreimenrimnneimnneinsnennsnenes | oveeee | oo | eervivnen | e TFE | i 1,144,010 |..115.353 | .............1,153,530 | ..............1,000,000 | ............. 1,116,482 | oo | e (13,618) 12/06/2016. | 06/15/2028.
786134 VD 5 | SACRAMENTO CNTY CALIF SANTN DIST FING AU.. 648,219 |...100.968 648,455 ...236 03/29/2018. | 12/01/2023.
790407  JQ 4 | ST JOHNS CNTY FLA SALES TAX REV. ..1,126,890 |...114.243 | ..............1,085,309 | .................950,000 | ............. 1,066,676 | .....ocvercrirciians | v (16,843) 03/26/2015. | 10/01/2028.
794665 FQ 7 | SALES TAX ASSET RECEIVABLE CORP N 'Y 601,165 |...115.477 561,779 (9,748) 09/24/2014. | 10/15/2028.
795576  FU 6 | SALT LAKE CITY UTAH ARPT REV. 588,185 |...112.504 577,781 (7,954) 09/05/2017. | 07/01/2035.
795576  FV 4 | SALT LAKE CITY UTAH ARPT REV. 880,178 |...112.032 864,841 | ..o | e (11,726) 09/05/2017. | 07/01/2036.
79574C  AS 2 |SALT RIVER PROJ ARIZ AGRIC IMPT & PWR DI............... 572,795 |...113.203 549,380 (6,812) 05/26/2015. | 12/01/2035.
816705 JE 8 | SEMINOLE CNTY FLAWTR & SWR REV. 524,180 |...107.008 516,705 (2,165) 05/01/2015. | 10/01/2030.
833102 ZC 3 | SNOHOMISH CNTY WASH PUB UTIL DIST NO 001.......cvvvurierinirierierirnenns 558,970 |...111.736 541,532 (5,196) 06/19/2015. | 12/01/2040.
837123 GL 6 |SOUTH CAROLINA ST PORTS AUTH PORTS REV. 483,930 |...100.569 484,838 ...308 10/21/2015. | 07/01/2045.
837227 4C 8 |SOUTH CENT CONN REGL WTR AUTHWTR SYS RE.......cccovvmirireriiiiinians [ e 2| 1FE 562,230 |...105.619 548,262 (5,690) 06/16/2016. | 08/01/2035.
864784 EW 9 |SUFFOLKCNTY N Y WTR AUTH WTRWKS REV. o I 2| ... 1FE 803,438 |...107.604 787,651 (5,223) 10/22/2015. | 06/01/2031.
875301 GL 1 |TAMPA-HILLSBOROUGH COUNTY EXPRESSWAY AUT.......ccccoooommmvemmmriirinnns | s 9| ... 1FE 518,105 |...102.625 516,789 (1,316) 01/31/2018. | 07/01/2042.
880461 SB 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR........ccoooiviiinriiiiriiinnii | s 2| ... 1FE 479,544 | ... 94.608 479,716 ...166 12/13/2017. | 07/01/2040.
882854 WT 5 |TEXAS WTRDEV BRD REV......ccosiiiiiiiiriiiiceiieseieseesesiesesiesesisesesiesneens | s 2| 1FE 529,030 |...106.726 520,801 (2,693) 10/07/2015. | 10/15/2032.
89602N E8 3 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS.......cocoviviriinniienniinsrisninns | v 2| e 1FE 615,370 |...112.259 552,513 | o | e (11,252) 01/11/2013. | 11/15/2024.
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89602N E9 1 | TRIBOROUGH BRDG & TUNL AUTHN Y REVS........ 611,290 |...112.037 550,767 | ...vveververrerernenns [ rrrreend(10,855) [ oo [ v [ e 5.000 2.531 |MN...... 01/11/2013. | 11/15/2025.
89602N ZF 4 | TRIBOROUGH BRDG & TUNL AUTHN Y REVS........ 619,820 |...110.989 548,723 | ..ovvevervcrrerrneen [ e (11,891) s [ [ e 5.000 |...... 2.351 |MN...... 08/03/2012. | 11/15/2024.
900680 BC 2 |TUSCALOOSA CNTY ALA BRD ED SPL TAXSCH W........ 580,795 |...113.559 569,354 | ...covoeverieeenenn | e (T,A59) [ i e | e 5.000 |...... 3.051 |FA....... 05/25/2017.| 02/01/2035.
900680 BD 0 | TUSCALOOSA CNTY ALA BRD ED SPL TAX SCH W. 579,890 |...113.101 568,586 | ....cveerererererernenns [ eerveerneneee(7,369) [ o [ e [ e 5.000 |...... 3.071 |FA....... 05/25/2017. | 02/01/2036.
914046 WH 6 | UNIVERSITY ALASKA UNIV REVS 619,735 |...107.359 539,385 | ...coocvvrvcrrerienins [ rerennn(13,804) [ o [ [ e 5.000 |...... 2.037 |AO...... 11/13/2012. | 10/01/2024.
914119 B8 4 |UNIVERSITY CINCINNATI OHIO GEN RCPTS.......ccovvurrierininienirrersseinnies 609,500 |...114.841 568,318 | ...ovvevrrerrerinenns [ rrreeend(10,591) o [ [ e 5.000 |...... 2.500 |JD....... 12/03/2014. | 06/01/2025.
914302 AP 9 |UNIVERSITY HOUSTON TEX UNIV REVS.........coccimeemnrneinerinsinennseensennnens | veres | oo | evvvneinni2 | e IFE [ i 57,276 |..106.185 | ...................58,402 | ...................55,000 | ....... 55,718 | cvvvrvrrerrereneeinnes [ errneernnnensne(318) [ o [ e [ e 5.000 |...... 4.349 (FA....... 07/25/2013. | 02/15/2030.
914302 BL 7 |UNIVERSITY HOUSTON TEX UNIV REVS... 984,114 |...106.507 957,331 | oo | e (5,834) [ [ | e 5.000 |...... 4.349 |FA....... 07/25/2013. | 02/15/2030.
914378  MC 5 |UNIVERSITY KY GEN RCPTS.....c..evvrieicrrnrieesressesisseissssssssssssssissssnsenns | veves | oo | evvieenenn2 | erie IFE [ i 2,536,856 |...107.476 2,535,489 | ..o | e 1,367) | o | e | s 4.000 |...... 3.090 |AO...... 11/29/2018. | 10/01/2030.
914641 Y2 5 |UNIVERSITY NEB UNIV REVS.......ccconvvummirrnrrin 899,198 |...109.616 806,464 05/17/2012. | 07/01/2027.
915138 NY 3 |UNIVERSITY TOLEDO OHIO GEN RCPTS......cccoosvierrvmrieniveeiesisssisnsiiessenns | evenens | oo | cenrivnniies | oo IFE | i 605,275 |...119.647 597,254 12/20/2017. | 06/01/2029.
915138 PL 9 |UNIVERSITY TOLEDO OHIO GEN RCPTS.......coovvurmerrrris 250,000 |..... 99.251 250,000 04/18/2018. | 06/01/2044.
915200 TY 5 |UNIVERSITY VT & ST AGRIC COLLEGE...........ccccovrmrirernirrcernersnnnninnnnnenes | evvvees | oo [ eevvirenni | e IFE | v 1,119,740 |...107.987 . ,000 | o 1,051,878 03/19/2013.| 10/01/2038.
915200 XU 8 |UNIVERSITY VT & ST AGRIC COLLEGE.........c.ccovumirierirmiereriicirserinerienienes 514,750 |...102.678 | .....ccc0eeee..513,390 | oo, 500,000 513,412 01/31/2018. | 10/01/2043.
915260 BU 6 | UNIVERSITY WIS HOSPS & CLINICS AUTH REV... ..1,125,707 |...106.436 925,000 984,406 02/28/2013. | 04/01/2021.
915260 BW 2 |UNIVERSITY WIS HOSPS & CLINICS AUTH REV... 647,072 |...111.027 530,000 583,068 02/28/2013. | 04/01/2023.
91802R  AH 2 |UTILITY DEBT SECURITIZATION AUTHN Y. ...1,166,315 |...112.513 .1,000,000 ...1,091,844 05/01/2014. | 12/15/2029.
92778V BL 1 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R . ..1,652,550 |...116.713 .1,400,000 ...1,602,782 03/29/2018. | 02/01/2031.
928075 GU 8 | VIRGINIA PORT AUTH COMWLTH PORT FD REV.......... 582,975 |...114.193 565,592 B [ e 12,500 | ..ooovenee 25,000 |01/18/2017. | 07/01/2029.
928120 K5 6 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R.....ccvvvvriniincirerinnicniens | evvene o [evvvivees | e TFE | i 603,663 |..... 95.750 603,663 MON. 1,383 | 16,791 | 04/25/2013. | 04/25/2042.
92818M AS 9 | VIRGINIA ST RES AUTH INFRASTRUCTURE REV.... 552,280 |...107.144 542,285 MN...... 3,333 | 20,000 | 11/03/2016. | 11/01/2033.
940093 7A 9 |WASHINGTON ST UNIV REVS. 591,005 |...114.119 559,597 AQC...... 6,250 | ..o 25,000 |02/12/2015. | 04/01/2029.
940093 7B 7 |WASHINGTON ST UNIV REVS. 588,615 |...113.871 558,082 02/12/2015. | 04/01/2030.
940839 CF 8 | WASHOE CNTY NEV HWY REV......cccovvvmerrrnirienns 528,365 |...100.257 500,466 06/05/2013. | 02/01/2043.
944514  TJ 7 |WAYNE CNTY MICH ARPT AUTH REV......ccovvrirmiirnirernnnerernsssinnseinsnnns | e | oo [ eevvirenni | el IFE | i 1,079,960 |...111.736 | ..............1,117,360 | ..............1,000,000 | ............. 1,058,048 09/23/2015. | 12/01/2032.
944514 VT 2 | WAYNE CNTY MICH ARPT AUTH REV... . 720,456 |...117.241 707,654 09/28/2017. | 12/01/2029.
944514  XH 6 |WAYNE CNTY MICH ARPT AUTH REV............. 579,710 |...113.112 571,415 09/28/2017. | 12/01/2032.
95308R  FG 9 |WEST HARRIS CNTY TEX REGL WTR AUTH WTR S.....ccvvvvvirvrrvervnnincnins v | [ v | el IFE | i, 1,183,430 |...108.342 11,000,000 | .oovverees 1,068,393 05/22/2013. | 12/15/2023.
95308R FH 7 |WEST HARRIS CNTY TEX REGL WTR AUTH WTR S 587,965 |...108.282 ....500,000 532,875 05/22/2013. | 12/15/2024.
95639D LP 3 |WEST VA SCH BLDG AUTH EXCESS LOTTERY REV. 752,882 |...115.679 743,067 03/29/2018. | 07/01/2026.
95639R HC 6 |WEST VAHIGHER ED POL COMMN REV... ..2,522,122 |..116.974 2,490,037 03/29/2018. | 04/01/2026.
956724 AQ 1 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE.. 747,071 |...114.249 736,127 03/29/2018. | 07/01/2029.
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV....... ...5,625,000 |...103.966 5,625,000 12/27/2010. | 02/20/2037.
977100 CX 2 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION........ccvurirmerirrerennnnens 869,787 |..... 97.184 876,973 03/29/2018. | 05/01/2021.
977100 FD 3 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION..... 702,408 |...113.841 687,409 07/24/2017.| 05/01/2036.
97712D QR 0 |WISCONSIN ST HEALTH & EDL FACS AUTH REV. 1,627,830 |...101.593 ...1,5698,513 06/09/2016. | 11/15/2039.
98322Q LF 2 |WYOMING CMNTY DEV AUTH HSG REV . 500,000 |..... 97.558 500,000 09/09/2016. | 12/01/2025.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cvuriieeiiisinierisissecsrssessssseerssssseensnens | eereenes 164,149,630 XXX ] ..........159,902,830 | ..........146,403,663 | ......... 157,587,620 | ..oovovvivncennn0 | o (1,827,748) | o0 [ 0 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 - Residential Mortgage-Backed Securities
3128M1 Q7 7 |FH G12378 - RMBS.......ooiiiiiieiieniesienisisssesienissessssssssessenssenesns | coeees 2101928 | 7,691 7,546 7,433 27 | o [ [ 4500 |...... 5.974 |MON... | .coovrrrrrineee 28 | e 358 | 08/23/2007. | 09/01/2021.
3128MA  BS 7 |FH GO7849 - RMBS........ocovveieeeicisrissiessies s ssessses s sssssssnses | sviiens 2 100.742 | e 742,949 | ..o 737,477 767,319 1,323 [ v [ e [ e 3.500 2.901 |MON... 10/21/2014. | 05/01/2044.
3128MC UK 2 | FH G13666 - RMBS........ooeiiiiiiieieiisiiesiieeissseisssssesssesssesisssssssssssssennes | crvees ..103.153 | ....... 95,987 | ....... 93,053 | ....... 95,215 (B04) | v [ e [ e 4500 |...... 3.334 | MON... 10/06/2009. | 09/01/2024.
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3128MJ Q9 4 |FH GOBATO - RMBS........coooiiciiiceiceissssisesssssssesess s | s I I 4l L I 774,753 |...100.742 775,138 TB4 | e [ | 3.500 |...... 2.989 |MON... 02/23/2012. | 03/01/2042.
3128MJ  S4 3 |FH GO08538 - RMBS........coveeeeeevecriesiisseeis s | seneees 3 I I ..526,948 |...100.731 526,691 V£ T SOOI IR DO 3.500 |...... 3.433 |MON... 08/06/2013. | 07/01/2043.
3128MJ S8 4 |FH G08542 - RMBS . JOo . 3 I ..901,744 |...102.430 911,367 4,498 | oo | e | e 4.000 |...... 3.342 | MON... 08/28/2013. | 08/01/2043.
3128P8  E8 0 [FHC91959 - RMBS........oooiiieeiiceiesciisesiissseisssiesssessssessssssssssnssons | ceveees . Al 14,870,696 | ..... 98.901 | ...........15,216,054 | ...........15,385,136 | ........... 14,870,979 284 | e [ | 3.000 |...... 3.610 |MON... . | 11/30/2018. | 11/01/2037.
3128P8  GX 3 [FHC92014 - RMBS.........ccooiiiriiniiiciiciciness s ssssississiesssissnnes | coniea . Al ...9,896,452 |...101.903 | .... 9,895,936 (516) | covvererererriiees [ e [ s 4.000 |...... 3.692 |MON... .| 11/30/2018. | 09/01/2038.
3128PP  6C 2 |FHJ10867 - RMBS.........oooiriiirinccsssississsssessssssssssssnssenes | s I I Al Ll [ 20,921 |..101.924 | ... 20,562 | ... 20,174 | ... 20,634 | .o | e (L 70 O SRR PO 4.500 |...... 3.054 |MON... 10/21/2009. | 09/01/2024.
3128PP  H4 8 |FH J10251 - RMBS ....16,872 |...102.377 LAT,034 | 16,808 | ..oveoerirrrieneiins [ o (2) [ v | e [ e 4.000 |...... 4.643 |MON... 06/04/2009. | 07/01/2024.
3128PP  H5 5 |FH J10252 - RMBS ....65,636 |...102.561 . ..66,268 | ....... 65,759 40 | o | e | e 4.000 |...... 4.336 |MON... 06/04/2009. | 07/01/2024.
3128PP  HZ 9 |FH J10248 - RMBS ...101.846 3,389 | ... 3,327 | ... KCRCK 1 ORI DU (G R USRI PO 4500 |...... 3.785 |MON... 06/03/2009. | 07/01/2024.
3128PP WM 1 |FH J10652 - RMBS ...102.019 243931 |. 239,103 241,995 (580) MON... 09/03/2009. | 10/01/2024.
3128PQ  E9 8 |FH J11060 - RMBS ...103.267 89,250 | ....... 86,426 (235) MON... 11/04/2009. | 10/01/2024.
312928 AF 7 |FH C09006 - RMBS..........coooiriirrriinirinrenisneeissssisssessessssesseesessssesssnsssinnns | cenvee | oo | eovveeneeedt || 1,523,847 | ... 98.360 ..1,443,159 1,467,222 .380 MON... 07/26/2012. | 07/01/2042.
312928 AH 3 |FHC09008 - RMBS..........ccooriemriniricrierinsiniinnisenienisssssssisssissssesssnssnnies | convene | oo | evvnenendh [T 1,116,718 | 98.362 ..1,062,404 .1,080,096 | .. 215 MON... 07/19/2012. | 08/01/2042.
312945 V5 4 |FH A96936 - RMBS ..102.894 | . 194739 | 189,262 199,991 656 MON... 10/25/2013. | 02/01/2041.
3132GU KM 5 | FH Q09000 - RMBS ...1,244,070 |...100.742 1,191210 | e 1,246,926 2,084 MON... 06/06/2012. | 06/01/2042.
3132HM  ZZ 7 |FH Q11660 - RMBS ..2,454,928 | ... 98.371 | .............2,323,102 | ... .2,361,572 | . 2,446,947 3,728 MON... 09/18/2012. | 10/01/2042.
3132J8 UR 9 |FHQ17391-RMBS ...1,417,488 |...102.680 11,360,108 | ............. 1,413,733 4,713 MON... 02/14/2014. | 04/01/2043.
31320P P9 7 |FH Q22248 - RMBS . 116,076 |...102.461 ...110,400 116,533 547 MON... 10/29/2013. | 10/01/2043.
3132JQ  F6 2 [FH Q22889 - RMBS..........ccoooiricinriiniinnicciscsnissiississsssississssssssssinnes | soene | oo [ evenneenid [T i 675,770 |...102.680 | .................655,571 | ..cc.occceennce 638,460 683,076 5,616 MON... 07/29/2014. | 11/01/2043.
3132L5 SE 4 |FH V80517 - RMBS Al ...2,483,762 |...102.680 .2,349,058 | . 2,498,781 | ..ooovviivricnnieens | s 15,008 MON... 07/28/2014. | 10/01/2043.
3132M9  5A 8 |FH Q29241 - RMBS Al ...3,543,138 |..102.952 | ..............3,411,586 | ..... .3,313,764 | . 3,633,797 24,124 MON... 10/08/2014. | 10/01/2044.
3132MA° CR 0 |FH Q29380 - RMBS 3 I 316,174 |...102.213 321,825 3,855 MON... 11/05/2014. | 11/01/2044.
3132QM  LQ 2 |FH Q31234 - RMBS 4 A 1,256,618 |...100.396 ..1,202,570 4,573 MON... 02/25/2015. | 02/01/2045.
3132QU 3B 7 |FH Q37993 - RMBS . . Al ...1,675,253 |...102.089 ..1,605,632 . 881,158 | [ i 10,776 MON... 01/19/2016. | 12/01/2045.
3136AC U5 8 |FNR1315E EP - CMO/RMBS.......oooiiieiiiiiinisicseseinsissiiesiesisninas | o . A1 ...1,182,876 |...101.666 21,157,021 | ..............1,138,065 | ............. 1,171,298 (2,471) MON... 11/22/2013. | 08/25/2042.
3136AE ZQ 3 |FNR1356B P - CMO/RMBS........ccooiriiciininiisccensisissssnsssssniens | e . Al ] ...3,858,827 |..... 97.615 | .... ..3,810,837 3,863,090 737 MON... 11/112/2013. | 06/25/2043.
3136AF Y8 1 |FNR 1389A PA - CMO/RMBS.........oooiiiiiieiieeineissneiseiiesiesiseisssssssissssnnes | crvees e | 2 100.704 | 406,848 415,733 (719) MON... 12/10/2013. | 02/25/2043.
3137AC P37 |FHR3879F NW - CMO/RMBS...........cooimviirriiniiensisssisssins s | s . .. 101527 | ... 58,119 | ...cccco......57,245 | L 58,474 (381) MON... 07/12/2011.| 09/15/2040.
3137B4  Z5 8 |FHR4261B PA - CMO/RMBS........coovieriemirinirierieseneessessssssessesiessssesssssenes | sovenne . ...100.237 725,609 (1,829) MON... 11/25/2013. | 07/15/2032.
3137B8 PP 6 |FHR4322A PA - CMO/RMBS.......cooviiiiiiiiniiciiienisinessisssiesiesisssssssienns | coviene . ...104.578 482,187 1,407 MON... .18,593 | 04/03/2014. | 03/15/2044.
31385X NF 0 |FN 555790 - RMBS , ...104.035 142,044 4,188 MON... ,107 | 01/22/2004. | 10/01/2033.
3138EN  7M 5 |FN AL6299 - RMBS ..100.409 | ............. 1,176,012 | .o 1,171,222 | 1,241,531 6,388 MON... 41,488 | 01/28/2015.| 01/01/2045.
3138EN WV 7 | FN AL6059 - RMBS ..102.836 | ..............3,857,155 | .............3,750,783 | ............. 3,880,842 5,496 MON... 03/29/2018. | 11/01/2044.
3138EN WX 3 |FN AL6061- RMBS ...100.378 802,865 1,820 MON... 11/19/2014. | 11/01/2044.
3138WG  EZ 3 |FNAS6451- RMBS ..1,610,244 | ...100.444 | ..............1,547,166 | ..............1,540,327 | ............ 1,605,946 2,208 MON... 01/22/2016. | 01/01/2046.
3138WH XR 8 |FNAS7887 - RMBS 2,504,520 |..... 98.491 2,504,255 (264) MON... 03/29/2018. | 09/01/2041.
3138WT  UT 1 |FN AT5993 - RMBS. ..3,719,094 | ..... 98.390 3,717,809 (1,285) MON... 03/29/2018. | 05/01/2043.
3138Y1 3L 7 [FNAX0802 - RMBS........covourreerirciieiiseisssssssssesssssssessssssssssesssessssssssssssssssnns | savsens 804,799 |...100.232 818,461 | ..o | v 11,483 MON... 02/12/2015. | 10/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS . OV O . . ..1,971,137 |...100.409 | ..............1,867,169 | ..............1,859,563 | ............. 1,956,176 5,743 MON... 01/15/2015. | 12/01/2044.
3138YE 5V 5 [FNAY1759-RMBS.......coooiiriineceissessesssssssissssssssssesssesnes | s I I Al L 1,472,667 |..100.409 | ............1,449,474 | ... 1443570 | ............ 1,473,844 1,177 MON... 01/17/2018. | 02/01/2045.
31390U MU 7 |FN 656571 - RMBS 269,510 [...105.375 | ..covovirieer 73,063 | cooiiireenrnn89,337 | e 71,512 1,017 MON... 06/02/2005. | 05/01/2033.
31402H 72 0 |FN 729861 - RMBS ..84,211 |...104.571 | ... 85,392 | ....... 81,660 | ....... 83,960 (1,233) MON... 01/23/2004. | 11/01/2033.
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31402R  AD 1 |FN 735404 - RMBS ...101.849 4,486 16 [ e [ e | e 4500 |...... 5.688 | MON... 11/07/2007. | 04/01/2020.
31403D YB 9 |FN 746006 - RMBS ...104.937 343,823 | ..o | s 10,001 [ .o [ e | e 4.886 | ... 3.032 |MON... 03/24/2004. | 12/01/2033.
31405Q AX 6 |FN 795722 - RMBS ...105.138 133,490 WTB7 | e [ [ s 4507 |... 2.930 |MON... 10/04/2004. | 10/01/2034.
3140H5 AW 1 |FN BJ3620 - RMBS. ...101.959 978,172 QLX) | [N SRR DO 4.000 |...... 3.277 |MON... 01/05/2018.| 01/01/2048.
31410L UV 2 |FN 890796 - RMBS . . . ..1,667,409 |..100.917 | ..............1,645,168 | ..............1,630,219 | ............. 1,668,291 882 | s [ [ 3.500 |...... 3.140 | MON... 01/17/2018. | 12/01/2045.
314120 AJ 9 |FN 934809 - RMBS [P SSTOROON ) UPPPOROOON i ISP 52,480 |...102.833 | ........ococ.......52,118 | ... 50,683 | ... 51457 | oo [ e (181) [ [ [ 4.500 3.595 | MON... 09/18/2009. | 03/01/2024.
31414R  PK 5 |FN 973926 - RMBS ...99,467 |...104.780 | .....cc........ 102,681 | ..o 97,997 | e 99,189 | .ovevvrerrereneernnnes [ eerrerirneireend(82) [ [ e [ s 4.119 | ... 3.799 |MON... 04/15/2008. | 05/01/2038.
31416X FA 3 |FN AB1960 - RMBS ..626,055 |...102.820 625,558 | ......ocvernrrenniins | e 1980 | s [ [ 4.000 |...... 2.847 |MON... 12/03/2014. | 12/01/2040.
31418V KJ 0 |FN AD7496 - RMBS.... 41,385 |..101.222 | .... 41,212 | [ 27) | s [ [ 3.500 3.304 |MON... 01/13/2011. [ 01/01/2026.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities, . . 75,266,059 XXX ....74,404,568 ...74,062,805 | .. 75,287,707 |. .0 XXX XXX 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 - Commercial Mortgage-Backed Securities
3137B9  BZ 7 l FHMS KF03 A - CMBS | ....... ‘ . | ........... 4 | e i 47,987 | 99.907 | ... ..47,943 ..47,987 BT987 | | | s | | 2.647 |..... 2425 [MON... | .... 04/08/2014. | 01/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities..........ccoovuiiniiiiiininninns . ...47,987 XXX . ..47,943 LAT,987 | .. ...47,987 XXX XXX 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 S
696550 A4 4 l PALM BEACH CNTY FLA SCH BRD CTFS PARTN | AAAAAAA ‘ . | 7| ...... 1FE 736,782 |...112.811 ....650,000 728,715 (G0 O [FTRRRORO Yo 5.000 |.....2.962 |FA.....| .....13542 | ... 16,250 | 03/29/2018. | 08/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUrities...........orvvivriiiiisisiiesisssinneas 736,782 ....650,000 | ..o 728,715 | .o (U (8,067) | cevovvevrcrenn (| 0 XXX | XXX | XXX |l 13642 16,250 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OBGAHONS. ... | cnrenens 240,200,458 | XXX | .........235,088,613 | ......... 221,164,455 | ......... 233,652,029 | ..ovviirecirnninad 0]... (1,709,161) | cvvovveerinenas (V)] I 0 XXX | XXX | XXX ] ....1,993,992 | ..... 8,363,531 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
00287Y  AQ 2 [ABBVIE INC.....coiirieriiiieeieiserisesss s issessssssssssesssssssesssssssssssssenssssssns | sovenn I [ 1,2] 2FE| s 1,497,375 |....95.919 | .............1,438,785 | .....cc...ce. 1,500,000 | ..coovvnnee 1,498,222 w284 | e | [ 3.600 |.....3.621 |MN......| «cceee.. 7,050 | ..o 54,000 | 05/05/2015. | 05/14/2025.
00507U  AS 0 | ACTAVIS FUNDING SCS.......coovimriiriiiiireinsieiesisisssssesssssesessssssessesssssens | oeneee Cln 1,2] . 2FE | e 747,338 |....97.622 | ..cccocoe0eenn. 732,165 | i, 750,000 748,235 w288 | e [ [ 3.800 |.....3.843 [MS.....| ..cc.....8,392 | ... 28,500 | 03/03/2015. | 03/15/2025.
010392  FQ 6 |ALABAMA POWER CO.....c.oviriiriiiriiiieisiciesisssesieissssssesissssessessssessnses | cvvees [ I 1.2] ... 1FE| .. ...2,630,691 |....97.359 | ..............2,628,693 | ..... .2,700,000 | . 2,643,207 | .cooeverererereneinens | s 12,516 [ v [ e [ e 2.450 .66,150 | 03/29/2018. | 03/30/2022.
025816  BW 8 | AMERICAN EXPRESS CO.....ccoouiiriiniiierierieeiseesssissssessesisseesssssssssssssseses | coneees . 2| 1FE| .. ...2,498,125 |...100.289 | ..............2,507,225 | ..... .2,500,000 | . 2,498,155 | .ooovvvecreeenennnnes | e 30 [ e [ e | e 3.700 12/19/2018. | 08/03/2023.
02665W  BF 7 | AMERICAN HONDA FINANCE CORP...........coeomirieririrnreineinsiieriesesnenssnines | covene Cluven | i 1FE ...1,868,490 1,950,000 | cooereeern. 1,886,576 | oo | e 18,086 | i | e s 1.650 03/29/2018. | 07/12/2021.
03523T BP 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC [ Clurveeeend | e 2FE| .. ...4,632,850 |.....95.479 | .............4,773,950 | ..... .5,000,000 282,963 [ s [ e [ 2.500 12/10/2013. | 07/15/2022.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC........ccccoovviiiiirinricinniciesinens 3,184,440 |.....88.960 | ..............2,668,800 | .............. 3,000,000 (I A1) ) TSI IR DO 4.625 07/30/2014. | 02/01/2044.
05531F AV 5 |BB&T CORP ...1,644,971 21,700,000 | cooovreeerna 1,657,902 | v | s 12,931 [ [ e [ e 2.050 03/29/2018. | 05/10/2021.
05567L T3 1 |BNP PARIBAS SA ...1,007,190 .1,000,000 | .. (8B5) | +evvvererneerrrinns [ ererireeirneeinninens [ e 5.000 10/26/2011. | 01/15/2021.
06051G  HD 4 |BANK OF AMERICA CORP ...1,359,000 11,359,000 | .ooovvenees 1,359,000 [ ..ooveoureeuriermrierins | rerirereneeinninnies | v | e [ e 3.419 12/12/2017. | 12/20/2028.
06406F AD 5 |BANK OF NEW YORK MELLON CORP 2,065,976 .2,200,000 | . 2,083,392 . 17,416 2.200 03/29/2018. | 08/16/2023.
07177M  AD 5 |BAXALTAINC.............. 446,857 ....447,000 446,957 28 | oo [ [ 2.875 06/18/2015. | 06/23/2020.
07274N AL 7 |BAYER US FINANCE Il LLC 992,710 .1,000,000 992,986 w276 [ e [ [ s 4.375 06/19/2018. | 12/15/2028.
075887 BA 6 |BECTON DICKINSON AND CO . . [ [ . ...1,732,430 1,750,000 | ..o 1,743,193 2,243 | oo [ s [ 3.125 11/15/2013. | 11/08/2021.
12189L  AK 7 |BURLINGTON NORTHERN SANTA FE LLC........osvvirinirireririesrineiieniens . 5,357,950 |....99.781 | ..............4,989,050 | .............. 5,000,000 | . 5,344,993 (9,014) | coooveiirrineis | e | e 4.375 07/07/2017. | 09/01/2042.
12189L  BA 8 |BURLINGTON NORTHERN SANTAFE LLC 1,177,344 11,200,000 | coooevenees 1,178,987 1,643 | e [ e [ e 3.250 03/29/2018. | 06/15/2027.
126408 GV 9 |CSXCORP 497,495 ....500,000 499,296 2T [ e [ [ 4.250 05/20/2011. | 06/01/2021.
126650 DC 1 |CVSHEALTH CORP. ...1,499,235 11,500,000 | ..oovrenees 1,499,436 ..201 3.350 03/06/2018. | 03/09/2021.
14912L 6T 3 | CATERPILLAR FINANCIAL SERVICES CORP. ...2,835,067 ..2,804,536 | ..... .3,050,000 | . 2,852,176 | ..o | v 17,110 [ s [ [ e 2.400 03/29/2018. | 08/09/2026.
166764 AH 3 |CHEVRON CORP. 3,000,000 |..... 99.843 | oo 2,995,290 | ..oovvverncen 3,000,000 | . 3,000,000 | ..coerverierirerires | ererrrinnienienies | e | e | e 3.191 06/17/2013. | 06/24/2023.
172967 FT 3 |CITIGROUP INC ...1,615,290 |...102.173 ..1,532,595 11,500,000 | .ooovvenees 1,562,150 [ ..oovereeerrincrienins [ e (19,254) | .cvvvvereirerinns [ e [ e 4.500 02/24/2016. | 01/14/2022.
19123M  AA 1 | COCA-COLA EUROPEAN PARTNERS PLC......c.covvviriireririseerisiseieiesisenes . ..2,767,614 |..100.342 | ..............2,759,405 | ..... .2,750,000 | . 2,762,461 (5,153) | cvvvverrvrrrinnies | e | e 3.500 03/20/2018. | 09/15/2020.
191241 AE 8 | COCA-COLA FEMSA SAB DE CV......cevuerirererireinseinsinesiesnssssssssssssssenes | ceveee Clurveeeend | i 1FE ...4,741,355 | ...100.800 ..4,788,000 | ..... 14,750,000 838 [ s [ [ 3.875 01/13/2014. | 11/26/2023.
20030N  BH 3 [COMCAST CORP........ccovvviririiniiniiicriesissiisssinsiissssesississssssssessssessenssnnes | wenene | o | venneen | s 1FE ...6,384,963 |..... 99.318 ..6,207,375 .6,250,000 (6,428) 65,625 | 02/14/2017. | 01/15/2033.
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20030N  BP 5 | COMCAST CORP........cccooviimriiirriisrriisnnissnsisnsisnssssnssssnssssssssssssssnssssnenes [ eoeene | oo | conen 2| bl IFE [ 2,207,693 |.....96.740 | ..............1,934,800 | .............. 2,000,000 2,195,245 (8,805) [ .vvoovverurveineies [ e | 4.400 3.597 |FA...... 07/24/2017. | 08/15/2035.
21685W DD 6 | RABOBANK NEDERLAND NV................. ..2,408,215 |...101.105 | ............2,325,415 | ... .2,300,000 2,339,042 | coovoeeeeee [ s (11,763) | .o | e [ e 3.875 |..... 329 |FA..... 07/30/2012. | 02/08/2022.
224044 CF 2 |COX COMMUNICATIONS INC......ccoovvvririrriinrireriranes 859,800 .1,000,000 873,449 A557 | oo | e | e 4.800 |...... 6.041 |FA....... 10/27/2015. | 02/01/2035.
22546Q AF 4 |CREDIT SUISSE (NEW YORK BRANCH) ...1,705,900 21,750,000 | ..occovenee 1,740,818 5421 | oo [ e [ e 4.375 | ...... 4721 FA..... 12/06/2011. | 08/05/2020.
23636T AA 8 |DANONE SA . ...3,324,300 .3,500,000 3,421,815 20,858 | ..o | e | e 3.000 |...... 3.695 |JD....... 12/18/2013. | 06/15/2022.
25179M AV 5 |DEVON ENERGY CORP........ccccoovriiirriiinniinniiinniissnisnnissnsissnssssnssssnssnns | conneee | oo | eeneen 1,2 [t 2FE | 1,499,325 |...106.063 | .............1,590,945 | ............. 1,500,000 | ....cooooeee 1,499,491 B8 | i [ e [ 5.850 |...... 5.856 | JD....... 12/10/2015. | 12/15/2025.
25243Y AP 4 |DIAGEO CAPITAL PLC ...1,089,950 |...102.739 21,000,000 | ...oooonees 1,016,203 | ..oooovveccriirciiens | e (10,053) | ..o | cerevieeneieeeiieenns [ e 4828 |.... 3734 |JJ....... 08/04/2010. | 07/15/2020.
25468P DE 3 |WALT DISNEY CO. .1,000,000 989,307 4857 | oo | e | e 2.150 |...... 2.796 |MS...... 03/22/2018. | 09/17/2020.
254700 AE 9 | DISCOVERY COMMUNICATIONS LLC......coovvvmerineereriieernerisnnneninenisseesseinne | evivene | [evvvecnnen | 00n2FE | oo 1,987,540 {...101.763 | .............2,035,260 | ..... .2,000,000 | cooovenees 1,996,411 1,356 | oo | e [ e 4375 |..... 4.453 |JD....... 06/13/2011. | 06/15/2021.
254700 AK 5 |DISCOVERY COMMUNICATIONS LLC.... .1,000,000 999,449 79 02/25/2015. | 03/15/2025.
26443C  AA 1 | DUKE UNIVERSITY HEALTH SYSTEM INC .1,000,000 996,433 67 07/07/2017. | 06/01/2047.
26444H AC 5 |DUKE ENERGY FLORIDALLC.........ccoocuuce. .1,000,000 999,510 53 01/03/2017. | 01/15/2027.
26444H AE 1 |DUKE ENERGY FLORIDALLC........cccoounee ...5,053,900 |...100.999 | ..............5,049,950 | ..... .5,000,000 | . 5,052,084 (1,816) 07/19/2018. | 07/15/2028.
28370T AG 4 |EL PASO PIPELINE PARTNERS OPERATING COMP...........cccoovumvevamvrvmnnrrans | o | o e 1,2 il 2FE | 1,762,720 |....99.851 | .............1,997,020 | .............. 2,000,000 | .oocrerees 1,832,388 25,838 02/24/2016. | 05/01/2024.
29273R  AY 5 |ENERGY TRANSFER PARTNERS LP.......ccccommiimiiniiniiiniiississisniiens ...1,091,525 |...101.208 11,250,000 | ..ocoovenee 1,138,731 [ o [ v 17,664 02/24/2016. | 02/01/2024.
31428X  AX 4 |FEDEX CORP. ...3,080,580 |...102.200 | ..............3,066,000 | ..... .3,000,000 | . 3,067,108 (3,016) 01/24/2014. | 01/15/2034.
31428X BM 7 |FEDEX CORP. . .. 1,244975 | ... 95.086 11,250,000 | ..ooooeves 1,245,902 ..428 01/03/2017. | 03/15/2027.
341099 CP 2 |DUKE ENERGY FLORIDALLC.......cccnirinrirerieriniissninsiesinssienissessnsinnis | evvnnie | oo [ eeereen 1,2 s 1FE]| .. 997,960 |..... 99.858 .1,000,000 999,402 .216 08/15/2011. | 08/15/2021.
36164Q 6M 5 | GE CAPITAL INTERNATIONAL FUNDING CO........ccocovoemrremmnrmnriireneesenecrane | oveeee | oo | cervvnen T | i 2FE | i 746,970 |..... 88.831 | .....cc........663,568 | ................. 747,000 TAT,004 | ..o | e (1) 10/26/2015. | 11/15/2025.
36962G 6F 6 | GENERAL ELECTRIC CAPITAL CORPORATION........coviieiiiiiciieniniiniinns [ s 291,879 |..... 94.508 ....287,000 288,988 (504) 10/19/2012. | 09/07/2022.
370334  BZ 6 |GENERAL MILLS INC........ooiiiiiciiceineisseisseisssssssisssisssesssissisinns | s ...2,240,550 | ... 91.943 | ............2,068,718 | ..... .2,250,000 2,242,189 ...830 01/09/2017. | 02/10/2027.
370334  CD 4 |GENERAL MILLS INC......cooiiiciiiceiieceeieceeeseiiesesisesisssissssiessisessiens | s 999,860 |..... 99.451 .1,000,000 999,891 31 04/03/2018. | 04/16/2021.
38141E A6 6 | GOLDMAN SACHS & CO.. 1,073,400 |...103.519 ..1,035,190 .1,000,000 ...1,014,155 (9,172) 06/13/2011. | 06/15/2020.
38141G  GQ 1 | GOLDMAN SACHS GROUP INC.........cocuriimiiriiniisnisiinsississ i | e ...2,269,848 | ...103.809 ..2,335,708 | ..... .2,250,000 2,255,894 (2,117) 12/07/2011. | 07/27/2021.
404280 AK 5 [HSBC HOLDINGS PLC........coooiiiiiiiiiiiniinnisiesieniseinsisssiesiesesssessins | coviene ...5,480,189 |...103.411 5,377,372 | ..... .5,200,000 5,334,755 | ...ooovvvvererieriins | e (37,767) 12/26/2018. | 04/05/2021.
404280  BK 4 |HSBC HOLDINGS PLC........coooiiviiieiiniisniisneiisssiesssssssssssssssssssssssnnss | ceneees ..3,911,960 |..... 95.675 | ... ..3,827,000 | ..... 14,000,000 | . 3,915,370 3,410 07/24/2018. | 03/13/2028.
423012 AG 8 [HEINEKEN NV.....oiiiiiiiiiiniieriieneseseieseiesese s | cereins Clons 1.2 2FE| oo 4,088,920 |..... 95.090 | ..ovvvernn 3,803,600 | .............. 4,000,000 | ..ocoorneens 4,086,507 (1,620) 05/16/2017. | 03/29/2047.
42824C  AG 4 |HEWLETT PACKARD ENTERPRISE CO ...1,499,580 |...100.259 .1,500,000 84 09/30/2015. | 10/15/2020.
459200 HG 9 |INTERNATIONAL BUSINESS MACHINES CORP ..1,139,604 | ... 94.404 .1,200,000 9,953 03/29/2018. | 08/01/2022.
46625H HU 7 | JPMORGAN CHASE & CO.... 963,220 |...101.802 .1,000,000 4,255 02/22/2011. | 10/15/2020.
46625H HZ 6 | JPMORGAN CHASE & CO 1,781,903 |...102.913 .1,750,000 (3,563) 08/11/2011. | 05/10/2021.
46625H LW 8 | JPMORGAN CHASE & CO.... .. 1,442,025 | ... 99.427 .1,450,000 . 2,673 03/29/2018. | 06/23/2020.
49456B  AG 6 | KINDER MORGAN INC 885,320 |..... 98.016 .1,000,000 896,713 3,676 09/11/2015. | 12/01/2034.
55907R  AA 6 | MAGELLAN MIDSTREAM PARTNERS LP........cocoovviiririnninineiseneereneirenenes [ evveee | e | oveneen | e 2FE ...2,022,960 |...101.456 | ..............2,029,120 | ..... .2,000,000 2,005,776 (2,603) 06/09/2011. | 02/01/2021.
559080 AH 9 |MAGELLAN MIDSTREAM PARTNERS LP.........ccoouemiiverireriieiieninniseiinsiinenes [ s 998,710 |..... 94.419 .1,000,000 999,160 .21 02/25/2015. | 03/15/2025.
565849 AL 0 |MARATHON OIL CORP. 1,995,420 |..... 93.811 ..1,876,220 .2,000,000 1,996,846 ..425 06/01/2015. | 06/01/2025.
57636Q AB 0 |MASTERCARD INC.......coocoviiiiiiiiiiniisnieiiesi s esesssssssisssenns | coeees ...1,763,755 |...100.624 ..1,760,920 11,750,000 | .. ..1,762,161 (1,594) 03/29/2018. | 04/01/2024.
58013M  EM 2 [MCDONALDS CORP.........ccovviiiriiiirieiiniisniisseississssssssssssesssssssssssnens | s ..1,207,413 | ..... 97.981 ..1,224,763 11,250,000 | cooocvenees 1,232,877 5,296 11/18/2013. | 01/15/2022.
58013M  EZ 3 |MCDONALD'S CORP.......ccoooriviiririiieseiessiss s | oneees o 12 2FE| .. ..2,929,685 |...100.441 | .... 2,762,128 | ..... .2,750,000 2,918,434 (7,009) 05/09/2017. | 12/09/2035.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO.......cooimmviirriiiiniinniisssissseisssisneiesnnnens | e Clii 1o 1FE| 5,008,750 |..... 99.708 | ..coocoevvne 4,985,400 | .....ocevenes 5,000,000 5,006,148 (2,602) | cvooeverrerniinnis | verrerrerenninsnins | 0000:3.000 {.000.2.932 | MNLc | i 19,167 02/15/2018. | 11/15/2020.
58933Y  AJ 4 [MERCK & COINC.......cooiiiiierireriiceiiecceiseeeieseeiesssissssessssssssssssssesnsssennnes | cenves | o [ eevneneens T | i 1FE ...2,470,475 |...101.528 ..2,538,200 | ..... .2,500,000 2,473,143 ...621 05/14/2014. | 05/18/2043.
58933Y AQ 8 [MERCK & COINC......cccoisiiiirisiicciieniisnissiseienississssisssisssisessesssesssenns | eeviene | oo | evveeeen T | s 1FE ..2,643,894 | ..... 98.061 2,647,647 | ..... .2,700,000 2,654,417 | oo | v 10,523 03/29/2018. | 02/10/2022.
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58933Y AT 2 [MERCK & COINC......oveuieiriirieiieritiinsissiie e siessesssessessiees | covvene 994,688 W9 e [ [ 3.700 |...... 3.732 02/05/2015. | 02/10/2045.
594918 BP 8 |MICROSOFT CORP. 27,841 | v | e | 2001550 | i 2.808 03/29/2018. | 08/08/2021.
595620 AQ 8 | MIDAMERICAN ENERGY CO 61 | o [ | 203,100 | i 3.104 01/23/2017.| 05/01/2027.
617446 7P 8 | MORGAN STANLEY ..103.088 | ..............1,030,880 | ..............1,000,000 | ............. 1,001,183 (TO7) | ovvereereererrines [ [ 05,500 | ..o 5.420 02/24/2011. | 07/24/2020.
61747TW  AF 6 | MORGAN STANLEY. ...104.265 483,707 7,048 | oo [ 205750 [ 7.483 11/30/2011. | 01/25/2021.
61747Y  DW 2 |MORGAN STANLEY......ccovvimiimirinirrerirerinseisninninerienisessenssnsssesiessnssssenses | convene | oo | evvneeieene | eoree IFE | 00000, 992,770 |0 99.249 995,732 2,962 | oo [ s [ 002,650 [ e 3.058 03/29/2018. | 01/27/2020.
61761 B3 2 |MORGAN STANLEY.......cooomirierimrieeineineiiesissennensssesessssssssssessssssssssnssnsss | vnnens | oo | oveveeneine | eeene IFE | 02,993,350 | ..o 99.350 995,594 2,284 | o | e [ 202,800 e 3.112 03/29/2018. | 06/16/2020.
654106  AF 0 [NIKE INC.....oooooviireinieieisninerenssisssssnsnsseenssssssenssssssssnssensssssssenssnssesies | svveens | oo | eonne 2 [ e IFE | v 183,898 | ... 91.602 185,139 1,241 | e [ | 2002375 | i 3.467 03/29/2018. | 11/01/2026.
666807 BA 9 | NORTHROP GRUMMAN CORP................ ...101.103 . 2,770,561 | ..eeevvvreriererncenns | e (34,214) | eveovervrrirnes [ e [ 205,050 | ..o, 3.743 |FA.ooie| v 57,865 06/01/2011. | 08/01/2019.
693510 AP 8 | PPL ELECTRIC UTILITIES CORP. ..100.181 | .............1,703,077 | .............1,700,000 | ............. 1,696,469 1,053 [ [ [ 2223.000 | e 3.081 15,017 03/29/2018. | 09/15/2021.
713448 CZ 9 |PEPSICO INC ...106.616 . 3,410,227 (9,138) | cvvvverrercerinin | vevirererseerneriesnins | 04600 oo 3771 | ... .62,867 07/21/2017. | 07/17/2045.
713448 DX 3 |PEPSICO INC......ovvoriierimrinceeeiseiserissinessessssissesssssssssssssssssessssssssssenses [ vneenn | oo | oeereen,2 | et IFE | 1,169,640 | ... 98.008 | .............1,176,096 | ..............1,200,000 | ............. 1,176,975 7,335 | oo [ e [ 00002000 [ e 2.874 |AO...... | covernnns 5,067 03/29/2018. | 04/15/2021.
74456Q AX 4 |PUBLIC SERVICE ELECTRIC AND GAS CO ..100.798 | .............4,737,506 | .............4,700,000 | ............. AT27,725 | oo | v (16,470 [ ..o | vrvveirernniisirnniiens [ 000e3.500 | e, 3124 [FA....| 62,144 10/18/2011. | 08/15/2020.
75625Q AB 5 |RECKITT BENCKISER TREASURY SERVICES PLC ...100.644 754,250 (859) | overrererrrrrnnes [ e [ 00.3.625 | ... 3.488 |MS......| coovrrens 7,552 03/26/2014. | 09/21/2023.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK PLC... ...101.237 . 2,988,716 5,182 | oo [ [ 08200 | 4.395 [Jooies | v 58,100 02/10/2011. | 01/15/2021.
822582 AX 0 | SHELL INTERNATIONAL FINANCE BV. ...100.843 ...1,950,000 | ............. 1,965,945 (2,346) | ..ooverrerreinis | e | 0003400 oo 3.208 |FA...cco.| wovvrennee 25,599 03/29/2018. | 08/12/2023.
82620K AT 0 |SIEMENS FINANCIERINGSMAATSCHAPPIJ NV.......cccovvevnnrnmnrverrnerneeneiiene | vvvene | G v [t AFE | 3,127,320 |00 98.633 ...3,000,000 | ..coorvenee 3,123,731 (2,355) 3.956 |MS......| ocrenees 36,750 05/22/2017.| 03/16/2047.
84756N  AB 5 | SPECTRA ENERGY PARTNERS LP ...102.759 499,954 A7 | e [ |0 4600 | 4.604 |JD..coc. | o 1,022 06/06/2011. | 06/15/2021.
855244 AD 1 | STARBUCKS CORP. .. 101.544 | ... 1,726,248 | ..............1,700,000 | ............. 1,751,355 (7,975) | oo | eerrerrneineriineins | 000003850 | ooece 3.125 |AO...... | ovvrere 16,363 03/29/2018. | 10/01/2023.
857477 AT 0 | STATE STREET CORP......cocovtirieieiinsieiiseiseisssissisessssssssssssssssssssenssnnes | vnnees | oo | evvivneies | oo IFE | 1i000n0...3,206,080 ... 99.750 3,205,606 (A74) | ovveeeeiniiens [ 0023550 | ..o, 3.520 |FA..oooo| oo 41,969 03/29/2018. | 08/18/2025.
863667 AB 7 | STRYKER CORP 101.545 4,515,169 | ..oocvererercerrinnns | i (14,034) | oo [ e [ 4375 | 4.040 [Joooies | v 90,781 01/31/2011. | 01/15/2020.
88579Y AV 3 [BM CO..iiiiirrisercnieeieinsssisssseniesisessssisssssssssssssessssssssssssssssesssesnnnes | sonene | oo | eeevnenn 1,2 [ it IFE | 1,332,550 | ... 92.479 11,341,799 9,249 3.356 244 03/29/2018. | 09/19/2026.
886546 AB 6 | TIFFANY & CO ...100.279 1,032,613 (5,097) | coooevererrrivnis | cerrerrnrinrriennins | 0003800 oo 3.175 | AO...... ...9,500 09/22/2014. | 10/01/2024.
891520 AF 9 | TOTAL CAPITAL SA ..102.112 1,021,540 (7,590) | covoeververeervnis | eerirerineeneniineins | 8125 | i 3.045 | JJvirs | v 17,531 03/22/2018. | 01/28/2021.
89153V AL 3 |TOTAL CAPITAL INTERNATIONAL SA........cccocvvivinns ..101.123 4,979,240 3491 | oo [ [ 2003750 [ 3.838 |AO...... | oocruunn 42,188 01/08/2014. | 04/10/2024.
89236T BP9 | TOYOTAMOTOR CREDIT CORP.......cccovurmerirnrrnirinerrerinsnienisnessnisssnesineens | cenvene | G| v |t IFE | 1,689,953 | ... 99.462 1,695,761 5,808 | ..o [ v [ 0002125 [ 2.588 | JJ.cirs | i 16,357 03/29/2018. | 07/18/2019.
89352H AK 5 | TRANSCANADA PIPELINES LTD......cocosvvmrriserinnriserinerirseirsseiesssenissssensssees | eeivene | Gl 1,2 1 2FE | .........3,954,800 | ... 99.637 ....4,000,000 3,976,071 A465 | oo | e | 0003750 | e 3.888 |AO...... | coocrenee 31,250 11/13/2013. | 10/16/2023.
89352H AM 1 | TRANSCANADA PIPELINES LTD......c.ccoevririnrrrnrrnerrerirneennnieriveninensennsnens | evvvene | Gl i 1,2 ciii2FE | . 795,105 | ... 95.589 750,000 787,467 (1779 | oo | eerrerrnenrreneins | 04625 | e 4172 [MS...... | v 11,563 05/06/2014. | 03/01/2034.
90131H AE 5 |21ST CENTURY FOX AMERICA INC ...100.921 ....2,500,000 2,503,649 (BTT) | ovvereeerneerenninnes [ ereerneeiseiinerinens [ 03,700 | e, 3.671 |MS......| oo 27,236 09/24/2014. | 09/15/2024.
907818 DV 7 |UNION PACIFIC CORP ...100.865 1,730,354 (4,207) 3.356 [MS......| v 18,771 03/29/2018. | 03/15/2024.
911312 BC 9 |UNITED PARCEL SERVICE INC 1,126,178 5,055 | ovveerierinnenees [ v [ 000 2.350 [ oo 3.000 . 03/29/2018. | 05/16/2022.
91324P  CQ 3 |UNITEDHEALTH GROUP INC................. 4,765,628 (20,029) | ..vvovevererinriens [ e [ 4625 | 3741 | W....... 04/18/2017. | 07/15/2035.
91324P CW 0 |UNITEDHEALTH GROUP INC... 1,998,322 278 e e [ 0023450 | 3.462 |J....... 12/15/2016. | 01/15/2027.
91324P  CY 6 |UNITEDHEALTH GROUP INC... 1,670,837 2,287 | oo | v | 00003375 [ 3.616 |AO...... 03/29/2018. | 04/15/2027.
92343V CQ 5 | VERIZON COMMUNICATIONS INC......ccvrvrirernnrniirernninserenssenssesnssensssssessesnnes | wonene [ oo [ e 1,2 e 2FE | 928,700 ... 936,680 2,578 | oo e [ 4400 | 4.983 |MN...... 09/28/2015. | 11/01/2034.
927804 FB 5 | VIRGINIA ELECTRIC AND POWER CO.......cc.covuvrnece ..119.571 . 2,241,623 (7,891) | oo | eerrerirneensriineins | 00008000 | oo 4.988 [MN...... 07/13/2011. | 05/15/2037.
927804 FJ 8 |VIRGINIA ELECTRIC AND POWER CO.......ccccceounienee ..100.369 | ..............1,003,690 | ..............1,000,000 | ............. 1,005,700 (1,160) | cvvovveererrvrireeres [eovererverivinerenins [ 003450 | i 3.273 |MS...... 03/29/2018. | 09/01/2022.
927804 FR 0 | VIRGINIA ELECTRIC AND POWER CO.......cc.ccouvrnece ...100.557 2,482,039 202380 [ [ [ 4450 | 4.498 (FA...... 02/04/2014. | 02/15/2044.
92826C AE 2 |VISAINC ...103.421 2,164,725 (7,310) | oo | e | 8150 | i 3.488 |JD....... 06/20/2017. | 12/14/2035.
94974B  FC 9 |WELLS FARGO & CO....cevuuurierinrricriirinriierinssienienissssssesssssssessensssssssssens | convene | oo | evvveeieene | e IFE | riii00001,018,420 | ... .1,007,859 (2,309) | cvooverrerreiinis | e | 00003500 oo 3.238 02/14/2014. | 03/08/2022.
98389B  AM 2 | XCEL ENERGY INC ...101.194 ....3,000,000 (21,598) 3.933 |MN...... 05/13/2011. | 05/15/2020.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: XXX | oeni219,953,575 | ... 221,090,000 | .........222,290,068 | .....ccocorvrrrerins 0] i 22,226 | .o (L] XXX XXX XXX XXX
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Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
161542 DQ 5 | CFLAT 04AQ1 M2 - RMBS.......cccomiirirrirersrireneineienennensenssenesssesenensnenes | vveene | oo | cevereneedt | el TAM | 31,768 96.083 122,708 L2071 451 ......4.306 |...48.843 |MON... | . 11/21/2008. | 05/25/2034.
452570  AE 4 [IMSA 072 2A - RMBS, e ceenrnn 498,844 | L 98.143 489,582 ..498,844 489,582 5434 | .o (11,935) [ v | ervveeerieieseserens [ e 2.756 |...... 1.281 |MON... 03/27/2007. | 04/25/2037.
55265K  2G 3 |MASTR 0311 7A2 - CMO/RMBS......ccotiiimiimiinisiisssrssssisnsensssessensssnsssnsenens | coneene [ I 4| ... 1AM s 215,495 |...100.005 223,539 | oo 223,528 218,704 436 5.250 |...... 5.858 | MON... 12/23/2005. | 12/25/2033.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... .. 746,107 XXX | e 835,829 | i 850,083 720,803 5434 | ... (11,049) [ oo (] 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05526Q AA 4 |BAMLL 15200P A - CMBS.......cooiiiiriieeririisensieresieeesssiessesssessssssesensenines | cvvees [ I 41 ... 1FE| s 2,433,496 |..... 98.614 | oo 2,465,339 | ..o 2,500,000 | . 2,438,677 | ..ovvvevererernerens | o181 | [ [ 3.218 |..... 3.663 | MON... 46,929 |05/09/2018. | 04/15/2033.
06035R AR 7 | BANK 18BK14 A3 - CMBS.......ccooviiiimriiiriniersnieienssissesssessssssensssssenenss | oenene | oo | ceevennendh | e 1FE ..2,496,484 |...101.669 ...2,541,734 ....2,500,000 | . 2,496,467 | ...ovvverernnicnns [ e (17) [ e [ e 3.966 | ...... 3.997 |MON... 16,525 | 10/25/2018. | 09/17/2060.
065404 BB 0 |BANK 18BK10 A5 - CMBS........oovveveeeeeeceiseessiseseseeeesesseeesssssseessssssessneessees | eoenne | oo | conveveneidt | oo 1FE ,544,991 | ..... 99.470 492,054 1,541,326 3.338 |MON...| . ..46,100 |01/26/2018. | 02/17/2061.
08160B AD 6 |BMARK 18B5 A4 - CMBS.......ccooovveiirriineisiieriesisessssisessessessseesssssisssssnnss | evvvene | oo | eoveniiend [ i 1FE ..5,149,999 |...103.858 5,145,141 | oo | e (4,858) | o [ | 204208 | 3.854 |MON... 70,127 | 07/27/2018. | 07/17/2051.
08161C AE 1 |BMARK 18B2 A5 - CMBS ...102.084 . 3,596,802 3.529 |MON...| wcccvuueee 11,322 | ........ 113,222 | 02/09/2018. | 02/17/2051.
08162C AC 4 |BMARK 18B6 A3 - CMBS ..102.652 | ..............1,539,780 | ..............1,500,000 | ............. 1,514,644 | ..o [ e (333) [ e e [20.3.995 | 3.888 |MON... | ..cooverncs 499 | . 9,988 | 09/20/2018. | 10/13/2051.
08162T BA 0 |BMARK 18B7 A3 - CMBS. ..104.332 | ...........4,173,268 | ..............4,000,000 | ............. 4,039,497 | .ovvovvrverinnnerens [ evrrnrinennnn(336) [ o [ v [ 4241 | 4.131 [MON... [ oo 14,137 | e 14,137 | 11/09/2018. | 05/16/2053.
125917K  AD 7 |COMM 13CR12 A3 - CMBS ...102.092 2,095,182 | .ooocveererncerrriinens | wrrrereeen(21,387) [ o | e | 00003765 | e 2.628 |MON... | .ccovvnne 6,275 | .ovevenee 75,300 | 03/26/2015. | 10/15/2046.
12595V AC 1 |COMM 18COR3 A2 - CMBS ...101.291 5,046,645 | .....covvvvrverreninns | o3 112) | e 200 3.961 [ 3.852 |MON...| .cccoouuee 16,504 | ........ 115,529 | 05/04/2018. | 05/12/2051.
12626L AE 2 |COMM 13CR11 A4 - CMBS ...104.132 2,307,323 | oo | e (11,632) [ o | e | 0004258 | e 3.664 |MON...| ..ccoovrnee 7,984 | ... 95,805 | 01/24/2014. | 08/12/2050.
17291D AD 5 |CGCMT 18C5 A4 - CMBS ...104.614 5,142,803 | ...ooovvevrrrerrerirnes | eerrneereen(8,975) | oo e | 004228 [ 3.881 |MON...| .cccouneee 17,617 | ... 105,700 | 06/07/2018. | 06/12/2051.
17324D AU 8 |CGCMT 15P1 A5 - CMBS ..101.312 . 5,110,008 | ....covvverrerrerrnns | erererneene(15,982) | v v [ 3717 [ 3.341 |MON... | . 12/09/2015. | 09/17/2048.
17325G  AD 8 |CGCMT 16C3 Ad - CMBS........covvverrcrinrieersninerneriseesensssissnssssssssssesssnnins | ovveene | oo | evvneenendh | it IFE | 1,438,594 | ... 97.033 | .............1,455,502 | ..............1,500,000 | ............. 1,441,034 [ oo | e 28480 | s e [ 2030154 | 3.747 |MON... | . 08/08/2018. | 11/18/2049.
17326F  AD 9 [CGCMT 17C4 Ad - CMBS.......cocooveerricrinrrersnneerssisesessssnssssssenssssesennns. | vvene | oo | vevervnendh | e TFE | 00,982,148 | ... 98.639 982,737 | oo | D88 | i e [ 34T [ 3.718 |MON...| . 08/10/2018. | 10/17/2050.
21870K  AA 6 |CORE 15WEST A= CMBS......c.covvrrienrerieeiseiseiessissssessssssssssessssssssessssssnss | sovvees | oo | eviverienidh | it IFE | e 1,768,903 | ... 98.852 | ..o 1,697,784 | o ATIT,494 | 1,758,453 | ..o | verrerenne(d,853) [ s [ [0.3.292 | 2.914 |MON... 04/07/2015. | 02/12/2037.
23312L  AS 7 |DBJPM 16C1 A4 - CMBS......cooveerieeeiersieeieresiseiesssssnesssssssssessessssssssienss | evienne | oo | coenvenencb | et IFE | 1,613,613 .o 98.197 1,586,780 [ ..oovevueerreenerrecnins | verreeene(11,294) [ i e [0.3.276 | 2.387 |MON... 07/28/2016. | 05/12/2049.
23312V AF 3 |DBJPM 16C3 A5 - CMBS........covvierierierieeiississisnssessssssssssssssssssssssssnssssnss | soviens | oo | evcverrenidh | it IFE | e 1,644,985 | ... 95.416 1,534,873 2.553 |MON... 07/26/2016. | 08/12/2049.
350910 AN 5 |FTST0B4TS A= CMBS......oovumeririireiierieriesisesisseesssssssssessesessesssssssssessnenes ..103.573 | .oeer.rnn4,932,392 | ... 4,762,251 | e 4,764,433 | .oooovercnerinens | e (1,685) [ o | e | 2005401 | i 5.419 |MON... 12/11/2008. | 12/13/2028.
36191Y BB 3 | GSMS 11GC5 A4 - CMBS, ..101.279 . 3,294,022 | ..o | e (T4381) | i e [0 3707 [ 3.066 | MON... 03/29/2018. | 08/12/2044.
36249K AC 4 [GSMS 10C1A2- CMBS ..101.946 | ..............1,019,456 | ..............1,000,000 | ............. 1,004,178 [ ..o | verirenene(3,578) [ i e [0 4592 | s 4.243 |MON... 08/04/2010. | 08/10/2043.
466450 AT 4 |JPMCC 16JP4 A4 - CMBS. ...100.157 2,048,585 | ...ocvoerencinrrnnnes | e (5,724) [ o | e | 2003648 | 3.299 |MON... 12/05/2016. | 12/17/2049.
67087M  AA 4 | OBP 100BP CTF - CMBS........ccotvumieiiriirienirsisssessseesssesesssesssssessssesisenes ...101.678 1,746,820 | ....coovvevrvervcns [ ceverrerrenn(325) [ o [ [ 104646 | 4.671 [MON... 06/25/2010. | 07/15/2045.
92937U  AD 0 |WFRBS 13C13 A4 - CMBS.......oceiieivererirerincerssnisersesisesssessssnisssessssssessnenss | evvvene | oo [ evnseinnendt | e IFE | 4,634,910 ... 98.886 4,559,431 | oo | e (14,218) | e e [ 0000 3.001 [ 2.660 |MON... 04/17/2013. | 05/17/2045.
95000A AU 1 [WFCM 15P2 A4 - CMBS e ..102.127 R T84T | e | erreeennnd(5,128) [ | v [ 000.3.809 |, 3.461 |MON... 12/08/2015. | 12/17/2048.
95000P  AE 4 [WFCM 16C37 A5 = CMBS......eeoeeeeeeeeeeeeeeeseeesseesereseseseeseseesssesssesesesssnsenns | ooveens e . ...101.419 ...1,621,280 | ..............1,500,000 | ............. 1,536,422 | ...ccoovvvevrnerrcrns | overreneene($,270) [ s [ [0 3794 | 3.445 | MON... 12/09/2016. | 12/15/2049.
950010 AW 7 |WFCM 18C44 Ad - CMBS.......coooiirriiiiieiierieeiseeiseie s issssssisenes | coeeens | 1FE ..2,019,890 |...101.340 ...2,026,801 2,018,614 | ..oovvericircens [ e (1,276) [ e | e | 200, 3.948 | L 3.838 |MON... 04/30/2018. | 05/17/2051.
95001R AW 9 |WFCM 18C48 Ad - CMBS.......ovoeveeeeeeeeeeerereeseseeeseeessessevesseesesesesseessesessenne | coveeee | 1FE 10,099,910 |...102.199 .10,219,903 ..10,000,000 | ...........10,099,664 | .......cccovvromerirerns | wrverrerree(248) [ v [ [0 4037 |, 3.913 |MON... 12/07/2018. | 01/17/2052.
95002D  BD 0 |WFCM 18C47 A3 - CMBS......oiiuririririrsisississssssenssesssessssisssnsssnsssssenssssesssssane | crsene e d 1FE] ... ..1,868,424 |...103.233 | ..............1,909,805 ..1,850,000 | coooreerr 1,868,081 | oo | cennnnieeenn(343) | i | | 8175 [ 4.064 | MON... 10/09/2018. | 09/16/2061.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . 82,925,188 XXX | 82,708,337 | ..ocvovenn 81,329,745 | ...........82,506,058 | ......ccocooeeeinc0 [ rinnn(139,894) | v (| P 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00248P AP 1 |AVOCE 1R ATR = CDO.....cotriiiiiineieineisesiiesisesssss e ssssssss st esssssssssenss | snvinn [ [ 4| ... 1FE| oo 4,338,780 |...100.050 | ..............4,340,958 | ..............4,338,780 | ............. 4,338,780 | ..oocveerierirneninnnes [ e [ | e | 3.59 |...... 2.313 |JAJO.. 03/16/2017. | 07/15/2026.
02582)  HN 3 |AMXCA 178 A= ABS......coovrviririniiinrinerieniesessnissssssssesssesssssssssnsssesssenes | eoenens | oo | convernendh | e 1FE ..2,550,000 |..... 99.933 . 2,550,000 [ ..ocvrererierniririrens [ e | e | e | e 2.575 2.589 |MON... 10/23/2017. | 05/16/2022.
02587A AL 8 |AMXCA 172 A= ABS.....cooiiiieieieineriesineeiesisesssssssssssssssssessssssssssssssnesses | sevvene | oo | cevnerinendh | e 1FE .1,513,652 |...100.110 | ..............1,501,646 | ..............1,500,000 | ............. 1,514,464 B | e | e | e 2.905 |...... 2.602 |MON... 03/23/2018. | 09/16/2024.
05377R CR 3 |AESOP 171 B - ABS.......covviierrrieriinrinsicsninssenississssiessssssiesssssssssenssnns | evvene | oo [eovnrieeendt | el TFE] 001,999,169 | ... 99.070 | ..............1,981,404 | ..............2,000,000 | ............. 1,999,435 AB3 | e | e | s 3.410 |...... 3.443 |MON... 03/08/2017. | 09/20/2023.
05683L AA 4 |BCC 181A1-CDO ...100.000 R 1,000,000 [ ..oovermeermeenermenins | rerereeernenssninenen | eerereeesessneines | e | e 3437 |...... 3.462 | JAJO.. 03/12/2018. | 04/23/2031.
08763Q AA 0 |BTNY22A1-CDO ...100.000 | ..............1,250,000 | ..............1,250,000 | ............. 1,250,000 [ ..oocoomieriinniiciis | e | e | e | 3.600 |...... 3.616 | JAJO.. 06/05/2018. | 04/30/2031.
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17119B° AD 9 [CCART 1B A4 - ABS.......ccoooiivvirriinriissniissnissnisssssssssssssssssssssssssnnss | connnee | oo | ceveennndh |l IFE | i, 999,815 |....98.927 | ....cc.ec.... 989,267 | oo 1,000,000 999,933 54 | i [ | 1.870 |...... 1.883 |MON... 10/26/2016. | 02/15/2022.
28415P  AA 2 |EHGVT 16AA-ABS 458,860 ....458,867 458,863 | ... [ s (B) [ e | e [ e 2730 |...... 2.746 |MON... 06/22/2016. | 04/25/2028.
34528Q EC 4 |FORDF 155A - ABS ...1,005,938 .1,000,000 | ..occereeee 1,002,755 (1,725) 2.390 2.220 [MON... 02/15/2017.| 08/15/2022.
34532R  AA 4 |FORDR 18REV1A-ABS ...2,998,947 |....99.202 | ..............2,976,060 | ..... .3,000,000 | . 2,999,071 | covoreeereersrinens | s 124 | oo | e | s 3.190 |...... 3.217 |MON... 01/23/2018. | 07/15/2031.
36321) AC 8 | GALXY 28 A1-CDO . . ...3,000,000 ..3,000,000 | ..... .3,000,000 | . 3,000,000 | ..eouvrererrcrirrirnes | eeereeineineiienies | e | e | e 3.618 |..... 3.708 | JAJO.. 06/29/2018. | 07/15/2031.
38014B  AC 3 |GMALT 181 A2B - ABS........ccoooviimrirriireisssissesessss s | AFE ] 1,936,546 |..... 99.933 | .o 1,935,254 | .............. 1,936,546 | ............. 1,936,546 | ..o | v | e [ s [ s 2.670 2.530 |MON... 02/13/2018. | 04/20/2020.
38137H BU 1 |GLD1111RR AR2- CDO. 100.000 ..3,000,000 | ..... .3,000,000 13,000,000 [ oo [ e [ | 3515 3.531 | JAJO.. 12/08/2017. | 01/21/2031.
44935A  AC 9 |HALST 18A A2B - ABS......oooviirreiernrirernsineisnnsnssssnsesssssssssssssssssenssessssnns | vovnne | oo | vevvervnnedh | s TFE | i 1,672,471 | L 99.981 .1,672,152 1,672,471 | .. .. 1,672,471 2.655 |..... 2.675 | MON... 02/21/2018. | 08/17/2020.
65478W  AE 5 [NAROT 16C A4 - ABS.....coovoeeeeeeeeeeeeeeeeeeeseeessiesssssseesessssesssesssssssssessnes | evienne | oo | eonriennidt | e IFE | c..5,188,484 | ...... 97.874 .5,236,241 | ..... .5,350,000 | . 5,234,686 | ..oovvvrerrerireriinee | erereenn8,202 | i | e | s 1.380 MON... 03/29/2018. | 01/17/2023.
82652 AA 5 |SRFC 153 A-ABS......ccoiiiiisricciisniicsiensrisniessisssesssisssessssssnennnens. | aonnene | oo | convveenendh |t IFE [ 196,707 | 98.989 194,755 196,675 . . MON... 10/14/2015. | 09/20/2032.
82652K  AA 2 [SRFC 171 A-ABS....coireieceisceisenssseissssssnssssnesisnssssssssssssnssnnnns. | onnes | o [ eovveenendb | el IFE | 351,811 | L 99.097 351,813 1 MON... 03/13/2017. | 03/20/2034.
92348R  AB 4 |VZOT 173 A1B- ABS ...1,000,000 |..... 99.970 | .................999,700 | ..... 11,000,000 | ..cooovrennee 1,000,000 MON... 10/11/2017. | 04/20/2022.
92349F  AB 9 |VZOT 181 A1B- ABS . . ...3,000,000 |..... 99.849 | ... .2,995,481 | ... .3,000,000 | . 3,000,000 MON... | ... 2,730 | oo 55,032 | 03/06/2018. | 09/20/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUFIES...........cco.oirieiiriiiiriiissiicssi s | v 37,461,180 XXX [ 37,413,696 | ........... 37,605,245 | .......... 37,505,490 | ..o (U 45610 | .o (O . 0 XXX | e 145,240 | ........ 752,983 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)......... ..o ssisenins | s 343,806,529 XXX | s 340,911,438 | ......... 340,875,073 | ........ 343,022,419 | .ccooccvnnnne. 5434 | ... (83,108) | ...oovvvenan 0 [ 0 XXX | ... 2,857,990 |....10,180,819 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAtIONS. ... s | e 458,537,058 XXX | 452,316,036 | .......... 438,230,032 | ......... 452,361,381 | ...ccooe.uu 818,369 | ...... (2,290,981) | .ovoevrii 0 [ 0 [ XXX XXX XXX | ... 4,803,749 |....16,075,408 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ...t ensnsnes 80,081,608 XXX cnnnnen 19,286,172 ...78,852,517 80,042,186 | ..............5434 | .......... 112,669 | .. XXX XXX XXX | e 230124 | ... 1,763,463 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNtIES. ..o s 84,028,916 XXX cineee.83,769,525 ...82,384,913 | .. 83,603,911 | .cccovvvvniccn0 | s (146,115) | .. 0. . XXX XXX XXX | e 263,498 | ... 1,982,730 XXX XXX
8099999. Total - Other Loan-Backed and StruCtUred SECUMHES..............oveveierieeiiireieiieieeieseiei ettt sssniensseessessessesenses | sonssssenes 38,197,961 XXX | 38,146,968 | ............ 38,255,245 | ........... 38,234,205 | ..o (V] I 37543 | e {0 0 XXX XXX XXX | ... 158,781 | ........ 769,233 XXX XXX
8399999. Grand Total - Bonds.. 660,845,543 XXX | 653,518,701 | ......... 637,722,707 | ........ 654,241,684 | ............ 823,803 | ..... (2,286,885) | .....ccccooeuuun (] 0] XXX XXX XXX | ... 5,456,152 | ....20,590,835 XXX XXX
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Common Stocks - Industrial and Miscell. (Unaffiliated)

31338@ 10 6 | FEDERAL HOME LOAN BANK.........ccoooiiriireiineiiseeiese e 0 V| 02/15/2012.
000360 20 6 |AAON ORD 179 179 L | 10/09/2018.
000361 10 5 |AARORD.... (1,161) (1,161) L | 10/09/2018.
000957 10 0 |ABM INDUSTRIES ORD [R2) ) TR BN (149) L | 10/09/2018.
001055 10 2 |AFLAC ORD. . . 4,935 4,935 L | 12/18/2018.
001084 10 2 |AGCO ORD......coooosirrirrriinreiieniiesneissseissssssssessessssssssssssssssssssnsssssssnsnenes | coneeees | e | cevneneerei 00000 | coiiviiiveniennn 15,081 | i 55.670 | ... 15,031 15,755 ()] R BN (724) L | 10/09/2018.
00123Q 10 4 |AGNC INVESTMENT REIT ORD......ccocvemmrvirreirnrrrinenrinnrisssnsissesisssnssnsnsiens | evvenee [ eoe | ervreenn 1,935,000 | v 33,940 | e 17.540 | ... 33,940 35,548 (1,608) (1,608) L | 10/09/2018.
00130H = 10 5 [AES ORD.....ooiiriiirriciiincisssisseissisnsissssssnsssnssssnssssnsssssssssnssnsnnnes. | eovvnnne [ eon | eeeerenni2y680.000 | ivviiiiiinnn. 38,753 | i 14.460 | ..... 38,753 39,744 [(C1S7J 1 RO EORN (992) L | 10/09/2018.
001547 10 8 |AK STEEL HOLDING ORD 2250 | oo 2,858 | ........ 6,109 (3,251) (3,251) L | 10/09/2018.
00164V 10 3 |AMC NETWORKS CLA ORD......cccooismviiimriirriisneiisnnisnsisnnissnsesnnssnnssnns | convns | one | conereennnnn 180.000 | 9,878 | 54.880 | ...ooccoorviinrinnns 9,878 | oo 10,795 [(CH15) 1 [ TRRIRI BRI (916) L | 10/09/2018.
001744 10 1 |AMN HEALTHCARE ORD.......cccocosmvimmiirnnerrnnnirenneissenisnesissnsssssesessssssnnnins | covenees | e | cevenereene190.000 | i 10,765 | ........56.660 | ... 10,765 10,015 751 751 L | 10/09/2018.
00191U 10 2 [ASGN ORD...ccoooririririisiicieririnissiesissisisssissssessessssssssssossisnsnns | avvenes | oon | corieeeneennn 10,000 | i 11,445 | 11..54.500 | ... 11,445 14,767 (3,322) (3,322) L | 10/09/2018.
00206R 10 2 |AT&T ORD (167,762) (167,762) L | 10/09/2018.
002474 10 4 |AZZ ORD (1) TR BRI (583) L | 10/09/2018.
002535 30 0 |AARONS ORD (2,584) (2,584) L | 10/09/2018.
002824 10 0 |ABBOTT LABORATORIES ORD............... 98,335 ..98,335 L | 02/03/2014.
00287Y 10 9 |ABBVIE ORD (13,193) (13,193) L | 10/09/2018.
002896 20 7 |ABERCROMBIE AND FITCH CL A ORD . 168 168 L | 10/09/2018.
003654 10 0 |ABIOMED ORD 325.040 (12,609) (12,609) L | 10/09/2018.
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD. 25.710 (4,547) (4,547) L | 10/09/2018.
004225 10 8 | ACADIA PHARMACEUTICALS ORD.......coccoomvvimmmrimmrrineneirereesnneeisnnnesenennnns | coveeees | e | cevirereere400.000 | oo 6,468 | oo 16.170 (2,000 (2,000) L | 10/09/2018.
004239 10 9 |ACADIA REALTY REIT ORD.....cccovtrverimrirnrinrinninerinniinenienississessnsssesnenies [ oneeee | oo | vvrerieeren330.000 | oo 7,841 | i 23.760 (1,422) (1,422) L | 10/09/2018.
00434H 10 8 |ACCELERON PHARMA ORD........cccoouvrimmmrimmmrinneiineeesnnesssneesssssssnssssnesnnns | covennee [ eoe | eererineneen 160,000 | 6,968 | oo 43.550 (1,082) (1,082) L | 10/09/2018.
004498 10 1 |ACIWORLDWIDE ORD.......cccommiimirirerinririniiinsissiiesississsiensississsssssennses | oenees | oo | cvveeiieenencd70.000 | i 13,005 | e 27.670 578 578 L | 10/09/2018.
00507V 10 9 |ACTIVISION BLIZZARD ORD........cccoomviimmriienriinnisnesisnessnesesnessnssssessnns | covvies | oee | ceereennnni2,860.000 | v 133,190 | e 46.570 (88,889) (88,889) L | 10/09/2018.
00508X 20 3 |ACTUANT CLA ORD....ccoovvimmrrimrrrimrniinsnrisnnnisnnsissseissssssssessessssnsssnnssinnns | eevvine | eee | coveerensni250.000 | v 5,248 | i, 20.990 (1,420) (1,420) L | 10/09/2018.
00508Y 10 2 |ACUITY BRANDS ORD........cccocosmmvimrmiiinniisnniisnniisnniissnisnsisssnssssnssssnssnnnes | evnvees | one | connreennnnn 170.000 | i 19,542 | L 114.950 (1,889) (1,889) L | 10/09/2018.
00724F 10 1 |ADOBE ORD.........cccoooemmmrimiiiereiieneiiesesiesesissessesessssessssessssesssssssssssssnnsenes | coneeees | e | vovnereenn 1,955,000 | i 442,299 | oo 226.240 | ..cooovvrernnenns 442,299 | ..o 234,741 63,324 ..63,324 L | 12/18/2018.
00737L 10 3 |ADTALEM GLOBAL EDUCATION ORD.........cccocomriuriinnne 47.320 | ..... 11,830 11,773 58 58 L | 10/09/2018.
00751Y 10 6 |ADVANCE AUTO PARTS ORD 157.460 | ..... 45,663 48,981 (3,318) (3,318) L | 10/09/2018.
00766T 10 0 |AECOM ORD........oovvviiriirriinrieniineniinsneissseisssisssssissssssssesssssssnnsssnnssss | conneees | on | evvinernersn680.000 | o 17,225 | e 26.500 | ..... 17,225 21,041 (3,816) (3,816) L | 10/09/2018.
00771V 10 8 |AERIE PHARMACEUTICALS ORD......cccccoommvimmmiiinnniinniiisnsiisnsiisneissnniinnnes | evvves | one | conereennnnn 150.000 | i 5,415 | L, 36.100 | ..o 5415 | s 7,983 (2,568) (2,568) L | 10/09/2018.
007800 10 5 |AEROJET ROCKETDYNE HOLDINGS ORD . , 876 876 L | 10/09/2018.
007903 10 7 | ADVANCED MICRO DEVICES ORD........ccccoeuureririmmiinninermienenisnisniensinenes [ ovveee [ e | ererenrn3,680.000 | oo 67,933 | i 18.460 | ..... 67,933 (32,347) (32,347) L | 10/09/2018.
00790X 10 1 |ADVANCED DISPOSAL SERVICES ORD.........ccccoovurvvrmrrrenns ([2220) ) SR BRI (720) L | 10/09/2018.
007973 10 0 |ADVANCED ENERGY INDUSTRIES ORD.......cccccoovummiimrinniianns (U670 N DO (757) L [10/09/2018.
008073 10 8 |AEROVIRONMENT ORD (2,740) (2,740) L | 10/09/2018.
008252 10 8 |AFFILIATED MANAGERS GROUP ORD.. (9,171) (9,171) L | 10/09/2018.
00846U 10 1 |AGILENT TECHNOLOGIES ORD [(12:) ) NN BTN (128) L | 10/09/2018.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD (4,150) (4,150) L | 10/09/2018.
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008492 10 0 |AGREE REALTY REIT ORD.....cciviriiiiniiiirienisrissiissiiessenissessssssssessens | vvnnies | eee | evveesienens 130.000 | ..ovvevirririinns 7,686 | ... 59.120 | oo 7,686 | ..o 6,933 | i T2 | o | e 753 753 L | 10/09/2018.
00912X 30 2 |AIRLEASE CL A ORD 12,084 (5,348) ..(5,348) L | 10/09/2018.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD. 124,039 (3,196) ..(3,196) L | 10/09/2018.
00922R 10 5 |AIR TRANSPORT SERVICES GROUP ORD..........ccccocvuruveeae X 238 238 L | 10/09/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.........ccocvuerreiririirrerireiieneiiesesiesenes 41,534 (2,640) (2,640) L [10/09/2018.
011642 10 5 |ALARMCOM HOLDINGS ORD, \ 41 411 L | 10/09/2018.
011659 10 9 |ALASKA AIR GROUP ORD........cccoommvvirrriieiisereieneiieneiines 26,166 (ELCR ] N IS (761) L |10/09/2018.
012348 10 8 | ALBANY INTERNATIONAL CL A ORD....ccoevvnivinrinnirciinrieniisenisnissiesnienen | onveee [ oo | evnriinnen 12000000 | o 7,492 | 162,430 | oo 7,492 (1,454) (1,454) L | 10/09/2018.
012653 10 1 |ALBEMARLE ORD 33,911 (8,897) (8,897) L | 10/09/2018.
013872 10 6 |ALCOA ORD 20,201 (8,413) (8,413) L | 10/09/2018.
014491 10 4 |ALEXANDER AND BALDWIN ORD , (A0 ] SRR BRI (711) L | 10/09/2018.
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD 49,553 (4,865) (4,865) L [10/09/2018.
015351 10 9 |ALEXION PHARMACEUTICALS ORD 84,703 113,613 (28,910) (28,910) L | 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD 69,112 112,523 (43,412) (43,412) L | 10/09/2018.
017175 10 0 |ALLEGHANY ORD.......ccociiiiiriirinnisciienienissssississssssssssssissisesssnssenns. | avonnies | eon | seveennnnnnnn80.000 | 37,399 | i 623.320 | ..... 37,399 35,659 1,155 1,155 L | 10/09/2018.
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD.........cccoumviiimriinriiinniiisnnissniisssissnnins [ evinnne [ eoe | cvreernnnnn510.000 | i 11,103 | 20770 11,103 14,601 (3,499) .(3,499) L | 10/09/2018.
01748X 10 2 |ALLEGIANT TRAVEL ORD......ccooosmrvemmrrimnnrimenrisenninnseisesesssseessesssssssessnsesnns | cenvens | eer | eevrerenenenes80.000 | oviiiiiiriinnnn8,013 | 10100220 | oo, 6,013 | oo 7,141 (1,127) (1,127) L [10/09/2018.
018522 30 0 |ALLETE ORD....ccootricmirrerierinrirnnisniseiiienissisnsissiisesisnisssssssisssssesesssnnsnnnes. | avvnnis | enn | cvvverinnenenn210.000 | e 16,008 | ........76.220 | ... 16,006 16,254 (V222 RN BRI (248) L | 10/09/2018.
018581 10 8 | ALLIANCE DATA SYSTEMS ORD.......ccoocomrveimmmriinneiiennessnesssnesssnesssnnsessnsens | covenees | o | eerinereenni200.000 | ovoevececeen30,016 | ......150.080 | ..... 30,016 45,454 (15,438) (15,438) L |10/09/2018.
018802 10 8 |ALLIANT ENERGY ORD........ccocoummmrimmrriiereiinneeincenisnesisnssissssisnssisnesnsnnnns | coneeeen | o | cevinereerei 940,000 | i 39,715 | 42,250 | .. 39,715 39,411 (B80) [ cvveveveverrrirrerireenins | e (380) L |10/09/2018.
01973R 10 1 |ALLISON TRANSMISSION HOLDINGS ORD.......cccoseremrrrerirererneeinriserirerinees | evvinees | ove | cvvereereennnd70.000 | i 20,638 | .......43.910 | ... 20,638 23,660 (3,022) (3,022) L | 10/09/2018.
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS ORD.........cccovvemmmrimmmrimemiimeneirenes | cervine | eer | overrenene T10.000 | i 6,844 | 009640 | i, 6,844 | oo 9,770 (2,925) (2,925) L |10/09/2018.
020002 10 1 |ALLSTATE ORD B30 | oo 100,643 | oo 82,853 (21,288) (21,288) L | 06/22/2018.
02005N 10 0 |ALLY FINANCIAL ORD.......ccooormmviecreimerieneeieneeisnenissenissssesnessssesssssssennnnes | covennne [ eon | eevenenees 1,720,000 | i 38,975 | i 22.660 | ... 38,975 45,993 (7,018) (7,018) L | 10/09/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD..........ccooocnrivmrimrirerinninnicsniscsirenisenenns | civei | eon | eeviennenne370.000 [ i 26,977 | i, 72.910 | ..... 26,977 |. 30,225 (3,249) (3,249) L | 10/09/2018.
02079K 10 7 |ALPHABET CL C ORD.....cccooiirviimiiireeineiisneisnsisnssissnsssnesssssssssssssssns | eonvies | eoe | ceneeennn1,062.000 | o...occ...1,099,818 | ... 1,035.610 | ..............1,099,818 | ....ccciicenns 724,423 (38,264) (38,264) L | 10/09/2018.
02079K 30 5 |ALPHABET CL A ORD.......ccoovviiriimnreieneiieneiseneisenesssnesosssssssssesssssesssnesnnnes | eoneins | eee | ceereenen1,056.000 | ovvivecen 1,103,478 | ... 1,044.960 ...434,095 (8,913) .(8,913) L [02/17/2015.
02156B 10 3 |ALTERYXCL A ORD AT0 | e 1136 |, 6,224 912 912 L | 10/09/2018.
022098 10 3 |ALTRIA GROUP ORD.......ccoovviirriirriireisneieneissneinenessenesssessssssesssnesnnnens. | eenvies | eee | oreeennn8,966.000 | civinececnnn. 344,061 | L 49.390 344,051 298,233 | ....... 5,573 9,369 (122,764) (122,764) L | 10/09/2018.
023135 10 6 |AMAZON COM ORD.......ccevoiiiricrinniiiinnisnissiisnissssenissississsssssssesssnins | woneees | eon | voveren 1,440,000 | ...c..2,162,837 | ... 1,501.970 .2,162,837 ....2,693,275 (530,438) (530,438) L | 10/09/2018.
023436 10 8 |AMEDISYS ORD.......cocoimiviiiirrinniiinniinnissnissnisssnssssnssssnssssnssssnssssnssnnne | onneees | o | cvvnnneennn110.000 | i 12,882 | e 117.110 | ... 12,882 |. 13,076 (L)) SRR BOTRRRN (194) L | 10/09/2018.
023586 10 0 |AMERCO ORD......coooommirirriirriiireiieneisensisensissseissnseessssssssssesssesessssssnssesns | coneeeen | e | eevvnerenenssn30:000 | o 9,843 | i 328.110 | oo 9,843 | oo 10,382 (K1) TR BN (538) L [10/09/2018.
023608 10 2 |AMEREN ORD.........ccccoovimmmiimnniinnniinnninnnisnnissnessssssssssssssssssssssnsnsnsns | connenee | o | cvennnnern990.000 | i 64,578 | i 65.230 | ..... 64,578 59,921 3,025 3,025 L | 10/09/2018.
02376R 10 2 | AMERICAN AIRLINES GROUP ORD.........ccooouuirmmrrimmmriinniinnneeseneirenessenennnns | eevennne [ eor | erveeenn1,680.000 | . 53,945 | L 32110 | ..... 53,945 56,381 (2,436) (2,436) L | 10/09/2018.
024013 10 4 |AMERICAN ASSETS REIT ORD 438 438 L | 10/09/2018.
024061 10 3 |AMERICAN AXLE AND MANUFACTURING ORD (2,714) (2,714) L | 10/09/2018.
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD . (144) | oo | e (144) L [10/09/2018.
025537 10 1 |AMERICAN ELECTRIC POWER ORD.........ccccooommmmiimmmriimnniinnniinnniinsniisnniinns | onneeee | | eeeenenn1,733.000 | v 129,524 | L TAT40 | oo, 129,524 | coovvvi 90,620 2,527 2,527 L [10/09/2018.
02553E 10 6 |AMERICAN EAGLE OUTFITTERS ORD ...650.000 | .......c.cccc......12,565 | .........19.330 | ..... 12,565 | . 14,092 (1,528) (1,528) L | 10/09/2018.
025676 20 6 |AMERICAN EQUITY INV LIFE HLD ORD ...370.000 .10,338 940 | s 10,338 | oo 13,357 (3,019) (3,019) L | 10/09/2018.
025816 10 9 |AMERICAN EXPRESS ORD..........coooomriiceeirceeirneniensisessessesseseseesesesnenens | veeees N 2,223.000 | ..oovvereiennn 211,89 | ........ 95.320 | oo 211,896 | ..coovvvenne 156,109 (5,833) (5,833) L | 06/22/2018.
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025932 10 4 |AMERICAN FINANCIAL GROUP ORD 24,730 | oo | e 1,087 | (4,534) (4,534) L |08/08/2018.
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD 22,124 (1,281) .(1,281) L | 10/09/2018.
026874 15 6 |AMERICAN INTERNATION GRP EQY WARRANT [(<K10) 1 ORI BTN (330) L | 01/20/2011.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD (53,298) (53,298) L | 10/09/2018.
028591 10 5 | AMERICAN NATIONAL INSURANCE ORD..........ccocmmrviimiiireieereiieneiieceiienes . (25) (25) L |06/23/2017.
029899 10 1 |AMERICAN STATES WATER ORD ..10,056 | .... ..9,224 833 833 L | 10/09/2018.
03027X 10 0 |AMERICAN TOWER REIT........cocooiviimirriiineiienereneissnenssnenssnesssnesssnesssnesns | convens | oee | cvereenen,428.000 | i 225,104 | .. 158190 | oo 225104 | ..o 141,429 21,982 21,982 L | 06/22/2018.
030420 10 3 |AMERICAN WATER WORKS ORD...........ccccomrimivirinriinninsrierinnennninisesiinns | wovnnes | eon | cveerinnenenn730.000 | ciiiiiiinne.66,262 | .........90.770 | ..... 66,262 60,536 [GS10) 1 RN BN (490) L [12/18/2018.
03064D 10 8 |AMERICOLD REALTY ORD.......cocooumviimrirmmeeiinenisneseennsisnnsessesssesssnesennnnes | covnene [ eon | cereeineneenn390.000 | iviiiiiiiiennrnn8,939 | ... 25,540 | e 8,939 | ... 8,831 109 109 L | 10/09/2018.
03073 10 5 |AMERISOURCEBERGEN ORD..........cccccocvvecririins 57,286 (10,414) (10,414) L | 10/09/2018.
03076C 10 6 |AMERIPRISE FINANCE ORD 86,437 (25,903) (25,903) L | 10/09/2018.
03076K 10 8 |AMERIS BANCORP ORD (2,520) (2,520) L | 10/09/2018.
031100 10 0 |AMETEK ORD (3,196) (3,196) L | 07/27/2017.
031162 10 0 |AMGEN ORD (10,218) (10,218) L | 10/09/2018.
03152W 10 9 |AMICUS THERAPEUTICS ORD (2,518) (2,518) L | 10/09/2018.
03168L 10 5 |AMNEAL PHARMACEUTICALS CL A ORD (2,016) (2,016) L | 10/09/2018.
032095 10 1 |AMPHENOL CL A ORD, (6,794) (6,794) L |06/23/2017.
032511 10 7 |ANADARKO PETROLEUM ORD.............. (55,970) (55,970) L | 10/09/2018.
032654 10 5 |ANALOG DEVICES ORD (2,707) (2,707) L | 10/09/2018.
032724 10 6 |ANAPTYSBIO ORD (1,866) (1,866) L | 10/09/2018.
035290 10 5 |ANIXTER INTERNATIONAL ORD (1,394) (1,394) L | 10/09/2018.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD (2,368) (2,368) L |10/09/2018.
03662Q 10 5 [ANSYS ORD......ccvimiiiriiriniiieiinriieninnissiiessnssienssenessssssssessssessenssnssesssonns | evveees | ooe | cervenereensn380.000 | voviviiivinnnnnn 47,170 | 1.0 142.940 | .. 47,170 |. 41,484 (1,586) ..(1,586) L | 12/18/2018.
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT........cccoouvvimmmrimmmeemnnenreneevscnninnes | eveeees | e | 0eeeen31,400.000 | oooviene 671,646 | .......21.390 | oo 671,646 | e 973,139 (222,788) (222,788) L | 12/12/2018.
03674X 10 6 |ANTERO RESOURCES ORD.................. ...19,100 (9,898) (9,898) L | 10/09/2018.
036752 10 3 |ANTHEM ORD (1,186) (1,186) L | 10/09/2018.
037411 10 5 |APACHE ORD (35,743) (35,743) L [10/09/2018.
03748R 10 1 |APARTMENT INVST MGT CL A REIT ORD (0L TR IR (101) L | 10/09/2018.
03755L 10 4 |APERGY ORD (2,377) (2,377) L | 10/09/2018.
037620 10 5 |APOLLO COMM REAL EST FIN REIT ORD (1,095) ..(1,095) L | 10/09/2018.
037833 10 0 |APPLE ORD (636,776) (636,776) L | 10/09/2018.
03784Y 20 0 |APPLE HOSPITALITY REIT ORD (2,647) (2,647) L [10/09/2018.
03820C 10 5 |APPLIED INDUSTRIAL TECHNOLOGIES ORD........ccccoumvimmmviinnviinnniianniinnns [ evvnene [ oo | cvriernnnnn 160,000 | 8,630 | ..53.940 | oo 8,630 (3,544) ..(3,544) L | 10/09/2018.
038222 10 5 |APPLIED MATERIAL ORD........ccocociiriiiiriiieneiieneiieneeiseneiiseneseenesienessenesnsnens | ovenees | e | evneneeeniy 118,000 | i 134,725 | 132,740 | i 134,725 | oo 125,662 (23,114) (23,114) L | 12/18/2018.
038336 10 3 |APTARGROUP ORD.........cccooisiuimiinrireiinnisiinnississiisnieseisssississssessssssnenes | evvnnies | eon | crveernnennn208.000 | ciiivinniennn 19,284 | 1......94.070 | ... 19,284 17,794 1,597 1,597 L | 06/23/2017.
03835C 10 8 |APPTIO CLA ORD.......cocoovriiirriiriiisniissniissneissneissnesssnssssnssssnsssnssssnssnns | covinene [ eon | cervernneen 140,000 | i 5,314 110037960 | e 5314 | ... 5,299 15 15 L | 12/18/2018.
03836W 10 3 |AQUA AMERICA ORD........c.covvuermerineerneeineineessenississessssessesssssssssssessssssssessns | novseee | oo | veeernnnensn000.000 | viiiiriiinnnnnnn 20,614 | .0 34.190 | . 20,514 20,112 (3,024) .(3,024) L |06/23/2017.
038520 10 6 |ARAMARK ORD 28,680 41,253 (12,573) (12,573) L | 10/09/2018.
039380 40 7 |ARCH COAL CLAORD.... ...6,639 .7,318 [(CT£:) ) R BN (678) L | 10/09/2018.
039483 10 2 |ARCHER DANIELS MIDLAND ORD 80,916 94,065 (13,149) (13,149) L | 10/09/2018.
03957W 10 6 |ARCHROCK ORD (2,538) .(2,538) L | 10/09/2018.
039653 10 0 |ARCOSA ORD (1,001) .(1,001) L | 10/09/2018.
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03965L 10 0 |ARCONIC ORD B 1,760.000 | ..ocovvrerirnnne 29,674 29,674 |. 40,216 [ ..o [ e L[ (10,542) (10,542) L | 10/09/2018.
040047 60 7 |ARENA PHARMACEUTICALS ORD........ccoocommmvimmmeirnmrerennneseneseneesennsesnnnennne | oneeees | o | eevneneensni200.000 | oo 7,790 | 110000.38.950 | oo 7790 | oo 7,954 (R ) TR BN (164) L | 10/09/2018.
040413 10 6 |ARISTA NETWORKS ORD 44,247 50,119 |. (5,872) (5,872) L | 10/09/2018.
04247X 10 2 | ARMSTRONG WORLD INDUSTRIES ORD 11,060 12,607 (1,547) (1,547) L | 10/09/2018.
04269X 10 5 | ARRAY BIOPHARMA ORD.........cccommiiiriiirieieceiieseiieceseseseneenenens 11,685 11,021 664 664 L [10/09/2018.
042735 10 0 |ARROW ELECTRONICS ORD 24,822 25,618 [4S15) ) RN BTN (796) L | 10/09/2018.
04316A 10 8 |ARTISAN PARTNERS ASSET MGMT CL A ORD ..6,294 (1,872) (1,872) L | 10/09/2018.
043436 10 4 |ASBURY AUTOMOTIVE GROUP ORD..... 323 323 L | 10/09/2018.
044209 10 4 |ASHLAND GLOBAL ORD S (2,475) ..(2,475) L | 10/09/2018.
045327 10 3 |ASPEN TECHNOLOGY ORD 23,832 30,833 (7,001) .(7,001) L | 10/09/2018.
045487 10 5 | ASSOCIATED BANCORP ORD.................... 13,655 18,313 (4,658) ..(4,658) L | 10/09/2018.
04621X 10 8 |ASSURANT ORD 19,677 |. 22,873 (3,192) (3,192 L | 10/09/2018.
04650Y 10 0 |AT HOME GROUP ORD.....c.coevvmiirrrinrineiieriniienissisniisessnssnessenssssssessennses | vevenne | e | verenrnenens 180,000 | 3,359 | 100018660 | oo 3,359 | o 4,912 (1,553) ..(1,553) L | 10/09/2018.
046513 10 7 |ATARABIOTHERAPEUTICS ORD........cooocomivviinnrinriiieneereneeisnesssenesnnsesnnes | covneens | o | evireneenn170.000 | civiiiiiieiirnnn5,906 | oo 34.740 | 5,906 | ....... 6,278 (77 R BN (372) L | 10/09/2018.
04685W 10 3 |ATHENAHEALTH ORD 22,428 21,311 1,117 1,117 L | 10/09/2018.
049164 20 5 |ATLAS AIR WORLDWIDE HOLDINGS ORD.... , (1,377) (1,377) L | 10/09/2018.
049560 10 5 |ATMOS ENERGY ORD 35,234 2,499 2,499 L |06/22/2018.
052769 10 6 |AUTODESK ORD.........cosvvvirmrririrriserirenrissniesnissnsisesssssessssssssssnsssssnsssnnnnes. | conseeen | o | evernerrrnni890.000 | wovvvivrenrirnn 114,463 | 10000128610 | oo 114,463 | e 127,154 | e | e (12,691) (12,691) L | 10/09/2018.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.........cccocommmriammimmerisnnrisnneisnneeinnnes | coverees | o | wieenen.1,808.000 | ccec.c......236,803 | .......131.120 | ..................236,803 | ................. 143,484 | ... 1,285 3,501 12,962 ....12,962 L | 12/18/2018.
05329W 10 2 |AUTONATION ORD [(C15) 1 [N BTSRRI (955) L | 10/09/2018.
053332 10 2 |AUTOZONE ORD 7,999 7,999 L | 06/24/2011.
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD (1,129) (1,129) L |10/09/2018.
05350V 10 6 |AVANOS MEDICAL ORD.......ccovviririmrieiiieniiiiesisssissiisssiesienes (3,496) (3,496) L | 10/09/2018.
05351W 10 3 |AVANGRID ORD 276 276 L | 10/09/2018.
05351X 10 1 |AVAYAHOLDINGS ORD (2,516) (2,516) L | 10/09/2018.
053611 10 9 |AVERY DENNISON ORD (6,977) (6,977) L | 06/22/2018.
053774 10 5 |AVIS BUDGET GROUP ORD (2,546) (2,546) L [10/09/2018.
05379B 10 7 |AVISTAORD (2,376) (2,376) L | 10/09/2018.
053807 10 3 |AVNET ORD.. (2,702) (2,702) L | 10/09/2018.
054561 10 5 |AXA EQUITABLE HOLDINGS ORD (2,918) (2,918) L | 10/09/2018.
05464C 10 1 |AXON ENTERPRISE ORD (4,584) (4,584) L | 10/09/2018.
054937 10 7 |BBAND TORD (21,735) (21,735) L |08/08/2018.
05508R 10 6 |BAND G FOODS ORD 270.000 748 748 L | 10/09/2018.
05541T 10 1 |BGC PARTNERS CL A ORD ....1,100.000 (2,398) (2,398) L | 10/09/2018.
05550 10 1 |BJAS WHOLESALE CLUB HOLD ORD. 290.000 (945) | covooeeeneinnin | e (945) L | 10/09/2018.
05561Q 20 1 |BOK FINANCIAL ORD B I 140.000 (3,239) .(3,239) L |10/09/2018.
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT................ (139,019) (139,019) L [12/12/2018.
05605H 10 0 |BWXTECHNOLOGIES ORD , (8,255) (8,255) L | 06/22/2018.
056525 10 8 |BADGER METER ORD ....5,905 ..6,125 (7220) 1 [ OSUN EUS (220) L | 10/09/2018.
05722G 10 0 |BAKER HUGHES CL A ORD ....1,670.000 35,905 54,509 (18,604) (18,604) L | 10/09/2018.
057665 20 0 |BALCHEM ORD..........cooviciiiceiiineeeseeseceisssessesessesessesessssssssnsssssesssnesens | onneens | e | covneneninns 130.000 10,186 13,532 (3,346) .(3,346) L | 10/09/2018.
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058498 B | BALL ORD......oovvrrirrirrisnrisrissnisssssssssesnssissssssnsssssssssssssssssssnssssnnnes | oonveees | oee | oeerveennn 1,380,000 | ovivioriviirnnnn 83,452 | Lo 45980 | ..... 63,452 63,107 345 345 L | 10/09/2018.
05971J 2 |BANCORPSOUTH BANK ORD ....12,388 (2,455) (2,455) L |10/09/2018.
060505 4 | BANK OF AMERICA ORD 29,823 (148,035) (148,035) L | 10/09/2018.
062540 9 |BANK OF HAWAII ORD ..11,755 (2,652) (2,652) L |06/22/2018.
064058 0 |BANK OF NEW YORK MELLON ORD........cocoumvvemmremmreemeneereneiieneeirmnenissnneens | convies | eee | oeereeenenn3,170.000 | i 177,454 | L 4T.070 | 177,454 | oo 194,227 (16,773) (16,773) L [12/18/2018.
06417N 3 | BANK OZK ORD.......cevueririinriniineiierinisssississiesiessssssssisssssessssssssessnnens | svvieees | ooe | cervenerenne00.000 | i 11,415 | 11022830 | ... 11,415 19,120 (7,705) (7,705) L | 10/09/2018.
06652K 3 |BANKUNITED ORD.....cccooooirriiriiinreninneneneissnesssesssnessssessnessssnessssesssnenes | coveens | oee | covereenenn 430,000 | i 12,874 | 129940 | ... 12,874 15,046 (2,172) (2,172) L |10/09/2018.
06652V 8 | BANNER ORD (1,065) (1,065) L | 10/09/2018.
067806 9 |BARNES GROUP ORD (2,452) (2,452) L |10/09/2018.
071813 9 | BAXTER INTERNATIONAL ORD (2,104) (2,104) L | 10/09/2018.
073685 9 |BEACON ROOFING SUPPLY ORD (A54) | covoovvinrncieni | e (454) L |10/09/2018.
075887 9 |BECTON DICKINSON ORD 300 300 L | 10/09/2018.
075896 0 | BED BATH AND BEYOND ORD (1,436) (1,436) L | 10/09/2018.
077454 6 |BELDEN ORD (3,997) (3,997) L |10/09/2018.
081437 5 | BEMIS ORD.....coeviiiiriinrisciicsicinssissississsssssssississsssssssssssnsssssessns | evveens | ooe | coriennnensn310.000 | i 16,983 | ........45.900 | ... 16,983 16,635 348 348 L | 10/09/2018.
084423 2 [WR BERKLEY ORD.......covumirimriieiininnierissinenienisnessesiessnessensssesssenssens | evvinees | oee | cvvvrereenrn390.000 | oo 28,825 | ... 73.910 | oo 28,825 27,485 342 342 L |10/09/2018.
084670 2 |BERKSHIRE HATHWAY CL B ORD.......ccooommivirriiinniiieneiereisenesiesssiensennes | cenvins | eee | ceeeeennn6,480.000 | ......c.....1,323,086 | ......204.180 | .oooccvvenece 1,323,086 | ...ocoovvverns 813,331 38,621 ..38,621 L |06/23/2017.
084680 7 | BERKSHIRE HILLS BANCORP ORD...........cocmmiinirierinreieninninniinnninesirenennns | evvivens | ee | cvrrrenenn 170,000 | ciiiiiiirinirnnennd,585 | 10000026970 | oo 4585 | ..o 6,972 (2,387) (2,387) L | 10/09/2018.
08579W 3 | BERRY GLOBAL GROUP ORD..........couverrerriernerirersiensenssseesssssssssenssssssenss | svvinees | oee | oveernerennns40.000 | i 25,666 | ........47.530 | ..... 25,666 24,322 1,345 1,345 L |10/09/2018.
086516 1 |BEST BUY ORD 17,477 23,546 (6,069) (6,069) L | 10/09/2018.
089302 3 |BIGLOTS ORD ...4,916 ..7,166 (2,249) (2,249) L |10/09/2018.
090572 7 |BIO RAD LABORATORIES CL A ORD 22,061 23,157 (2,148) (2,148) L |10/09/2018.
09061G 1 | BIOMARIN PHARMACEUTICAL ORD..........covvverrrermenrirmnrirnnernsrssnsssssssnsnnes | conneeen | e | evvvrnrnennn720.000 | voiviiiinirnnn61,308 | ........85.150 | ... 61,308 75,082 (13,774) (13,774) L | 10/09/2018.
09062X 3 |BIOGEN ORD (29,911) (29,911) L |10/09/2018.
090672 6 |BIOTELEMETRY ORD, 855 855 L | 10/09/2018.
09073M 4 | BIO TECHNE ORD 1,896 1,896 L |06/23/2017.
09180C 6 |BJS RESTAURANTS ORD (1,679) (1,679) L [10/09/2018.
092113 9 |BLACK HILLS ORD 345 345 L | 10/09/2018.
09215C 5 |BLACK KNIGHT ORD (2,374) (2,374) L [10/09/2018.
09227Q 0 | BLACKBAUD ORD.......oeviiiiiirisiieninsiissinsissiiessnssssssssissssesssnsssssnnes. | svveees | coe | corieerennni200.000 | i 12,580 | ........62.900 | ... 12,580 15,478 (2,898) (2,898) L | 10/09/2018.
09239B 9 |BLACKLINE ORD........ccooooimiviimniinniiineiisneissssisnsisnnsisnsssssssnssssssssssnsss | eonvees | eee | onnreennns 150,000 | iiviiiiiniiinnnn8,143 | 1100040950 | oo, 6,143 | oo 6,920 (LL0 ) RN BN (777) L |10/09/2018.
09247X 1 | BLACKROCK ORD..........oovrveerrirriiieneiinneisssesssessissesesssssssssssesssssesssssssssesnnne | coneeeee | o | coverereernn498.000 | i 195,624 | .......392.820 | ccvvenecen. 195,624 | ooovoecei 152,528 (49,567) (49,567) L [12/18/2018.
09257W 0 |BLACKSTONE MORTGAGE CL AREIT ORD.........ccocooimmmviimmniinnniiisnniisniiinnnns | cevvies | ene | onnriennnnn450.000 | i 14,337 | 131,860 | .... 14,337 14,940 (G0 N IO (603) L [10/09/2018.
093671 5 |HER BLOCK ORD.......vvererrenirnerierireensnisensssssenssessssnsssssssssessnssssessnsens. | avvinees | ee | ovvernerensns840.000 | oo 21,311 | 1125370 | oo 21,311 22,487 (1,176) (1,176) L [10/09/2018.
094235 8 | BLOOMIN' BRANDS ORD (CACLE) R [ (799) L | 10/09/2018.
095229 0 |BLUCORA ORD (1,880) (1,880) L |10/09/2018.
09609G 0 |BLUEBIRD BIO ORD! (8,158) (8,158) L [10/09/2018.
09627Y 9 |BLUEPRINT MEDICINES ORD (2,501) (2,501) L [10/09/2018.
097023 5 |BOEING ORD (76,647) (76,647) L [10/09/2018.
09739C 2 |BOINGO WIRELESS ORD (2,030 (2,030) L | 10/09/2018.
09739D 0 | BOISE CASCADE ORD........ccooiviieriieiiieeieeeiesesiessssssssssssssssssssssssssenees | ceveeons (1,496) (1,496) L | 10/09/2018.
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09857L 8 | BOOKING HOLDINGS ORD........cvurieeiiniiierieninrinsiinsinesisenisnisssissssnsinenes | evvenen | oer | vevenrnnnnd 170,000 | i, 292,811 | 1,722,420 | ..ccooevennnen. 292,811 | oo 317,987 | oo | e | s (25,175) (25,175) L | 10/09/2018.
099502 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD........c.coveverrererrsnrnnerienerennsnens | wevinees | ove | vvrernereenns70.000 | oiiiiiiiiinin..25,690 | ........45.070 | ..... 25,690 |. 28,266 (2,576) (2,576) L | 10/09/2018.
099724 6 |BORGWARNER ORD.......cooommiriirrinriinriieneinnseinnseisesessnsessssssssssssssssnnns | covvens | oee | ceeevennn1,308.000 | oviviiiiiinnn. 45,440 | ........34.740 | ... 45,440 | . 39,730 (21,386) (21,386) L | 01/19/2016.
100557 7 |BOSTON BEER CLA ORD.......ccooovmmmviinniinniisnnisnnissnisnnisnnieissnsissninnnns. | cvvvees | one | cvnnreennnne0.0000 | i 9,634 | 1....240.840 | oo, 9,634 (1,590) (1,590) L | 10/09/2018.
101121 1 |BOSTON PROPERTIES REIT ORD.........ccoocvummrrimmmriieneiinneieseesenesirsneninnens | oveeees | | covirereeren835.000 | oo 71,469 | ... 112,550 | ... 71,469 (6,492) (6,492) L [10/09/2018.
101137 7 |BOSTON SCIENTIFIC ORD (11,6086) (11,606) L | 10/09/2018.
101388 6 |BOTTOMLINE TECHNOLOGIES ORD... 11,560 (3,400) (3,400) L | 10/09/2018.
10316T 4 |BOXCLAORD.... (1,425) (1,425) L | 10/09/2018.
103304 1 |BOYD GAMING ORD (3,890) (3,890) L | 10/09/2018.
104674 6 |BRADY NONVOTING CL A ORD 295 295 L [10/09/2018.
105368 3 |BRANDYWINE REALTY REIT ORD (1,706) (1,706) L | 10/09/2018.
109194 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.. 1,198 1,198 L | 06/22/2018.
10922N 3 | BRIGHTHOUSE FINANCIAL ORD. (11,861) (11,861) L | 06/15/2018.
109641 0 |BRINKER INTERNATIONAL ORD.... (K7 TR BORRN (337) L | 10/09/2018.
109696 4 | BRINK'S ORD. (50) (50) L | 10/09/2018.
110122 8 |BRISTOL MYERS SQUIBB ORD. (61,957) (61,957) L |10/09/2018.
110448 7 |BRITISH AMERICAN TOBACCO ADR REP ORD (35) (35) L |07/25/2017.
11120U 5 | BRIXMOR PROPERTY GROUP REIT ORD.......ccoovevirririiiieiisriieiienissenns (1,781) (1,781) L | 10/09/2018.
111337 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD (1,859) .(1,859) L | 10/09/2018.
11135F 1 |BROADCOM ORD 15,121 15,121 L | 10/09/2018.
112463 4 | BROOKDALE SENIOR LIVING ORD (2,136) (2,136) L | 10/09/2018.
11282X 3 |BROOKFIELD PROPERTY REIT CL A ORD (2,656) (2,656) L |10/09/2018.
11373M 7 |BROOKLINE BANCORP ORD . (1,011) (1,011) L | 10/09/2018.
114340 2 |BROOKS AUTOMATION ORD ..8,985 (1,655) (1,655) L | 10/09/2018.
115236 1 |BROWN & BROWN ORD . 16,957 1,446 1,446 L | 06/23/2017.
115637 0 |BROWN FORMAN CL A ORD.........ccoovvirrriiinriinniinnnisnniessniessnssssnssnsnnnnns | evnvins | eoe | connreennnn 180.000 | i .8,536 | oo . 536 | o 8,329 207 207 L |06/22/2018.
115637 9 |BROWN FORMAN CL B ORD. 48,036 (6,205) (6,205) L [10/09/2018.
116794 8 | BRUKER ORD 13,264 (1,058) (1,058) L | 10/09/2018.
117043 9 |BRUNSWICK ORD 21,270 (5,012) .(5,012) L | 10/09/2018.
118230 1 |BUCKEYE PARTNERS UNT. ....1,836,525 (515,191) (515,191) L | 08/08/2018.
12008R 7 |BUILDERS FIRSTSOURCE ORD 6,215 (1,196) (1,196) L | 10/09/2018.
122017 6 |BURLINGTON STORES ORD 41,259 2,662 2,662 L [10/09/2018.
124857 2 |CBSCLBORD 48,208 (11,483) (11,483) L | 10/09/2018.
12503M 8 | CBOE GLOBAL MARKETS ORD 46,649 (1,647) (1,647) L | 10/09/2018.
12504L 9 |CBRE GROUP CL A ORD 53,161 (1,509) (1,509) L | 10/09/2018.
12508E 1 | CDK GLOBAL ORD 30,904 (5,528) (5,528) L | 10/09/2018.
12514G 8 |CDW ORD 50,688 (2,058) (2,058) L [10/09/2018.
125269 0 |CF INDUSTRIES HOLDINGS ORD 52,079 (10,745) (10,745) L | 10/09/2018.
12541W 9 |CH ROBINSON WORLDWIDE ORD . 41,653 (3,757) .(3,757) L | 10/09/2018.
125523 0 [CIGNA ORD......cooiiieiiriiiiirisissiississiesississsisssissssensssssssssessssssessenns | eveens | oen | sevenneen ], 14527 | . 226,865 | .......189.920 | coooovveiinnce 226,865 | ...occvvcvnrinee 177,206 2,167 2,167 L | 12/20/2018.
125581 1 | CIT GROUP ORD.....ccccooorrirnriiinriinniisneissnesssssessssssssnnssssssssssnsssssssssnesnnne | conneens | e | covnereernn460.000 | i 17,604 | ......38.270 | ... 17,604 | . 23,557 (5,952) (5,952) L | 10/09/2018.
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12572Q 10 5 |CME GROUP CL A ORD........cccvtiiiiiiiieririiiissinssiesiesissessssessssesssensssssses | coviies B 1,348.000 | ..................253,586 | ......188.120 | .................253,586 | .oooovvriirinnn 157,648 | oo, 2,359 | o 7,316 49,335 ..49,335 L | 10/09/2018.
125896 10 0 |CMS ENERGY ORD 38,081 4,618 4,618 L | 03/27/2018.
126117 10 0 |CNAFINANCIAL ORD [(S153) 1 OO BRSO (353) L | 06/22/2018.
12621E 10 3 |CNO FINANCIAL GROUP ORD (4,543) (4,543) L | 10/09/2018.
126349 10 9 |CSG SYSTEMS INTERNATIONAL ORD... (B9B) | cvvvveevereererrrrireerins | ervviereiieneiienes (896) L [10/09/2018.
126408 10 3 |CSXORD (36,670) (36,670) L | 12/18/2018.
12653C 10 8 |CNX RESOURCES ORD (2,669) (2,669) L | 10/09/2018.
126600 10 5 |CVB FINANCIAL ORD [LCE ) RN BTN (981) L | 10/09/2018.
126650 10 0 |CVSHEALTH ORD (42,494) (42,494) L | 11/28/2018.
12674R 10 0 |CJENERGY SVCS ORD (2,265) (2,265) L | 10/09/2018.
12685) 10 5 |CABLE ONE ORD [CCZ2) 1 TORIRION BONSTRRON (848) L | 10/09/2018.
127055 10 1 |CABOT ORD (4,615) (4,615) L | 10/09/2018.
127097 10 3 |CABOT OIL & GAS ORD (3,664) (3,664) L | 10/09/2018.
12709P 10 3 |CABOT MICROELECTRONICS ORD . (P27 | N IO (265) L | 10/09/2018.
127190 30 4 |CACIINTERNATIONAL CL A ORD......ccccoovvmrimrinriicniivciienisnieniicssisesiienienns | convens [ oo | vvriennee100.000 | i 14,403 | e 144.030 18,391 (3,988) (3,988) L | 10/09/2018.
127203 10 7 |CACTUS CLAORD........coovrviinriiinriiinriisniissnissnsissnsissnssssnssssssssnssssnsss | onneens | oee | connreennnnn 160.000 | i 4,386 | e, 27410 | o386 | 6,482 (2,096) (2,096) L | 10/09/2018.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD ....1,135.000 43,443 2,124 2,124 L [10/09/2018.
12739A 10 0 | CADENCE BANCORPORATION CL A ORD........cococmrimirireriniirerisninnienninens | evvvenen | eor | vevirerenne300.000 | iviiiiiiniiinennnn5,034 | 1016780 | i 5,034 | i 7,650 (2,616) (2,616) L | 10/09/2018.
127686 10 3 |CAESARS ENTERTAINMENT ORD 23,425 (7,061) (7,061) L | 10/09/2018.
128030 20 2 |CAL MAINE FOODS ORD ..5,853 (B54) | oo [ e (354) L | 10/09/2018.
128246 10 5 |CALAVO GROWERS ORD (1,798) (1,798) L | 10/09/2018.
129500 10 4 |CALERES ORD (1,112) (1,112) L |10/09/2018.
13057Q 20 6 |CALIFORNIA RESOURCES ORD (5,198) (5,198) L | 10/09/2018.
130788 10 2 | CALIFORNIA WATER SERVICE GROUP ORD 1,012 1,012 L | 10/09/2018.
131193 10 4 |CALLAWAY GOLF ORD (2,998) (2,998) L | 10/09/2018.
13123X 10 2 |CALLON PETROLEUM ORD (5,851) (5,851) L | 10/09/2018.
132011 10 7 |CAMBREX ORD (3,552) (3,552) L [10/09/2018.
133131 10 2 |CAMDEN PROPERTY REIT ORD (1,637) (1,637) L | 10/09/2018.
134429 10 9 |CAMPBELL SOUP ORD (3,269) (3,269) L | 10/09/2018.
13765N 10 7 | CANNAE HOLDINGS ORD (1,036) (1,036) L | 10/09/2018.
138098 10 8 |CANTEL MEDICAL ORD (2,596) (2,596) L | 10/09/2018.
14040H 10 5 | CAPITAL ONE FINANCIAL ORD (28,825) (28,825) L [12/18/2018.
14057 10 1 |CAPITOL FEDERAL FINANCIAL ORD ()] RN BRI (146) L | 10/09/2018.
14149y 10 8 | CARDINAL HEALTH ORD ....1,260.000 (12,335) (12,335) L | 10/09/2018.
141747 10 7 |CARETRUST REIT ORD... 281 281 L | 10/09/2018.
141788 10 9 |CARGURUS CL A ORD (2,535) (2,535) L |10/09/2018.
142339 10 0 |CARLISLE COMPANIES ORD (2,823) (2,823) L |06/23/2017.
143130 10 2 |CARMAX ORD 620.000 (4,997) (4,997) L | 10/09/2018.
143658 30 0 |CARNIVAL ORD... 1,117.000 (15,972) (15,972) L | 10/09/2018.
144285 10 3 |CARPENTER TECHNOLOGY ORD 190.000 | ..coocovviverrenen8,766 | 0035610 | cociiiiiienennn8,766 | 11,113 (4,347) (4,347) L | 10/09/2018.
144577 10 3 |CARRIZO OIL AND GAS ORD......ccoooorriiririirerineriesesienesiesessssenessseseesenens. | ceveeens B I 360.000 | ..ocoovrvenne,084 | 11290 | 4,064 | 8,626 | ... | e (4,561) (4,561) L | 10/09/2018.
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14575E 10 5 | CARS.COM ORD......ovvriirrrerierierinriisnisenieniesesssssssissssensssessensnnines | evvennen | oon | vevverenenn290.000 | iviiiciiiniiinennn,235 | 10000021500 | ivciieienennn6,235 | s 7,485 (1,250) ..(1,250) L | 10/09/2018.
146229 10 9 |CARTERS ORD 17,784 (4,7112) .(4,712) L | 10/09/2018.
146869 10 2 |CARVANA CL AORD L1175 (2,596) ..(2,596) L | 10/09/2018.
147528 10 3 |CASEYS GENERAL STORES ORD.......... 18,633 588 588 L | 10/09/2018.
148806 10 2 |CATALENT ORD 25,966 (7,570) (7,570) L [10/09/2018.
149123 10 1 |CATERPILLAR ORD.....oovvvirirrinrrirnrrirnsrinesisnsnsesnessessssssssssssssssssnsnsnnns. | oevvees | oee | oveerennens 1,910,000 | vovviiiiirrnnn 242,704 | 10 127,070 | v 242,704 | i, 285,488 (42,784) (42,784) L | 10/09/2018.
149150 10 4 |CATHAY GENERAL BANCORP ORD..........cccccommurimmmrimnmriinnessnessenesssnensnnnns. | ceveens | eee | corereersnn320.000 | v 10,730 | i 33.530 | ..... 10,730 13,613 (2,883) (2,883) L | 10/09/2018.
149568 10 7 |CAVCO INDUSTRIES ORD........ooouiiniiieiiriiiinsissiississsiesi s (3,778) (3,778) L [10/09/2018.
150870 10 3 |CELANESE ORD (7,826) (7,826) L | 10/09/2018.
151020 10 4 |CELGENE ORD (61,009) (61,009) L | 10/09/2018.
15135B 10 1 |CENTENE ORD (22,991) (22,991) L | 10/09/2018.
15136A 10 2 | CENTENNIAL RESOURCE DEVLP CL A ORD. ..8,265 16,680 (8,415) (8,415) L | 10/09/2018.
15189T 10 7 |CENTERPOINT ENERGY ORD 56,319 44,010 (83) (83) L | 10/09/2018.
15201P 10 9 |CENTERSTATE BANKS ORD (2,542) (2,542) L | 10/09/2018.
153527 20 5 |CENTRAL GARDEN AND PET CL A ORD.....ccoovuirirriireiieceiieseeieseeiseeens (K TN VTR (133) L [10/09/2018.
156700 10 6 |CENTURYLINK ORD.......ccoooiriiiriiineinrisssisesssissssnsss s (19,849) (19,849) L |10/09/2018.
156782 10 4 |CERNERORD (13,265) (13,265) L [10/09/2018.
159864 10 7 |CHRLSRIVER LABS ORD.... (3,006) .(3,006) L | 10/09/2018.
16115Q 30 8 |CHART INDUSTRIES ORD... (1) ] N [N (735) L |10/09/2018.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD (34,112) (34,112) L | 02/08/2016.
163072 10 1 |CHEESECAKE FACTORY ORD...... (1,602) .(1,602) L | 10/09/2018.
163092 10 9 |CHEGG ORD 422 422 L |10/09/2018.
16359R 10 3 |CHEMED ORD (2,153) ..(2,153) L | 10/09/2018.
163731 10 2 |CHEMICAL FINANCIAL ORD......... (4,831) ..(4,831) L | 10/09/2018.
163851 10 8 |CHEMOURS ORD (5,336) ..(5,336) L | 10/09/2018.
16411R 20 8 | CHENIERE ENERGY ORD (6,383) (6,383) L | 10/09/2018.
165167 10 7 |CHESAPEAKE ENERGY ORD.........ccocoovmmirimrriinnieneioeseiienenonas (10,119) (10,119) L [10/09/2018.
165240 10 2 | CHESAPEAKE LODGING REIT ORD.......ccoomiuiirirrirriiniiierieriseississieesiiens (1,691) (1,691) L | 10/09/2018.
165303 10 8 | CHESAPEAKE UTILITIES ORD.......ccoooiiriiiieiiereeieeeeieceiieseiiesesiesesiesenenes (V270 | N NN (227) L [10/09/2018.
166764 10 0 |CHEVRON ORD.. (105,894) (105,894) L | 10/09/2018.
168905 10 7 |CHILDREN S PLACE ORD \ (2,777) (2,777) L | 10/09/2018.
16934Q 20 8 |CHIMERA INVESTMENT REIT.......coooiiiiiiiriiieneiinneirnneessneesssesissnesssnesienens | cenvins | eee | vvereieneneee 148.000 | i 13,276 | 1.0 17.820 | e 13,276 13,481 R B (205) L [10/09/2018.
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD... cerrrnnnnnnsssssnsns | [ oo | oo 10000000 | 43,179 ] 1431790 | L 43,179 44,710 (1,531) (1,531) L | 10/09/2018.
169905 10 6 |CHOICE HOTELS INTERNATIONAL ORD.......ccooommrveiemiereneirnneereceerenennscenes | cervees | eee | overeenenes 150.000 | 10,737 | 712580 | e 10,737 11,410 [CC11) 1 TR OO (891) L | 10/09/2018.
171340 10 2 |CHURCH AND DWIGHT ORD.........osvvvirrirerrirnnrinenrisensissssissssissssisensnnns | eevvens | eee | overrernenes850.000 | oviiiiiviiin..55,896 | .........65.760 | ..... 55,896 42,438 13,458 13,458 L | 06/22/2018.
171484 10 8 |CHURCHILL DOWNS ORD........ccccosmmvimmiinmiiinniissneissniissniessnesssnesssnesssnnes | eevveies | eoe | eovnerenennnn0.000 | i 12,197 | 1..243.940 | ... 12,197 14,205 (2,008) .(2,008) L | 10/09/2018.
171779 30 9 |CIENA ORD......ovsiviirriirrisreiisreiinneiisssisssessessssssssssssssssssssssssssessnnssenns | convins | oee | onereensnei80.000 | i 19,668 | 1.....33.910 | ... 19,668 16,826 2,842 2,842 L [10/09/2018.
171798 10 1 |CIMAREX ENERGY ORD.....c..oevunrviirinirieriereininninsinesiereseesenisssssesssssnens | covveee oo | oveererrnn 848,000 | oviiiciinennn. 33,784 | L......61.650 | ..... 33,784 40,863 (33,077) (33,077) L | 07/24/2013.
172062 10 1 |CINCINNATI FINANCIAL ORD covveoee | eee | 830,000 | i 48,775 | LLLLTTA20 | 48,775 25,598 1,206 1,206 L | 10/09/2018.
17243V 10 2 | CINEMARK HOLDINGS ORD.........vtvierieimriimnniinesissssssssssssssesesssssssenens 000 | .o 15,752 1 ......35.800 | ... 15,752 | . 17,750 (1,998) ..(1,998) L [10/09/2018.
172755 10 0 |CIRRUS LOGIC ORD.......oooierieriricriiieiiieeesssseisessssssnsssesssssssssesssssnssnnne | evveins | eee | oneeesienens 250.000 | ..o 8,295 | .........33.180 | ..o 8,295 | ..o 9,125 | oo | cerereeeeennenes | e (ECR 0] RN IO (830) L | 10/09/2018.
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17275R 10 2 | CISCO SYSTEMS ORD........cooouvirriiiiiiiiierierieesssissisesiessssssssssssissesseens | soenees I 16,593.000 | .....cccorerr... 718,975 | ........ 43.330 | oo 718,975 60,923 ....60,923 L | 10/09/2018.
172908 10 5 |CINTAS ORD 349.000 3,840 3,840 L | 12/18/2018.
172967 42 4 |CITIGROUP ORD (198,289) (198,289) L | 02/02/2016.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.........cccocoummiimmiinnnrnnniissniisssiissnsnsnnees | evvvies | one | coneeennn1,930.000 | 57,379 | 110029730 | o (17,853) (17,853) L [10/09/2018.
177376 10 0 |CITRIX SYSTEMS ORD.........coocvummrieiereiiererireneriesesiesesisnesisnsssssssssssessssssens | eenvies | eee | oneeeersnec50.000 | ciiiiiiiienennn..56,353 | ... 102460 | ... (2,206) ..(2,206) L [10/09/2018.
184496 10 7 |CLEAN HARBORS ORD.......cccoevimiiimiririnrinniinniienienississsssesssissssenssnsennes | ceviees oo | vverienrenni210.000 | i 10,364 | .........49.350 | ..... (4,343) (4,343) L | 10/09/2018.
18539C 20 4 |CLEARWAY ENERGY CL C ORD (L4 [T BN (731) L | 10/09/2018.
185899 10 1 |CLEVELAND CLIFFS ORD.....cccovviniivciiniiciinninsiseiisnincsienississssessissssssnins | convees e | ovreeennn1,200.000 | i 9,228 | e 7.690 (5,496) .(5,496) L | 10/09/2018.
189054 10 9 |CLOROX ORD 4,810 4,810 L | 06/22/2018.
18914U 10 0 |CLOUDERA ORD (2,654) (2,654) L | 10/09/2018.
189464 10 0 |CLOVIS ONCOLOGY ORD B I 200.000 (2,226) (2,226) L | 10/09/2018.
191216 10 0 |COCA-COLA ORD . ..12,898.000 17,113 17,113 L | 10/09/2018.
19239V 30 2 |COGENT COMMUNICATIONS HOLDINGS ORD B - 170.000 (1,086) .(1,086) L | 10/09/2018.
192422 10 3 |COGNEX ORD 670.000 (6,740) (6,740) L | 10/09/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD........coccemvvnirvcrrcrisriiniiens | cvvenns [ e [ 000000002,390.000 | i 151,717 | 1063480 | e 151,717 (18,717) (18,717) L | 12/18/2018.
192479 10 3 |COHERENT ORD.......ccocoiimmiiinmiiinnisnniisnnissnicssnsissnsissnssssnsssssssssssssnnsens | ennvens | one | onneeennnn 100.000 | i 10,671 | 1105710 | o 10,571 (3,984) (3,984) L | 10/09/2018.
194014 10 6 |COLFAXORD (4,841) (4,841) L [10/09/2018.
194162 10 3 | COLGATE PALMOLIVE ORD.......coovvmirirriiiiniierienieieniossiiesians (30,748) (30,748) L | 10/09/2018.
196257 10 1 |COLONY CREDIT REAL ESTATE CL A ORD (1,826) (1,826) L | 10/09/2018.
19626G 10 8 |COLONY CAPITAL CL A ORD (2,325) (2,325) L | 10/09/2018.
197236 10 2 |COLUMBIA BANKING SYSTEM ORD (LA ) SRR BRI (717) L | 10/09/2018.
198287 20 3 |COLUMBIA PROPERTY REIT ORD....... (1,590) (1,590) L |10/09/2018.
198516 10 6 |COLUMBIA SPORTSWEAR ORD........ccooomirimririiiniriiesineiienes (T02) [ covooeveeerieerieenrins | e (702) L | 10/09/2018.
199908 10 4 |COMFORT SYSTEMS USA ORD.........ccooommmrriarrnenns (1,586) (1,586) L | 10/09/2018.
20030N 10 1 | COMCAST CL A ORD.......coommrrirmrrinrrirerrieneissneissssisssssisssssssssssssssssnssssenens | evvneee | eoe | eveeeerns 16,098,000 | covvviiivrnnn.548,137 | 11000 34.050 | oo, 548,137 229,903 (96,588) (96,588) L | 08/29/2013.
200340 10 7 |COMERICA ORD........cccoommmrimrrinniisnniisnnissnissssissssssssssssssssssssssnsssneens | connnees | | ceinennennn810.000 | i 41,901 | L1..68.690 | ... 41,901 56,077 (14,176) (14,176) L | 10/09/2018.
200525 10 3 | COMMERCE BANCSHARES ORD..........ccooriimmmvermmerieneeisneresnneinssiseseineness | coverees | o | cevinereerei349.000 | i 19,673 | ...56.370 | .. 19,673 |. 18,197 617 617 L |06/22/2018.
201723 10 3 |COMMERCIAL METALS ORD.......cocoevvmriirinrinnireninniienisnississessnnsienseninns | conveee | eon | vevrriineneend70.000 | i 7,529 | 100100 16.020 | oo 7529 | oo 9,466 (1,936) (1,936) L | 10/09/2018.
20337X 10 9 | COMMSCOPE HOLDING ORD..........cccoovmmrrimmrrereneieneeisneeissnsessnsissssesennens | eenvens | eee | vveeeenenee 110.000 | i 12,620 | ... 16.390 | ..o 12,620 20,936 (8,316) (8,316) L [10/09/2018.
203607 10 6 | COMMUNITY BANK SYSTEM ORD.......ccccovivimrinriiniinnireerenisnisnsiessisenenes | eovnnies | eon | cvveernnennn210.000 | i 12,243 | 1.......58.300 | ... 12,243 12,986 [U5) ) R BORN (743) L [10/09/2018.
204166 10 2 |COMMVAULT SYSTEMS ORD.........ccccoomurvvirnnnes [(1015) TR EORN (605) L | 10/09/2018.
20451IN 10 1 | COMPASS MINERALS INTERNATIONAL ORD (3,294) .(3,294) L [10/09/2018.
205887 10 2 | CONAGRA BRANDS ORD (28,949) (28,949) L | 10/26/2018.
20605P 10 1 | CONCHO RESOURCES ORD.........cocmirviimmeiireiiceiieeeieesisessessessesesesecenens (39,454) (39,454) L [10/09/2018.
206787 10 3 |CONDUENT ORD (7,901) (7,901) L | 10/09/2018.
207410 10 1 |CONMED ORD (1,000) ..(1,000) L | 10/09/2018.
20825C 10 4 |CONOCOPHILLIPS ORD (70,191) (70,191) L [12/18/2018.
209115 10 4 | CONSOLIDATED EDISON ORD........c.c.cccuvvvvrnns (2,514) (2,514) L | 10/09/2018.
21036P 10 8 |CONSTELLATION BRANDS CLAORD.... (15,188) (15,188) L | 08/08/2018.
211171 10 3 |CONTINENTAL BUILDING PRODUCTS ORD.. (1,413) (1,413) L | 10/09/2018.
212015 10 1 | CONTINENTAL RESOURCES ORD.........ccoooommimimeiireminenissenissesesesnseesenens | oveeees (9,155) (9,155) L | 10/09/2018.
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216648 2 | COOPER ORD.....coovurieririinininniiesieniesissinsissessesssssssnsssssssssenssnssnenes. | evvenes | oor | cerererrennne00.000 | ciiiiiiiiierrnnnn 50,900 | 1100254500 | o 50,900 | e 51,925 [ oo | e | e (1,025) ..(1,025) L | 10/09/2018.
21676P 3 | COOPER STANDARD HOLDINGS ORD.... (3,296) ..(3,296) L | 10/09/2018.
216831 7 | COOPER TIRE AND RUBBER ORD 1,275 1,275 L | 10/09/2018.
217204 6 |COPART ORD 1,777 1,777 L | 10/09/2018.
218352 2 |CORCEPT THERAPEUTICS ORD (144) | oo | e (144) L [10/09/2018.
218681 4 | CORE MARK HOLDING ORD.......couuuvirrimmiiiiieiierierississsisssiessesessesnsiens (2,191) .(2,191) L | 10/09/2018.
21870Q 5 | CORESITE REALTY REIT ORD (2,747) .(2,747) L |10/09/2018.
21871D 3 |CORELOGIC ORD........... (4,326) ..(4,326) L [10/09/2018.
21871N 1 | CORECIVIC REIT ORD (3,038) ..(3,038) L | 10/09/2018.
21925Y 3 | CORNERSTONE ONDEMAND ORD (P15) 1 SO BN (255) L | 10/09/2018.
219350 5 |CORNING ORD (9,981) .(9,981) L | 10/09/2018.
22002T 8 | CORPORATE OFFICE PROP REIT ORD (3,289) .(3,289) L | 10/09/2018.
22160K 5 |COSTCO WHOLESALE ORD............... 22,463 22,463 L | 12/18/2018.
22160N 9 |COSTAR GROUP ORD (6,966) .(6,966) L | 10/09/2018.
222070 3 |COTYCLAORD 12,398 (9,979) (9,979) L | 10/09/2018.
22266L 6 | COUPA SOFTWARE ORD 13,829 [C:220 ) RN EORRN (827) L | 10/09/2018.
222795 6 |COUSINS PROPERTIES REIT ORD.......... 13,430 (1,564) (1,564) L [10/09/2018.
22282E 2 | COVANTA HOLDING ORD.......ccvumriieirrinnierieniiresssinsisnesississssnsssisnesins | svvinens | ee | correereenn80.000 | i 6,442 | 1000013420 | i, 6,442 (1,229) (1,229) L | 10/09/2018.
22410J 6 | CRACKER BARREL OLD COUNTRY STORE ORD 12,789 920 920 L | 10/09/2018.
224399 5 | CRANE ORD 14,797 (4,558) (4,558) L | 10/09/2018.
225310 1 | CREDIT ACCEPTANCE ORD... 19,088 (1,688) (1,688) L | 10/09/2018.
225447 1 |CREE ORD 17,538 2,962 2,962 L |10/09/2018.
227046 9 | CROCS ORD.....ovrriririieinrinsieriesiesssnissiesissssssssssssissssssssssssessnnees | svvinens | oee | corveerenrnni280.000 | ovviviivenirneen 7,274 | 1000000025980 | oo 7,274 1,831 1,831 L | 10/09/2018.
22822V 1 | CROWN CASTLE INTERNATIONAL REIT ORD ....159,686 (L) N IO (235) L | 10/09/2018.
228368 6 | CROWN HOLDINGS ORD 22,032 (3,816) (3,816) L | 10/09/2018.
229663 9 |CUBESMART REIT ORD.........cccovvvmmmriiririnnnes 21,518 405 405 L | 10/09/2018.
229669 B | CUBIC ORD.......cooooerivirriiirerienerisnesissseissssisssssssssisssssssssssessssssssnseinnnes. | convens | eee | conereenenens 110.000 | o591 | 153740 | i 5,911 (1,782) (1,782) L [10/09/2018.
229899 9 | CULLEN FROST BANKERS ORD................ 20,666 (4,406) (4,406) L | 10/09/2018.
231021 B | CUMMINS ORD.......ccooriiimiiimreiicesiseiesesissesissess s 53,456 (17,200) (17,200) L |03/03/2010.
231561 1 |CURTISS WRIGHT ORD. 18,382 (4,875) ..(4,875) L | 10/09/2018.
232806 9 |CYPRESS SEMICONDUCTOR ORD 18,444 (1,407) ..(1,407) L | 10/09/2018.
23283R 0 |CYRUSONE REIT ORD 22,210 (4,036) ..(4,036) L [10/09/2018.
23331A 9 |DRHORTON ORD 42,285 (5,783) ..(5,783) L | 10/09/2018.
233331 7 |DTE ENERGY ORD 69,489 2,647 2,647 L | 06/22/2018.
23334L 2 |DSW CLAORD (2,237) ..(2,237) L | 10/09/2018.
233551 6 |DXC TECHNOLOGY ORD (36,125) (36,125) L | 10/09/2018.
235825 5 | DANA INCORPORATED ORD (2,201) ..(2,201) L [10/09/2018.
235851 2 | DANAHER ORD. 21,424 ..21,424 L | 08/28/2017.
237194 5 |DARDEN RESTAURANTS ORD 17,975 (LX) 1 TR BN (951) L | 10/09/2018.
237266 1 | DARLING INGREDIENTS ORD 12,698 53 53 L | 10/09/2018.
238337 9 | DAVE BUSTERS ENTERTAINMENT ORD.........ccoovvmmimrianeirennnreneirsnnnsnnnees | covene | eee | orereenenens 160.000 | i, 7,130 | e 44560 | 7430 | oo 10,238 | 24 | e | e (3,109) (3,109) L | 10/09/2018.
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23918K 8 | DAVITA ORD....couiiiiirirriireisriiiesiesissssssiess s ssesssssssnies | svvieees 27,274 39,671 | oo | vt | e (12,397) (12,397) L | 10/09/2018.
243537 7 |DECKERS OUTDOOR ORD........cccooommrriirnnes 16,634 2,427 2,427 L | 10/09/2018.
244199 5 |DEERE ORD ....150,662 (1,303) ..(1,303) L | 10/09/2018.
24665A 3 |DELEK US HOLDINGS ORD.........cccoovvmmmriiinriirnnnenas 11,053 (2,791) .(2,791) L | 10/09/2018.
24703L 2 |DELL TECHNOLOGIES CL C ORD........cccoocourvvennnes 19,779 (4,305) ..(4,305) L [10/09/2018.
247361 2 | Delta Air Lines, Inc (1,542) ..(1,542) L | 10/09/2018.
247916 8 |DENBURY RESOURCES ORD (8,899) ..(8,899) L | 10/09/2018.
248019 1 |DELUXE ORD (3,230) ..(3,230) L | 10/09/2018.
24906P 9 |DENTSPLY SIRONA ORD (18,255) (18,255) L | 10/09/2018.
25179M 3 | DEVON ENERGY ORD.....covuouiiemeiimieiiiniicssissssesessessssssessessssesesesssens (28,322) (28,322) L |04/20/2018.
252131 7 |DEXCOM ORD (L)) S TNIRI EORRN (976) L | 10/09/2018.
25271C 2 | DIAMOND OFFSHORE DRILLING ORD (3,070) (3,070) L | 10/09/2018.
252784 1 |DIAMONDROCK HOSPITALITY REIT ORD (1,806) .(1,806) L | 10/09/2018.
25278X 9 | DIAMONDBACK ENERGY ORD (26,525) (26,525) L | 10/09/2018.
253393 2 | DICKS SPORTING ORD 10,379 (L4074 ) R B (707) L | 10/09/2018.
253868 3 | DIGITAL REALTY REIT ORD......ccoooviriiiinriineisneisnsisssissssssssssienenenas 93,845 (4,343) (4,343) L |10/09/2018.
254423 6 |DINE BRANDS GLOBAL ORD (T4B) | coveoeveeererereeeii | e (746) L [10/09/2018.
254543 1 |DIODES ORD [(E15) 1 ORI BTN (155) L | 12/18/2018.
254687 6 |WALT DISNEY ORD 10,604 10,604 L | 02/06/2012.
254709 8 | DISCOVER FINANCIAL SERVICES ORD (21,725) (21,725) L | 05/26/2017.
25470F 4 | DISCOVERY SRS A ORD (4,807) (4,807) L | 10/09/2018.
25470F 2 |DISCOVERY SRS C ORD (9,394) (9,394) L |10/09/2018.
25470M 9 | DISH NETWORK CL A ORD (8,289) (8,289) L | 10/09/2018.
256163 B [ DOCUSIGN ORD.......cooueiimreeirreiisresiesesiesesisssesssesessesessssesesssssesesesesesssesnes (L 70 N [N (187) L |10/09/2018.
25659T 7 | DOLBY LABORATORIES CL A ORD...........cecummiimricrierinniinninniisesinsisennnens | evveees | oer | cvriennieennn 190,000 | i 11,750 | 1061840 | e, 11,750 (30) (30) L | 07/27/2017.
256677 5 |DOLLAR GENERAL ORD 86,356 7,080 7,080 L | 10/09/2018.
256746 8 |DOLLAR TREE ORD 74,966 68,782 6,184 6,184 L [10/09/2018.
25746U 9 | DOMINION ENERGY ORD......cotiiuirieriiriiiriniisiiesiiesiesissesssssssssiesis s (5,667) (5,667) L | 10/09/2018.
25754A 1 | DOMINOS PIZZA ORD..........cooumviieeiieriieeeieseissssissseisssesssesssssssessssessenens | eenees el (67) (67) L | 10/09/2018.
257559 3 |DOMTAR ORD C (3,091) (3,091) L | 10/09/2018.
257651 9 | DONALDSON ORD.......coourieririeinieiinieissiisssiessnessssssssssssssessssssssssesessenes. | ceveeens (2,424) .(2,424) L | 06/22/2018.
258278 0 | DORMAN PRODUCTS ORD........corviimeiimieiimierisesisessisesesseseseeseseesesessesens 1,987 1,987 L [10/09/2018.
25960P 9 |DOUGLAS EMMETT REIT ORD (3,608) (3,608) L | 06/22/2018.
260003 8 |DOVER ORD 7,560 7,560 L | 08/08/2018.
26078J 0 | DOWDUPONT ORD.....ccoriiririiiierirriiiiiniissiiesississssssissisesssssssssesssonsinns | evienes | oer | sevenrenn8,535.998 | ciiiiiiiiinn.456,505 | .........53.480 | ccooovreciinnns 456,505 | ......cooceurene 473,132 (78,009) (78,009) L [10/09/2018.
262037 4 |DRIL QUIP ORD........ccosrvrrmiminiiinniinisnninisiissssssssssssssssssssssssssssnsens | sonnnies | eon | soveereennenn 160.0000 | 4,805 | 1100000.30.030 | i 4805 | .o 8,122 (3,317) .(3,317) L |10/09/2018.
264411 5 |DUKE REALTY REIT ORD 37,555 41,658 (4,103) ..(4,103) L [10/09/2018.
26441C 4 | DUKE ENERGY ORD.......ccoooomimrimniinnriinnnisnsisnsisnsissssssssssssnsssssssnnsens | eovnnns [ eon | eeveennn2y213.003 | . 190,982 | .........86.300 | oooovenenene 190,982 | oovvvccvii 152,445 8,466 8,466 L | 10/09/2018.
26483E 0 |DUN & BRADSTREET ORD.. 22,838 22,854 (16) (16) L | 10/09/2018.
265504 0 | DUNKIN' BRANDS GROUP ORD 21,801 24,886 (3,086) ..(3,086) L | 10/09/2018.
267475 1 |DYCOM INDUSTRIES ORD.........ccoovrimmmriimeinneienesssneessnensenesssnessseesssnenen | oneeens | e | evvineneensn130.000 | oo, 7,025 | .......54.040 | .o 7,025 | oo 10,384 | oo | e | e (3,359) ..(3,359) L | 10/09/2018.




AXAE

Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

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./A.C.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) in B./AC.V. Symbol (a)| Acquired
26875P 10 1 |EOG RESOURCES ORD........ccomviiiieririiiiisiniieiiesisessssisssisessssssesssenins | coviies B 2,230.000 | .ooovriiiinen 194,478 194,478 | cooovvvcri 295,163 (100,685) (100,685) L | 10/09/2018.
26884L 10 9 |EQT ORD.... 20,401 27,278 (6,877) .(6,877) L |10/09/2018.
26884U 10 9 |EPR PROPERTIES REIT ORD 16,235 412 412 L | 06/22/2018.
268858 10 0 |EQM MIDSTREAM PARTNERS UNT. 224,900 357,995 (126,608) (126,608) L |04/11/2018.
268948 10 6 |EAGLE BANCORP ORD (LTS RTINS VRN (199) L [10/09/2018.
269246 40 1 |E TRADE FINANCIAL ORD (9,847) (9,847) L | 10/09/2018.
26969P 10 8 |EAGLE MATERIALS ORD (4,167) (4,167) L | 10/09/2018.
27579R 10 4 |EAST WEST BANCORP ORD (10,172) (10,172) L | 10/09/2018.
277276 10 1 |EASTGROUP PROPERTIES REIT ORD.........ccoovumriimriirrniennriesesienenenenens (RIS TN IO (513) L |10/09/2018.
277432 10 0 |EASTMAN CHEMICAL ORD (11,425) (11,425) L | 09/21/2015.
278265 10 3 |EATON VANCE COM NON VTG ORD..... (7,640) (7,640) L | 06/22/2018.
278642 10 3 |EBAYORD.... (19,784) (19,784) L | 10/09/2018.
278715 20 6 |EBIX ORD (2,086) (2,086) L | 10/09/2018.
278768 10 6 |ECHOSTAR CL AORD (1,550) .(1,550) L | 10/09/2018.
278865 10 0 |ECOLABORD 11,562 ...11,562 L | 06/22/2018.
28035Q 10 2 |EDGEWELL PERSONAL CARE ORD (2,035) ..(2,035) L |10/09/2018.
281020 10 7 |EDISON INTERNATIONAL ORD (14,050) (14,050) L [10/09/2018.
28106W 10 3 |EDITAS MEDICINE ORD (954) [ covernrrireerierriennins | cevereesireesiiens (954) L | 10/09/2018.
28176E 10 8 |EDWARDS LIFESCIENCES ORD.........cccooiriiirriineiiineiiesceiesesisseeesesienenes 4,437 4,437 L | 10/09/2018.
282914 10 0 |8X8 ORD....... (KK IR IO (333) L | 10/09/2018.
283677 85 4 |ELPASOELECTRIC ORD (1,581) .(1,581) L | 10/09/2018.
28470R 10 2 |ELDORADO RESORTS ORD . . (2,854) (2,854) L |10/09/2018.
285512 10 9 |ELECTRONIC ARTS ORD......cccoevumrvinrinirierinrinneinnisniesinsisesssnisssssesennes. | onveee | e | overeennn 1,070,000 | oo 84,434 | e 78.910 | ..... 84,434 117,165 (32,731) (32,731) L | 10/09/2018.
286082 10 2 |ELECTRONICS FOR IMAGING ORD.........coccoumvvimmmremnnrimnemrnneniennersnensseenens | oveeeee | o | evvireneeren180.000 | oo 4,464 | L 24.800 | ..o 4464 | .o 5,888 (1,424) (1,424) L |10/09/2018.
28849P 10 0 [ELLIE MAE ORD....ccooosiiiiiiniiniiicrinnissinninsisesississessssississssssssssssssssninns | covenne | oe | conrirennenen 140,000 | i 8,796 | i 62.830 | ..o 8,796 | oo 12,048 (3,252) (3,252) L | 10/09/2018.
29084Q 10 0 |[EMCOR GROUP ORD........ccocmmmimmriimririnncisniniisssnsisnssssissnsssssssssssssnnssns | svvennes | one | eevvenniennn 240,000 | i 14,326 | e 59.690 | ... 14,326 17,479 (3,154) (3,154) L [10/09/2018.
29089Q 10 5 |EMERGENT BIOSOLUTIONS ORD.........coorvummveiemereeneresnneienneeseneesesinnnenes. | eovenene [ eoe | cervieneneen 180,000 | i 10,670 | e 59.280 | ..... 10,670 11,673 (1,003) (1,003) L [10/09/2018.
291011 10 4 |EMERSON ELECTRIC ORD (20,029) (20,029) L | 08/28/2017.
292104 10 6 |EMPIRE STATE REALTY CL AREIT ORD........ccoovvemmmvirerriis (1,120) (1,120) L | 10/09/2018.
292218 10 4 |EMPLOYERS HOLDINGS ORD..........ccocumiiimiinirieririnsinsiissiiesienes (G 1) IR BN (419) L [10/09/2018.
29251M 10 6 |ENANTA PHARMACEUTICALS ORD.........ccooocmriiimiiinriienniisseeesnecssieeneees [(C10[0) 1 TR BRI (500) L | 10/09/2018.
29261A 10 0 |ENCOMPASS HEALTH ORD . (5,026) .(5,026) L [10/09/2018.
29272W 10 9 |ENERGIZER HOLDINGS ORD ...240.000 | ....................10,836 | ......... 45.150 | ..... 10,836 14,582 (3,746) ..(3,746) L | 10/09/2018.
29273V 10 0 |ENERGY TRANSFER UNT [V 208,240.000 | ...............2,750,850 | ......... 13210 | v 2,750,850 (599,748) (599,748) L | 04/11/2018.
29275Y 10 2 |ENERSYS ORD B [ 170.000 | .o 13,194 | L 77.610 | ..... 13,194 (1,547) ..(1,547) L | 10/09/2018.
29336T 10 0 |ENLINK MIDSTREAM COM UNT....... 9.490 | ........ 830,375 (709,625) (709,625) L | 06/27/2017.
29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT........coocvumimvemmmrimnmnrrnnnnrsnerrnens [ cvevnne [ e | 2000002.56,900.000 | ......c...........626,469 | ......... 11.010 | oo 626,469 (196,932) (196,932) L [12/12/2018.
29355X 10 7 |ENPRO INDUSTRIES ORD.. (1,228) .(1,228) L | 10/09/2018.
29358P 10 1 |ENSIGN GROUP ORD.. . (V273 SR BN (244) L | 10/09/2018.
293620 10 4 |ENTEGRIS ORD ceoe e e | 000 580,000 | i 16,179 | 27.895 | ... 16,179 15,747 432 432 L | 10/09/2018.
29364G 10 3 |ENTERGY ORD.....ccoooiiriiiireeierieinneesneisnesissesienesssnessssesssssssssnsssssnsnnnes. | eovvnnee | eon | eeveveneneens 139,000 | civiiiiiiinnnnn.63,261 | i 86.070 | ..... 63,261 54,902 2,558 2,558 L | 10/09/2018.
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293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT......ccccovrimmrimmrmrinnricnervenrnninenns [evvries [ err | 2000000 75,300,000 | oovivnianees 1,851,627 | ......... 24.590 | ..o 1,851,627 | oo 2,015,826 | ..oovveerrriiniinnns | i 129,140 | coovvoeveeeeceens (144,576) (144,576) L | 06/27/2017.
29404K 10 6 |ENVESTNET ORD.......coovviirriiiieriinneissneiseneissssissnssssnssssssssnssssnsssssnssnnnes | eeveiee | eee | onereennnens 180.000 | i 8,854 | i 49190 | .o 8,854 (1,892) (1,892) L | 10/09/2018.
29414B 10 4 |EPAM SYSTEMS ORD.....cccovrrmrrierinrirnerineiseriesiseensssesesssssssssssssenssssssessens | neevene oo | vnerrnneennni 210,000 | v 24,362 | .......116.010 | ... 24,362 (2,7117) (2,717) L | 10/09/2018.
294429 10 5 |EQUIFAXORD (10,660) (10,660) L |03/28/2007.
294440 70 0 |EQUINIXREIT ORD (21,178) (21,178) L [10/09/2018.
294600 10 1 |EQUITRANS MIDSTREAM ORD (25,778) (25,778) L | 12/12/2018.
294628 10 2 |EQUITY COMMONWEALTH REIT ORD (T N IO (585) L |06/22/2018.
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD 1,980 1,980 L | 06/22/2018.
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD 2,870 2,870 L |10/09/2018.
29530P 10 2 |ERIE INDEMNITY CL A ORD 975 975 L | 06/23/2017.
296315 10 4 |ESCO TECHNOLOGIES ORD...........ccoommviimriinriisneiisseiisssiessssessssenesenees 128 128 L |10/09/2018.
297178 10 5 |ESSEX PROPERTY REIT ORD , 827 827 L | 10/09/2018.
297425 10 0 |ESTERLINE TECHNOLOGIES ORD.........coecvmrimerieriinieninninsiinnnivenieninnnis [ eovenes | enn | ervvernnnnn110.000 | 13,360 | ...t 121.450 | oo 13,360 3,592 3,592 L | 10/09/2018.
29786A 10 B |ETSY ORD...cooiieiiieiiccescceeereseceseneissssssnesssnessenssssnssssnssssnessssesssnnnes. | eeneens | oee | coneeeennnen490.000 | i 23,309 | ..o 47,570 | o 23,309 2,602 2,602 L |10/09/2018.
298736 10 9 |EURONET WORLDWIDE ORD......ccooommrveemrriirerriiemriinceiesnesissnssssnsisnssinennins | coneeees | o | cevinereenei200.000 | i 20,476 | .......102.380 | ... 20,476 (2,522) (2,522) L [10/09/2018.
29977A° 10 5 |EVERCORE CLA ORD........ccoooimmmiimnriiinniisnniisnnissnissnsissnsissnssssnsssnssnns | eonvens | one | connreennn 170.000 | i 12,165 | 71560 | e 12,165 (3,820) (3,820) L | 10/09/2018.
29978A 10 4 |EVERBRIDGE ORD 439 439 L [10/09/2018.
30034W 10 6 [EVERGY ORD 2,222 2,222 L | 10/09/2018.
30040P 10 3 |EVERTEC ORD 1,260 1,260 L | 10/09/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD.......... 6,224 6,224 L | 10/09/2018.
30050B 10 1 |EVOLENT HEALTH CLAORD..... (1,960) (1,960) L | 10/09/2018.
30057T 10 5 |EVOQUA WATER TECHNOLOGIES ORD.... (2,474) (2,474) L |10/09/2018.
30063P 10 5 |EXACT SCIENCES ORD... (3,406) (3,406) L | 10/09/2018.
30161N 10 1 |EXELON ORD 3,638 3,638 L | 10/09/2018.
30161Q 10 4 |EXELIXIS ORD....ovvveirrerrrinrriinreiinneiisnsissessisnssssssssnsssssssssnsssssssssnssnsns | evvnnee | eoe | evvrnnnn 1,190,000 | i 23,407 | ... 19.670 | .o 23,407 |. 20,801 2,606 2,606 L [10/09/2018.
302081 10 4 |EXLSERVICE HOLDINGS ORD........cccccoumiimmmrimnniiinniinnneessneessnsssnssssniennnes | onneees | | eovvnennennn 140,000 | o 7,367 | 110052.620 | oo 7,367 | oo 9,058 (1,691) (1,691) L | 10/09/2018.
30212P 30 3 |EXPEDIA GROUP ORD........ccccosmivimmrrimnniiienieieneeneneeisnesisnesisssssssisessinnne | eenvens | eee | conereenenen490.000 | iiiiiiicirnnn..55,199 | 11112650 | ..... 55,199 59,471 (4,273) (4,273) L [10/09/2018.
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD........ccocoverimrmvmninrinniinninens [ wovveies | eor | criernnennn705.000 | ... 48,003 | .........68.090 | ..... 48,003 40,615 1,744 1,744 L | 10/09/2018.
30214U 10 2 |EXPONENT ORD.....ccooommrrimrrrinnriinniiseneisnseessseisessesssssssensssssnssssenssenssnnne | eovenene | eoe | cereeneneeenn210.0000 | i 10,649 | 050,710 | .o 10,649 10,733 (84) (84) L | 10/09/2018.
30224P 20 0 |EXTENDED STAY AMERICA UNT.......ccccoviimmiimnircrnninnicsivesinsinsnisniensiens | ceniees [ oo | vveriennean 770.000 | i 11,916 | L. 15,475 | 11,916 14,653 (2,737) (2,737) L | 10/09/2018.
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.........cccooommmiimnmiiinneiinneirsneissnnissnnins | v | o | eeinenenn:500.000 | v 45,240 | .........90.480 | ... 45,240 | . 43,555 1,685 1,685 L | 10/09/2018.
30231G 10 2 |EXXON MOBIL ORD.........cooverirererirrerineeinesissnsesseseissseisssesssensessssnsnesns | covvnene | eon | coveren 14,324,000 | coviiiiirern. 976,754 | ..0.68.190 | oo 976,754 | ...ovvveenne 953,742 (232,080) (232,080) L [10/09/2018.
302445 10 1 |FLIR SYSTEMS ORD......cccovvvimmrimiiiriniinerirerinesenisnisseriessnessenssssssssssessnns | eovnnees | eoe | evverenneene580.000 | coviviriinnnnn 23,947 | ... 43.540 | ..... 23,947 24,399 (4,277) (4,277) L | 10/09/2018.
302491 30 3 |FMC ORD......oooiiriiiriiireiiciiseneiseneiseseissesessssessessssssnsssssesssssssssessssesnnnens | conenees | e | cevenereenen:390.000 | v 40,678 | ... 73.960 | ... 40,678 47,850 (7,172) (7,172) L | 10/09/2018.
302520 10 1 |FNB ORD...cccoosiriicciieiieriinicsnissiesisisnsisnisssiesisssssssissississssssssssssnnies | evvnnes | eon | soveeenen1,310.000 | 12,890 | .........9.840 | ... 12,890 |. 16,794 (3,904) (3,904) L | 10/09/2018.
30255G 10 3 |FCB FINANCIAL HOLDINGS CL A ORD.........cccooummmiimmmiiinmieieneirsnnirsnnnersnnns | eoinene [ eon | ceriennnnenn 180,000 | 6,044 | 00..33.580 | oo 6,044 | .o 8,464 (2,419) (2,419) L | 10/09/2018.
302941 10 9 |FTICONSULTING ORD......ccoommrvimrrirmrrienrieneieneissseesessissssssssessnsssnnnnees | coneeeen | e | cevenerennsn 160,000 | i 10,662 | .........66.640 | ... 10,662 | . 11,456 (T94) | covoeveeeeneieenin | e (794) L [10/09/2018.
30303M 10 2 |FACEBOOK CL A ORD.......cccooiirriirriineisneiennisnsisnssissnisnssssnnssssssesnnns | conneees | oo | 8,381,000 | ooceoo. 1,098,665 | ......131.090 | .oooooeeene. 1,098,665 | ......cooeouu 1,137,325 (319,437) (319,437) L | 10/09/2018.
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD ...130.000 | ....................26,017 | .......200.130 | ..... 26,017 21,680 958 958 L | 06/23/2017.
303250 10 4 |FAIRISAAC ORD.....ccocoiiiiiiiiiiiciiiiesi s ..120.000 | ..o 22,440 | .......187.000 | ... 22,440 25,895 (3,455) (3,455) L | 10/09/2018.
311900 10 4 |FASTENAL ORD......coviiiieiiciiiceieceisesiseesssessssss e | neeens B 1,168.000 | .....c.ccoover....61,075 | .........52.290 | ..... 61,075 49,888 (3,206) (3,206) L | 10/09/2018.
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313747 20 6 |FEDERAL REIT ORD.....coooorirreririirrrirnnrinssrisnsrisssrsssssssssssssssssnssssnssssnnes | onnenen | o | everneeennnni298.000 | 30,100 | wovece 118.040 | ..... 30,100 31,927 (3,262) ..(3,262) L | 06/22/2018.
313855 10 8 |FEDERAL SIGNAL ORD (1,428) ..(1,428) L | 10/09/2018.
314211 10 3 |FEDERATED INVESTORS CL B ORD 850 850 L | 10/09/2018.
31428X 10 6 |FEDEXORD.. (50,638) (50,638) L | 10/09/2018.
315405 10 0 |FERROORD (2,067) ..(2,067) L [10/09/2018.
315616 10 2 |F5 NETWORKS ORD 860 860 L | 10/09/2018.
31572Q 80 8 |FIBROGEN ORD (2,012) .(2,012) L |10/09/2018.
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD........ccccconrvmmiicnirvcrrnnincnvsnionns [ vveiee [ e | v 1,341,000 | 137,520 | .......102.550 | oo, 137,520 | e 114,532 8,609 8,609 L | 12/18/2018.
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD........ccccourvvimmmrimnmrinnnnemnneesenensenennnne | evevene [ eoe | eevenens 1,075,000 | i, 33,798 | ..31.440 | 33,798 38,700 (6,702) ..(6,702) L |10/09/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD........cococmsrvimmriinrniinnerissnrissnsisensssenesnensinnne | oneeeen | e | errenreenny 710.000 | viiiiiien.63,766 | .........23.530 | ... 63,766 77,154 (13,387) (13,387) L [10/09/2018.
31787A 50 7 |FINISAR ORD......cocooiirviirriiinriisneisnsisnsisnsisnsisssssssssssnsssssssssnssssnnsns | connneee | o | coeennnennn480.000 | i 10,368 | .00 21.600 | oo 10,368 | ..o 8,352 2,016 2,016 L |10/09/2018.
31816Q 10 1 |FIREEYE ORD (T 7 NN IV (382) L [10/09/2018.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD (3,462) (3,462) L | 06/22/2018.
318672 70 6 |FIRST BANCORP ORD [(G151) 1 R BRI (559) L | 10/09/2018.
319383 20 4 |FIRST BUSEY ORD (1,139) (1,139) L | 10/09/2018.
31946M 10 3 |FIRST CITIZENS BANCSHARES CL A ORD (3,442) (3,442) L | 10/09/2018.
319829 10 7 |FIRST COMMONWEALTH FINANCIAL ORD (1,697) (1,697) L [10/09/2018.
32008D 10 6 |FIRST DATA CLA ORD (15,227) (15,227) L | 10/09/2018.
320209 10 9 |FIRST FINANCIAL BANCORP ORD................. (2,274) (2,274) L |10/09/2018.
32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD.........cccccooumivinminiiiniins (ST R R (570) L | 10/09/2018.
320517 10 5 |FIRST HORIZON NATIONAL ORD 1,310.000 (5,253) ..(5,253) L | 10/09/2018.
32051X 10 8 |FIRST HAWAIIAN ORD 440.000 (1,861) .(1,861) L |10/09/2018.
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST ORD (1,484) ..(1,484) L | 10/09/2018.
32055Y 20 1 |FIRST INTERSTATE BANCSYSTEM CL A ORD.. (1,322) .(1,322) L | 10/09/2018.
320817 10 9 |FIRST MERCHANTS ORD.........cccoosriiniranne (2,290) ..(2,290) L | 10/09/2018.
320867 10 4 |FIRST MIDWEST BANCORP ORD (3,024) ..(3,024) L | 10/09/2018.
33616C 10 0 |FIRST REPUBLIC BANK ORD......... (V) RTINN IO (625) L [01/16/2018.
336433 10 7 |FIRST SOLAR ORD (1,593) (1,593) L | 10/09/2018.
33767D 10 5 |FIRSTCASH ORD [CC1015) 1 [T BTSRRI (808) L | 10/09/2018.
337738 10 8 |FISERV ORD... 4,818 4,818 L | 10/09/2018.
337932 10 7 |FIRSTENERGY ORD (1,588) (1,588) L | 10/09/2018.
33829 10 1 |FIVE BELOW ORD (4,123) (4,123) L [10/09/2018.
338307 10 1 |FIVE9 ORD 1,078 1,078 L | 10/09/2018.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD (9,130) (9,130) L | 10/09/2018.
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD (L R [ (466) L | 10/09/2018.
343412 10 2 |FLUOR ORD (15,116) (15,116) L | 10/09/2018.
343498 10 1 |FLOWERS FOODS ORD [(G1515) TR BN (555) L [10/09/2018.
34354P 10 5 |FLOWSERVE ORD (8,013) (8,013) L | 10/09/2018.
344849 10 4 |FOOT LOCKER ORD 1,973 1,973 L | 10/09/2018.
345370 86 0 |FORD MOTOR ORD 123,200 (18,013) (18,013) L | 10/09/2018.
34959E 10 9 |FORTINET ORD......cooooirieiimriiereeieneiienenissesisnesssnesissessssesssssnssssnnssssnssnnens | coneeees | e | ceeneneeesn:d70.000 | i 40,145 | L...70.430 | ... 40,145 AT,085 | ..o | o | e (6,920) ..(6,920) L | 10/09/2018.
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34959 10 8 |FORTIVE ORD 43,979 (5,751) ..(5,751) L | 06/22/2018.
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD 28,988 (6,954) ..(6,954) L | 10/09/2018.
349853 10 1 |FORWARD AIR ORD 8,023 (1,441) .(1,441) L | 10/09/2018.
35086T 10 9 |FOUR CORNERS PROPERTY ORD........cccooevvvrnienas .7,232 104 104 L | 10/09/2018.
35138V 10 2 |FOX FACTORY HOLDING ORD........ccooourivirriemiericeeiceeiesessesesiesesienseseees ..9,639 (809) [ coveoeevererirrerireeiins | e (809) L [10/09/2018.
353514 10 2 |FRANKLIN ELECTRIC ORD .8,712 (5B4) | cvvevvrrereerereerirennins | cevereseisensiines (564) L | 10/09/2018.
354613 10 1 |FRANKLIN RESOURCES ORD.................. 36,290 (4,137) (4,137) L | 06/22/2018.
35671D 85 7 |FREEPORT MCMORAN ORD 77,293 (16,877) (16,877) L | 10/09/2018.
35905A 10 9 |FRONTDOOR ORD 13,602 (6,152) ..(6,152) L | 10/09/2018.
359694 10 6 |HBFULLER ORD 10,248 (1,287) ..(1,287) L | 10/09/2018.
360271 10 0 |FULTON FINANCIAL ORD......ccooimiiimiiiniiieneiisseiessssessssessssssssssssennsenas 11,875 (1,194) .(1,194) L |10/09/2018.
361448 10 3 |GATXORD 14,179 (2,850) ..(2,850) L | 10/09/2018.
36162 10 6 |GEO GROUP REIT ORD (2,450) ..(2,450) L | 10/09/2018.
36164V 30 5 |GCILIBERTY CLA ORD (3,469) ..(3,469) L | 10/09/2018.
36164Y 10 1 |GCP APPLIED TECHNOLOGIES ORD..........cccoocmiiieiiiiiniiniciissiceiesiseas (V.70 SO BN (287) L | 10/09/2018.
36237H 10 1 |G Il APPAREL GROUP ORD............ (1,906) (1,906) L | 10/09/2018.
362393 10 0 |GTT COMMUNICATIONS ORD.......coocoourviommrriirannnes (2,916) (2,916) L [10/09/2018.
363576 10 9 |ARTHUR J GALLAGHER ORD............ 6,426 6,426 L | 06/22/2018.
36467J 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD (2,045) (2,045) L | 10/09/2018.
36467W 10 9 [GAMESTOP CL A ORD JCCT: 2 IR IO (882) L | 10/09/2018.
364760 10 8 |GAP ORD (1,608) (1,608) L | 10/09/2018.
36555P 10 7 | GARDNER DENVER HOLDINGS ORD (2,933) (2,933) L |10/09/2018.
366505 10 5 | GARRETT MOTION ORD....cooiiimrimrieiiiiiiiiesiesissisesiesesiessesissssssssenssenens 257 257 L | 06/23/2017.
366651 10 7 |GARTNER ORD (8,602) .(8,602) L | 10/09/2018.
368736 10 4 | GENERAC HOLDINGS ORD 12,425 ....14,265 (1,840) (1,840) L | 10/09/2018.
369550 10 8 | GENERAL DYNAMICS ORD ...123,253 ...101,045 (36,504) (36,504) L | 10/09/2018.
369604 10 3 | GENERAL ELECTRIC ORD.......ccooovemmrrimrrrimrerinnneisnnsiseneisensissseisnnsiseneiines | wonerees | e | erereen32,130.000 | v 243,224 | 7570 | i 243224 | ..o 435,683 (192,459) (192,459) L [10/09/2018.
370334 10 4 | GENERAL MILLS ORD......ovvviirrerrinrrierriresrissssissssissssissssssssssssssssnnsees | connenen | | verenerrnn2,408.000 | vovviviirennnn 93,690 | .........38.940 | ... 93,690 101,075 (22,427) (22,427) L | 10/09/2018.
37045V 10 0 | GENERAL MOTORS ORD.........cooumvimirrimrmrienrieneiiseneisnesiensssssesssssessenesinns | oveeees | e | vovneneeeni,860.000 | i 162,567 | ........33.450 | oovvverciinnne 162,567 | cooovvvvcis 158,728 3,839 3,839 L | 10/09/2018.
371559 10 5 |GENESEE & WYOMING CL A ORD........cccvmmriiiiininiiiciinnisensnisniessisesnens | eovnnies | eon | cvverrnennn245.000 | i 18,135 | 74,020 | .. 18,135 21,422 (3,288) (3,288) L [10/09/2018.
371901 10 9 |GENTEX ORD......ovvirrrcrieriereeninninerierinsesenssnesssnsessssssessensssssssessnssnens | evvnnes | eoe | voreeennen1,098.000 | covviiniinnnnnn22,130 | .......20.210 | ..o 22,130 21,416 (1) RO BRI (498) L | 10/09/2018.
371927 10 4 | GENESIS ENERGY UNT... (308,634) (308,634) L |04/11/2018.
37244C 10 1 |GENOMIC HEALTH ORD 4 4 L | 10/09/2018.
372460 10 5 | GENUINE PARTS ORD.......ccoooiriiiieiiceiieceiieceieesesieseseesessesessesesesneseenens 490 490 L |06/23/2017.
37247D 10 6 | GENWORTH FINANCIAL CL A ORD 853 853 L | 10/09/2018.
37253A 10 3 | GENTHERM ORD.........cooriiriiiriiiriiisseieeneiissesisesssesssssesesis s . (G0 IR IO (410) L |10/09/2018.
374689 10 7 |GIBRALTAR INDUSTRIES ORD .5,422 (UL L) TN IR (796) L [10/09/2018.
375558 10 3 | GILEAD SCIENCES ORD............ 384,735 (58,537) (58,537) L | 12/18/2018.
37637Q 10 5 | GLACIER BANCORP ORD . 15,526 (1,659) .(1,659) L [10/09/2018.
377322 10 2 | GLAUKOS ORD.......couriimiiimeiinreissesssesssssssssss s (594) [ covorerireerinriieenninn | ceviereiieeeiiens (594) L [10/09/2018.
37890U 10 8 |GLOBAL BLOOD THERAPEUTICS ORD..........ccocomrvvrmmveimnnnmnnreeneesenesrenenns | eoinene | eon | eeririneneenn210.000 | 8,621 | 11,050 | 8,821 | e 7,081 | s e [ oo 1,539 1,539 L | 10/09/2018.
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379378 20 1 |GLOBAL NET LEASE ORD.......ccccoevrcmmrirerirmriinisrinnienninenienssnessnnisssnesinnne | onveee | e | vvrrieneeenni 290,000 | v 5,110 | 000 17,620 | oo 5,110 | oo 5,841 (LA RN N (731) L | 10/09/2018.
37940X 10 2 | GLOBAL PAYMENTS ORD.........ccocvemriimmeeinneiessieeneeenesisnesesnesissnssssnsnne | oveeees | o | cerenereernn680.000 | i 67,035 | .......103.130 | ... 67,035 76,466 (9,432) (9,432) L | 10/09/2018.
379577 20 8 | GLOBUS MEDICAL CL A ORD.......coevuciriceicriciinnississiisniiesisnisnisessisssienes [ evnnies | eon | eveernnennn300.000 | i 12,984 | 1.......43.280 | ... 12,984 15,264 (2,280) (2,280) L [10/09/2018.
380237 10 7 |GODADDY CLA ORD.....ccccoimmrriimniiinniiinniiissniissniissnisssssssssssssssssssssssnssnns | connneee | o | eoennnnennn880.000 | i 42,653 | .........65.620 | ... 42,653 49,199 (6,546) (6,546) L | 10/09/2018.
38141G 10 4 | GOLDMAN SACHS GROUP ORD.........ccocommrvimrrirenrieneieneeensnniesseninssesinnnees | covnene | eon | eeveeene 1,150,000 | i 192,108 | ... 167.050 | oooeverecnne 192,108 | coverreii 256,358 (64,251) (64,251) L [10/09/2018.
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD..........ccconuuvirrriinnrinnerinnnninesninsninnne | oveeeen | e | verennreend 1,675,000 | vovoiiivnnrnnnn 34,187 | ... 20.410 | ... 34,187 32,945 (19,933) (19,933) L | 10/15/2014.
38388F 10 8 |WR GRACE ORD.......ccoovviirrirreiiciiisneissneisenessenessenesssnssssnssssnessenessnnenes | conneees | e | cerinereeneni00.000 | oo 17,526 | ..er.64.910 | e 17,526 19,157 (1,631) (1,631) L | 10/09/2018.
384109 10 4 |GRACO ORD.....coommrvirrernrienrisnsiiessisessisssisssssssesssssssssssssssssssssnsssssnnnsss | conneeen | o | cevinerrenen380.000 | wovvviirenirnnnn 24,273 | 41,850 | . 24,273 26,820 (5,500) (5,500) L | 08/08/2018.
384637 10 4 | GRAHAM HOLDINGS CL B ORD 367 367 L | 06/22/2018.
384802 10 4 |WW GRAINGER ORD........ccoommiiiimrriiieiiieiieceiiesesieseiseseseesesiesesi s 3,228 3,228 L |08/22/2011.
38526M 10 6 | GRAND CANYON EDUCATION ORD............. (3,878) (3,878) L |10/09/2018.
387328 10 7 | GRANITE CONSTRUCTION ORD (U4 R O (794) L | 10/09/2018.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD (3,163) (3,163) L | 10/09/2018.
389375 10 6 | GRAY TELEVISION ORD (K71 TR BN (937) L | 10/09/2018.
391416 10 4 |GREAT WESTERN BANCORP ORD...... (2,642) (2,642) L | 10/09/2018.
39304D 10 2 |GREENDOT CLAORD........cooomiirriirniineiisnsisssissssssssssssesssssssesesens (7 RN IO (346) L |10/09/2018.
393657 10 1 | GREENBRIER ORD (3,233) (3,233) L [10/09/2018.
397624 10 7 |GREIF CLAORD (1,332) (1,332) L | 10/09/2018.
399473 10 7 |GROUPON ORD (L)) TR BRI (712) L | 10/09/2018.
400110 10 2 |GRUBHUB ORD.. (19,111) (19,111) L | 10/09/2018.
40171V 10 0 |GUIDEWIRE SOFTWARE ORD (4,564) (4,564) L | 10/09/2018.
402635 30 4 |GULFPORT ENERGY ORD.......... (3,486) (3,486) L |10/09/2018.
40412C 10 1 |HCA HEALTHCARE ORD......ceviiiiirririiiiiiniiieiienisisssisssiesiesssssesssissiens (1,697) (1,697) L | 10/09/2018.
40414L 10 9 |HCP REIT ORD......coooivvicriiceieneisceisensisnessssesssssesssnesssnssssnessnesssnennns | conneees | e | eoveeeeenn1,910.000 | coieece..53,346 | ........27.930 | ... 53,346 49,507 3,839 3,839 L |10/09/2018.
40416M 10 5 |HD SUPPLY HOLDINGS ORD........ccccverirrerrirneinerinrieresseessssesesssnssesssssnsnsnens | evnsens | ene | evvvnrernnena760.000 | i 28,515 | ......37.520 | ... 28,515 31,259 (2,744) (2,744) L | 10/09/2018.
40418F 10 8 |HFF CLAORD.....ccoooiiiriiiriisreisnissnissnessneisnesssnsssnssssnsssnssssnsssnssns | convees | one | connreennnnn 160.000 | 5,306 | 1000033160 | i 5,306 | .o 6,291 [LCL15) 1 TR BRI (986) L | 10/09/2018.
404251 10 0 |HNIORD .7,513 (1,136) (1,136) L [10/09/2018.
40425) 10 1 |HMS HOLDINGS ORD 10,713 (1,149) (1,149) L | 10/09/2018.
40434L 10 5 [HP ORD......cooooirriiriiciiienissseiesseiseneissnsssssesssssesssssssssnsssenssssssssssesssnenns | connnees | o | eoreeneen:,480.000 | ovoviviinnn 112,121 | 1110..20.460 | oo 12,121 | o 136,890 (24,770) (24,770) L | 10/09/2018.
405024 10 0 |HAEMONETICS ORD..........coovumrririrrirreiseiserieriesessnsssisssssssssesessssssssessessens | evnnvns | ene | evvvernnnnnn210.000 | i 21,011 | .......100.050 | ... 21,011 22,682 (1,672) (1,672) L | 10/09/2018.
405217 10 0 |HAIN CELESTIAL GROUP ORD........ccccosmvviimmriinnriinneisnneisensisnesssnnissnnins | onnnees | e | evvineneenni390.000 | oo ,185 | 100 15,860 | oo 6,185 (4,009) (4,009) L | 10/09/2018.
406216 10 1 |HALLIBURTON ORD.....coosturirrrrierierirneirnenssnisnensessssssssensseissssssssssessssessnnnens | evnneens | ene | sereeennenn,540.000 | oo 94,003 | .........26.580 | ..... 94,093 | .. 149,211 (55,118) (55,118) L [10/09/2018.
40637H 10 9 |HALOZYME THERAPEUTICS ORD v | [ oo | e 510.0000 | 7,461 | 140830 | TA461 | i 9,047 (1,586) (1,586) L | 10/09/2018.
410120 10 9 |HANCOCK WHITNEY ORD.......ccoommrveemmriiereiieneeisseeesseseennsissesisnssissenisnnnes | covenees | o | evvinereenei390.000 | oo 12,128 | ......34.650 | ... 12,128 16,800 (4,673) (4,673) L [10/09/2018.
410345 10 2 |HANESBRANDS ORD.........cooevvemrrinriinrinneinnnissssisssisssssssssisssssesssssnnees | conneeen | e | vreereeenn2y529.000 | oo 31,688 | . 12,530 | ... 31,688 47,000 (15,312) (15,312) L | 08/22/2018.
410867 10 5 |HANOVER INSURANCE GROUP ORD 16,932 15,277 460 460 L | 06/22/2018.
412822 10 8 |HARLEY DAVIDSON ORD 23,202 28,900 (5,698) (5,698) L [10/09/2018.
413875 10 5 |HARRIS ORD 64,632 41,739 (7,304) (7,304) L | 10/09/2018.
415864 10 7 |HARSCO ORD ...6,355 ..8,512 (2,157) (2,157) L | 10/09/2018.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD 84,944 68,404 (22,607) (22,607) L | 09/14/2016.
418056 10 7 |HASBRO ORD 38,504 46,347 (7,753) (7,753) L | 10/09/2018.
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419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD..........ccoeuemrimmrirerinrinnricnniverirenirnens | evvnies | eor | cvverenennn345.000 | i 12,634 | .........36.620 | ..... 12,634 11,385 162 162 L | 06/23/2017.
419879 10 1 |HAWAIIAN HOLDINGS ORD........coosmvriirreinrrernneeinneiienenssnesenessssnesssnnesnnnes | coneeens | o | eovereneeneni10.000 | civiiiiiienirnnn5,546 | 1000026410 | i 5,546 | ..o 7,285 (1,739) (1,739) L | 10/09/2018.
421906 10 8 |HEALTHCARE SERVICES ORD.......ccccosvumriiniiverierinciiiniinsiessissisenisssieniies | evvnnies | eon | eveernnnnnn300.000 | i 12,054 | .........40.180 | ..... 12,054 12,330 [V(5) 1 R BN (276) L [10/09/2018.
421946 10 4 |HEALTHCARE REAL REIT ORD......ccoccoovviiimmriiinnniiinneissnsissnniisnsissnnisnninnns | connneee | o | evennnnenn:500.000 | i 14,220 | .....28.440 | 14,220 14,350 (IS0 N IO (130) L [10/09/2018.
42225P 50 1 |HEALTHCAR TRST OF AM CL AREIT ORD.......cccoooommmurrmrririnerrnnniiseniineneins | cervene | eee | overeerene835.000 | i 21,134 | 125310 | o 21,134 22,192 (1,058) (1,058) L [10/09/2018.
42226A 10 7 |HEALTHEQUITY ORD......cccovvumirivmiinniienieninniinninesiensenissnnsssssssssessenssness | convees | oo | cvverenrenni220.000 | i 13,123 | 1.....59.650 | ... 13,123 19,518 (6,395) (6,395) L | 10/09/2018.
42234Q 10 2 |HEARTLAND FINANCIAL USA ORD.........coovvvimieimeiiereeieceeiesesesseneenesesens (1,734) (1,734) L |10/09/2018.
422704 10 6 |HECLA MINING ORD [C7£) 1 R EORN (878) L | 10/09/2018.
422806 10 9 |HEICO ORD (1,013) (1,013) L | 10/09/2018.
422806 20 8 |HEICOCLAORD 1,296 1,296 L | 10/09/2018.
42330P 10 7 |HELIX ENERGY SOLUTIONS GROUP ORD (3,067) ..(3,067) L | 10/09/2018.
423452 10 1 |HELMERICH AND PAYNE ORD . (10,504) (10,504) L | 10/09/2018.
426281 10 1 | JACKHENRY AND ASSOCIATES ORD.......ccoorurriinririiienisiienisssissisnsiiens 681 681 L | 10/09/2018.
42722X 10 6 |HERITAGE FINANCIAL ORD [C:245) 1 SRR BRI (825) L | 10/09/2018.
427746 10 2 |HERON THERAPEUTICS ORD (1,308) (1,308) L | 10/09/2018.
427866 10 8 |HERSHEY FOODS ORD.........ccccoovurrvvrrnienae 2,570 2,570 L | 06/22/2018.
42809 10 7 |HESS ORD (34,646) (34,646) L [10/09/2018.
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD.......ccoormvimiiinrinirieiinsiienissiiniin (13,591) (13,591) L | 12/18/2018.
428291 10 8 |HEXCEL ORD (2,002) (2,002) L | 10/09/2018.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD (2,559) .(2,559) L | 06/22/2018.
431475 10 2 |HILL ROM HOLDINGS ORD 5 5 L | 10/09/2018.
431571 10 8 |HILLENBRAND ORD (3,663) (3,663) L |10/09/2018.
432748 10 1 |HILLTOP HOLDINGS ORD [4015) ) RN BRI (705) L | 10/09/2018.
43283X 10 5 |HILTON GRAND VACATIONS ORD (1,568) (1,568) L | 10/09/2018.
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD 45,952 48,154 (2,202) (2,202) L | 10/09/2018.
436106 10 8 |HOLLYFRONTIER ORD 33,739 45,309 (11,570) (11,570) L | 10/09/2018.
436440 10 1 |HOLOGIC ORD (2B0) s e (286) L [10/09/2018.
436893 20 0 |HOME BANCSHARES ORD (3,491) (3,491) L | 10/09/2018.
437076 10 2 |HOME DEPOT ORD (68,318) (68,318) L | 10/09/2018.
438516 10 6 |HONEYWELL INTERNATIONAL ORD 124,087 124,087 L | 01/04/2017.
43940T 10 9 |HOPE BANCORP ORD (2,310) ..(2,310) L | 10/09/2018.
440327 10 4 |HORACE MANN EDUCATORS ORD (1,103) ..(1,103) L [10/09/2018.
440452 10 0 |HORMEL FOODS ORD 5,487 5,487 L | 10/09/2018.
440894 10 3 |HORTONWORKS ORD (2,317) (2,317) L | 10/09/2018.
44106M 10 2 |HOSPITALITY PROPERTIES REIT ORD (2,627) (2,627) L | 10/09/2018.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD (12,975) (12,975) L | 10/09/2018.
441593 10 0 |HOULIHAN LOK CL A ORD (1,004) ..(1,004) L [10/09/2018.
44267D 10 7 |HOWARD HUGHES ORD (3,426) ..(3,426) L | 10/09/2018.
443320 10 6 |HUB GROUP CLAORD... ..6,195 (1,005) ..(1,005) L | 10/09/2018.
443510 60 7 |HUBBELL ORD 18,378 20,883 (6,664) ..(6,664) L | 06/23/2017.
443573 10 0 |HUBSPOT ORD.........cooovuirreimeriimenienesienesinnenissesissessssnsssssssssssssssnssssesnns | coneeees | e | ceenereennns 190,000 | i 18,860 | .......125.730 | ... 18,860 20,355 | oo | s | e (1,496) ..(1,496) L | 10/09/2018.
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444097 9 |HUDSON PACIFIC PROPERTIES REIT ORD........cccovuvrerierinrinniniiseiiinninens | evvivens | oe | cerieereennn028.000 | i 18,163 | ........29.060 | ... 18,163 | . 20,204 (2,042) (2,042) L | 10/09/2018.
444859 2 [HUMANA ORD....ccccooirrirriimeienerienesissenessesssnessssessssesssssssessssesssssnnns | ooveens | oee | coneeeensnn490.000 | i 140,375 | 1......286.480 | ..ooooovennees 140,375 | oo 164,224 (23,848) (23,848) L | 10/09/2018.
445658 7 | JB HUNT TRANSPORT SERVICES ORD........cocommerrrinnrinrineiseisneiserinnnnens | eveveeen | ee | cvrerereernnni290.000 | i 26,982 | .......93.040 | ..... 26,982 | . 25,166 (6,363) (6,363) L | 06/23/2017.
446150 4 |HUNTINGTON BANCSHARES ORD........ccoovuvirrirnirierinnrienirnresseisnrnenenenees | wovveies | eor | vrveernen,440.000 | coviiiiennnn52,925 | ... 11.920 | 52,925 |. 68,598 (15,673) (15,673) L | 10/09/2018.
446413 6 |HUNTINGTON INGALLS INDUSTRIES ORD.......cooovmrvememvemnmeieneiirnceereneinnns | cevvens | eoe | vrerienen 180.000 | .. 34,256 | .......190.310 | ..... 34,256 |. 46,586 (12,330) (12,330) L [10/09/2018.
447011 7 [HUNTSMAN ORD.......cevorrrrerieririnriinninsriesississsssnsissssesenssssssnsisssnesons | evieens | oee | cerveerenrns890.000 | i 17,168 | ..019.290 | oo 17,168 | . 21,387 (4,219) (4,219) L | 10/09/2018.
448579 2 |HYATT HOTELS CL A ORD.........oovvviirrinreenneieneesnceisnesisnessssensssnessnnens | eeveens | eee | cvvereenen 178000 | i 11,830 | ..i..67.600 | ... 11,830 |. 13,393 (1,563) (1,563) L | 10/09/2018.
44919P 8 |IAC INTERACTIVE ORD.......oosterrriniirniiniiresissseinssisssssssiesssssssssessssssssssssnnns | eveveees | ee | seveerrennnn310.000 | voiiiiiinnninne.56,742 | .......183.040 | ..... 56,742 |. 62,521 (5,778) (5,778) L | 10/09/2018.
44925C 3 [ICF INTERNATIONAL ORD.........ccocvemmrrimmerinreresneeseesssnesssnesessensssnssssnses | coveens | eoe | eovnereninnneen80.000 | oo 5,182 | 100084780 | e 5,182 | oo 5,848 [(G516) 1 [N BRI (666) L | 10/09/2018.
44930G 7 [ICU MEDICAL ORD........coosririiniiniieninisiinsissiiesinessssssisssssssssssssssensees | svveees | ooe | cenvienniennee 10000 | i 16,074 | 100229630 | ... 16,074 | . 18,771 (2,697) ..(2,697) L | 10/09/2018.
44980X 9 [IPG PHOTONICS ORD.........coovviiiriiinriinriisnsiisssienesi s 16,994 | . 20,217 (3,224) .(3,224) L |10/09/2018.
450056 6 |IRHYTHM TECHNOLOGIES ORD ..6,948 | ... ..8,294 (1,346) ..(1,346) L | 10/09/2018.
45073V 8 [ITT ORD..oviririicriririerinriesissississsssssiensesessssssssnsssessensssnssenssnnsees | evvieees | oee | cervrerenrn360.000 | voviiviivinnnnnn 17,377 | 10048270 | e 17,377 |. 20,318 (2,941) ..(2,941) L | 10/09/2018.
450828 8 [IBERIABANK ORD...........cooimviireiineiieneiienesisnesissenissnssssesssnnsssnsssnssnnnns. | eeveins | oee | oeereensnni230.000 | i 14,784 | 1....64.280 | ..... 14,784 | . 18,901 (4,117) .(4,117) L |10/09/2018.
451107 6 [IDACORP ORD........ccovvmiricririiniiiniissicsiesisinsississssssssssssssssissssinssens | svveees | oon | cerieennennn 10000 | i 19,543 | L.......93.060 | ... 19,543 | . 21,149 (1,607) ..(1,607) L | 10/09/2018.
45167R 4 [ IDEX ORD....ovvirrirriiirinrinerieninneesissinssisesissssensssesssssessnssssessenssssnessens | eovnees | eoe | cvvverernerenn288.000 | ciiiviniinnnnn. 33,459 | ......126.260 | ... 33,459 |. 30,903 (1,781) .(1,781) L | 06/22/2018.
45168D 4 | IDEXX LABORATORIES ORD (13,262) (13,262) L | 10/09/2018.
452308 9 |ILLINOIS TOOL ORD (21,574) (21,574) L | 10/09/2018.
452327 9 |ILLUMINA ORD (14,292) (14,292) L | 10/09/2018.
45245E 9 |IMAXORD (1,219) (1,219) L | 10/09/2018.
452907 8 |IMMUNOMEDICS ORD. (3,509) .(3,509) L | 10/09/2018.
45321L 0 [IMPERVA ORD 1,893 1,893 L | 10/09/2018.
45337C 2 |INCYTE ORD (1,363) (1,363) L | 10/09/2018.
453836 8 |INDEPENDENT BANK ORD (1,529) (1,529) L | 10/09/2018.
453848 6 |INDEPENDENT BANK GROUP ORD (2,003) (2,003) L | 10/09/2018.
456237 6 |INDUSTRIAL LOGISTICS PROPERTIES ORD. 30 30 L | 12/27/2018.
45688C 7 |INGEVITY ORD (1,865) (1,865) L | 10/09/2018.
457187 2 | INGREDION ORD. (3,400) (3,400) L | 10/09/2018.
45765U 3 [INSIGHT ENTERPRISES ORD.........ccoouureiemriiireiieeiiecesiesesieseseseneseeseninnes (1,305) (1,305) L [10/09/2018.
457669 7 |INSMED ORD (992) [ vvooeerieiierienins [ e (992) L | 10/09/2018.
45768S 5 |INNOSPEC ORD (1,038) (1,038) L | 10/09/2018.
45772F 7 |INPHI ORD [RK15) 1 TR BN (335) L | 10/09/2018.
45778Q 7 |INSPERITY ORD (3,261) .(3,261) L [10/09/2018.
45780L 4 | INOGEN ORD (6,483) ..(6,483) L | 10/09/2018.
45784P 1 [INSULET ORD (2,777) .(2,777) L | 10/09/2018.
457985 8 |INTEGRA LIFESCIENCES HOLDINGS ORD (4,620) ..(4,620) L | 10/09/2018.
458118 6 |INTEGRATED DEVICE TECHNOLOGY ORD 721 721 L | 10/09/2018.
458140 0 |INTEL ORD 10,906 10,906 L | 10/09/2018.
45826H 9 |INTEGER HOLDINGS ORD . 3 3 L | 10/09/2018.
45841N 7 |INTERACTIVE BROKERS GROUP CL A ORD. ..16,329 | ........ 430 | ... 16,329 | . 16,647 [REE) ) TR BTN (318) L | 10/09/2018.
45845P 8 |INTERCEPT PHARMACEUTICALS ORD.........ccoooovmmmrmmnrinnmenenresnneessnennnes | cenvins | eee | eovrerenensnn0.000 | i 9,071 | ... 100.790 | oo 9,071 | oo 9,626 | oo | cereereenenninenes | e ((CIZ ) RN IO (554) L | 10/09/2018.
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458665 4 | INTERFACE ORD.....cooiviriiiiininniciinnisississsiiesissssessssisssisesssssssessens. | vvnnies | oee | evvreeesnnens 240.000 | ...ooovrrrieriinen 3,420 | 014250 | i 3,420 | e 53T (1,711) L(1,711) L | 10/09/2018.
45866F 4 | INTERCONTINENTAL EXCHANGE ORD 7,934 7,934 L | 10/09/2018.
45867G 1 |INTERDIGITAL ORD (1,211) .(1,211) L | 10/09/2018.
459044 3 |INTERNATIONAL BANCSHARES ORD . (2,105) ..(2,105) L | 10/09/2018.
459200 1 | INTERNATIONAL BUSINESS MACHINES ORD 113.670 | v (110,347) (110,347) L [10/09/2018.
459506 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD 134.270 | ..... (4,672) ..(4,672) L | 06/22/2018.
460146 3 |INTERNATIONAL PAPER ORD 40.360 | ..... (7,121) .(7,121) L | 10/09/2018.
460690 0 |INTERPUBLIC GROUP OF COMPANIES ORD 20.630 | ..... 639 639 L | 03/28/2007.
461202 3 [INTUIT ORD 25,158 ....25,158 L | 12/18/2018.
46120E 2 |INTUITIVE SURGICAL ORD 31,860 ....31,860 L | 10/09/2018.
46131B 0 [INVESCO MORTGAGE CAPITAL REIT ORD (<3170 S TORRRIRI EORN (317) L | 10/09/2018.
46146L 1 | INVESTORS BANCORP ORD (1,780) (1,780) L | 10/09/2018.
46187W 7 | INVITATION HOMES ORD (2,772) (2,772) L | 10/09/2018.
462222 0 [IONIS PHARMACEUTICALS, INC 4,672 4,672 L | 10/09/2018.
46266C 5 |IQVIA HOLDINGS ORD (7,405) (7,405) L | 10/09/2018.
46269C 2 |IRIDIUM COMMUNICATIONS ORD (L£:) ) RO BN (788) L | 10/09/2018.
462726 0 [IROBOT ORD (1,239) ..(1,239) L [10/09/2018.
46284V 1 |IRON MOUNTAIN ORD (1,323) ..(1,323) L | 10/09/2018.
46333X 8 |IRONWOOD PHARMA CL A ORD (4,026) ..(4,026) L | 10/09/2018.
465741 6 |ITRON ORD....... (1,536) ..(1,536) L | 10/09/2018.
46590V 0 |JBG SMITH PROPERTIES ORD [(CT(0) ] TSR BRI (970) L | 10/09/2018.
466032 9 |J AND J SNACK FOODS ORD R (236) L |10/09/2018.
46625H 0 | JPMORGAN CHASE ORD, 11,287.000 97.620 | ..covvcvrinnes 1,101,837 567,491 (102,660) (102,660) L | 06/22/2018.
466313 3 [JABIL ORD........oiviirericeineeieseissesessssesessesssssssssesssssssssssssssssessenesenne | eevveens | eee | oveeeeinenend 670.000 24790 | ..... 16,562 47 47 L | 10/09/2018.
466367 9 |JACK IN THE BOX ORD [C225) ) RN BN (726) L | 10/09/2018.
469814 7 | JACOBS ENGINEERING GROUP ORD (9,469) ..(9,469) L | 10/09/2018.
47233W 9 |JEFFERIES FINANCIAL GROUP ORD.........cooosriiemerirerienenieeeeiseseieneienes (6,515) ..(6,515) L [10/09/2018.
47580P 3 | JELD WEN HOLDING ORD, (2,352) ..(2,352) L | 10/09/2018.
477143 1 | JETBLUE AIRWAYS ORD (1,689) ..(1,689) L | 10/09/2018.
477839 4 | JOHN BEAN TECHNOLOGIES ORD (4,524) ..(4,524) L | 10/09/2018.
478160 4 | JOHNSON & JOHNSON ORD . (79,026) (79,026) L | 10/09/2018.
48020Q 7 | JONES LANG LASALLE ORD........cooimiiiiiniiriineissississiesisessssssssssines 24,120 (1,332) ..(1,332) L [10/09/2018.
48123V 2 |J2 GLOBAL ORD 13,666 (1,177) L(1,177) L | 10/09/2018.
48203R 4 | JUNIPER NETWORKS ORD 39,703 (2,567) ..(2,567) L | 10/09/2018.
48238T 9 | KAR AUCTION SERVICES ORD 29,986 (4,455) ..(4,455) L | 10/09/2018.
48242W 6 |KBRORD.... 12,135 (3,634) ..(3,634) L | 10/09/2018.
482480 0 |KLA TENCOR ORD 62,471 (6,092) ..(6,092) L [10/09/2018.
483007 4 | KAISER ALUMINUM ORD ..6,331 (L) IR EORRN (974) L | 10/09/2018.
483548 3 |KAMAN ORD AT (1,001) (1,001) L | 10/09/2018.
485170 2 | KANSAS CITY SOUTHERN ORD...........couvirimiiniiiciieninissiisssisniiesisnisnsies | cvvieees | oe | corivennenn 174000 | i 16,608 | ........95.450 | ... . 15,518 (1,761) (1,761) L | 06/22/2018.
48666K 9 | KB HOME ORD.......coooiiiimiiimeiienesiesesieseseesesssessssssesssssssssesssssssesenesseseos 19.100 | oo 6,49 | oo 7,606 | ..o (1,112) (1,112) L | 10/09/2018.
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48716P 8 | KEARNY FINANCIAL ORD.......coevmrriiriirirnriiniinniinerieninssisssssssesiensssnssennnes | sevnene | ee | cverienrensn390.000 | woiiiriviriniiniians 5,000 | ......... 12.820 | oo 5,000 | .overriiriieniinns 5,405 [G01C) 1 [N BTSRRI (406) L | 10/09/2018.
487836 8 | KELLOGG ORD......coverimrirrereeiieinerierinssseesssissnsesssessssessssssssssesssssnsnssenes | svvinees | oee | sernernn1,000.000 | viviriiiirinnnnn.57,010 | ... .57.010 | oo 57,010 |. 63,099 (11,337) (11,337) L | 10/09/2018.
488401 0 [KEMPER ORD......ccociiiiiniinniiciienissinsissicsienissssensissssssssssssssssnssssions | svvenes | oon | coniiennnennn 10000 | i 13,940 | ........66.380 | ... 13,940 |. 17,210 (3,270) (3,270) L | 10/09/2018.
489170 0 |KENNAMETAL ORD.......ccoovvimriiinniiiiniisnninsnisssisssnsissnsssssssssssssssnsssnssens | cnnvens | one | coenreennnnn320.000 | i 10,650 | ........33.280 | ..... 10,650 | . 13,651 (3,002) .(3,002) L | 10/09/2018.
489398 7 |KENNEDY WILSON HOLDINGS ORD.........ccocoomumvvemmnnemmerinneieneinsneensnesnnne | eenvine | eee | corereenend00.000 | oiviiiiiirennn9,085 | 118170 | 9,085 | i [(:225) 1 TR BTN (825) L | 10/09/2018.
49271V 0 |KEURIG DR PEPPER ORD.......ccccemrimmrirmrinrinninniesinnsinenisnesnssensssesinnenens | svvieees | C [ vvriinereeenn 720,000 | i 18,461 | .......25.640 | ... 1,922 1,922 L | 10/09/2018.
493267 8 |KEYCORP ORD......coooirriiriiiiniinneissneisensissnssssssesssssssssesssnssssssssssssnnnens. | eoneens | oee | coeeeeeenn3,110.000 | i, 54,834 | L 14780 | ..., . (21,036) (21,036) L | 10/09/2018.
49338L 3 |KEYSIGHT TECHNOLOGIES ORD.........cccccourverimriiiinrinniiisnissiienissiensiessies | evvieees | oe | corieerenne 790,000 | .. 46,560 | .........62.080 | ..... 46,560 | . 47,567 (1,106) (1,106) L | 10/09/2018.
49427F 8 | KILROY REALTY REIT ORD.....ccvvvirremerierrnnerienisenserssssnsssenssessssessssssnsssnes | svvinees | oee | ovvernerensn389.000 | voviiviiirininnnnn 24,209 | ........62.880 | ..... 24209 |. 28,651 (4,408) (4,408) L | 10/09/2018.
494368 3 | KIMBERLY CLARK ORD..........cccoimiimiirinriiniinnissienississisisssssssessssisniens | eovnnes | onr | seveeneen1,217.000 | i, 138,665 | ... 113.940 | oo 138,665 | . 86,162 (8,178) (8,178) L | 05/18/2012.
49446R 9 |KIMCO REALTY REIT ORD (1,853) (1,853) L | 10/09/2018.
49456B 1 | KINDER MORGAN CL P ORD (39,042) (39,042) L | 12/12/2018.
497266 6 |KIRBY ORD (3,832) (3,832) L | 10/09/2018.
49803T 0 |KITE REALTY GROUP REIT ORD (G130 1 TR BN (581) L | 10/09/2018.
499049 4 | KNIGHT SWIFT TRANSPRTATN CL A ORD........coevcviiveiicrinrinnicnsisciienienns [ v | oo | cr0000000.520.000 | e 13,036 | ........25.070 | ... 13,036 |. 16,926 (3,890) (3,890) L | 10/09/2018.
49926D 9 [KNOWLES ORD.......cocooirriiirniiinniinniissniisssiissnissnsissnssssssssssssssnsssnnssnnnss | conveens | one | onnrneennnsn390.000 | i ,659 | 10013310 | i 4,659 | .o 5,086 (G20 O TRIRI EORRRN (427) L | 10/09/2018.
500255 4 TKOHL'S ORD........ccoovviriiinrriiereiieneiiereiesesessesessesessssessssessesesssssssssssnssesnns | covveene | con | cereeneneeenc870.000 | i 44,448 | ........66.340 | ..... 44,448 | . 47,537 (3,089) (3,089) L | 10/09/2018.
500643 0 | KORN FERRY ORD......ceviiiririmririiniiieiiesississsississssiessesssssssssisssssessens | svveees | ereree00en230.000 | 9,094 | 039.540 | 9,094 (1,773) (1,773) L | 10/09/2018.
500688 6 |KOSMOS ENERGY ORD........corviirriirreeirieeisneesenessesesisssesssssssssssseesnssnns | ceveeons C 3,898 (4,982) (4,982) L | 10/09/2018.
500754 6 | KRAFT HEINZ ORD (51,728) (51,728) L | 10/09/2018.
50077C 6 |KRATON ORD (2,323) (2,323) L | 10/09/2018.
501044 1 |KROGER ORD (1,200) .(1,200) L | 10/09/2018.
501797 4 |L BRANDS ORD......coouuiimriiieiiiiiieiiesisssisssisssis s sesnsies (2,948) (2,948) L | 10/09/2018.
50187A 7 |LHC GROUP ORD.........oovvrimrriirienneiinneeseneissnesssnessssesssnessssessssesssnesnnns | coveens | oee | cvvereennns 110.000 | i 10,327 | .......93.880 | ... . ((CL4) ) SRR BN (679) L | 10/09/2018.
501889 8 | LKQ ORD......ccoorrirriieierieriesnsessssissisessesssssssssisssssssssessssssssssssssssssssnssiens | avevnees | ee | eereenrenn 1,280,000 | voviriiiinnnnnnn 30,374 | .....23.730 | .ee. 30,374 |. 38,472 (9,442) (9,442) L | 10/09/2018.
50189K 3 [LCIINDUSTRIES ORD.........cccovvrmiiinnriinnisnnisnniessesissnssssnsesssssssnssssnssnns | convees | eee | eovnereennnn0.0000 | iiiiiiiiiniirnnn8,012 | 1.66.800 | oo 6,012 | oo 7,069 (1,057) (1,067) L | 10/09/2018.
50212V 0 |LPL FINANCIAL HOLDINGS ORD.........coccmrremermerierireerseessenssnsnensenssseessssens | sveinees | oee | sveerneennsn360.000 | coviiiiiiininnnn 21,989 | ........61.080 | ..... 21,989 |. 22,914 [(C25) 1 TR BN (925) L | 10/09/2018.
502175 2 |LTC PROPERTIES REIT ORD........coevrmririririnrinerierinnsienisniseisessnsssseninnes. | evvvnens | ee | cerveerenns 150,000 | viiiiiiiiinrnnnnn6,252 | 10041680 | oo, 6,252 | oveririieninn 6,602 [(<110) 1 ORI BTSRRI (350) L | 10/09/2018.
502413 7 |L3 TECHNOLOGIES ORD.........ccoommerimrrirerinnrisseeiseneiseseessseessseisssesnsneens | cevvees | eee | cvverienenni228.000 | oiiiiiieninnnn.39,074 | 1. 173.660 | ... (5,443) (5,443) L | 12/17/2008.
505336 7 |LAZBOY ORD... [VX10) 1 SRR BN (230) L | 10/09/2018.
50540R 9 |LABORATORY CORPRTN OF AMER HLDGS ORD (13,046) (13,046) L | 10/09/2018.
505743 4 | LADDER CAPITAL CL A ORD (137 TR BN (564) L | 10/09/2018.
512807 8 |LAM RESEARCH ORD (13,028) (13,028) L | 10/09/2018.
512816 9 |LAMAR ADVERTISING CL A REIT (2,159) (2,159) L | 10/09/2018.
513272 4 | LAMB WESTON HOLDINGS ORD.......comrrirmrirmmeiinriieesssessessssessssssesenns (KA T RTIRN IR (631) L [10/09/2018.
513847 3 |LANCASTER COLONY ORD 2,032 2,032 L | 10/09/2018.
515098 1 | LANDSTAR SYSTEM ORD (1,180) (1,180) L | 06/23/2017.
517834 7 |LAS VEGAS SANDS ORD (8,986) (8,986) L | 10/09/2018.
517942 8 |LASALLE HOTEL PROPERTIES REIT ORD . (G173 TR BN (554) L | 10/09/2018.
518439 4 | ESTEE LAUDER CL A ORD.......ootvirrinirircrinrisiiinsisnisesienisseisssississssnienns | evvnnies | eon | cvvverinnnnnn 742,000 | ciiiiincennn.96,634 | .......130.100 | ..... 96,534 | . 47,311 1,391 1,391 L | 08/08/2018.
518613 3 |LAUREATE EDUCATION CL A ORD.......ccccocmmvremmmriinneisereeecenrsnessneneennneens | coneens | eoe | overeensnen330.000 | viviiiiiniininnn5,029 | 1015240 | i 5,029 | oo 4,894 | oo | s | e 135 135 L | 10/09/2018.
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521865 4 [LEAR ORD.....coviirierienrisnriessinesssessssssssssssssssssssssssssssssssssssnsssnnsssnns | evvenee | eoe | eerrernnnrnnn260.0000 | v 31,944 | i, 122.860 | ..... 31,944 |. 36,545 (4,988) ..(4,988) L | 10/09/2018.
524660 7 |LEGGETT & PLATT ORD......coomivriinrirneinsneissneisnnessesssssnssssnesssesssssnessnnes | eovveens | eee | coneeeensni28.000 | oo 18,816 | 35.840 | ... 18,816 | . 21,947 (3,131) .(3,131) L | 10/09/2018.
52471Y 6 | LEGACYTEXAS FINANCIAL GROUP ORD 8,149 (2,052) ..(2,052) L | 10/09/2018.
524901 5 |LEGG MASON ORD 10,292 (1,618) .(1,618) L | 10/09/2018.
525327 2 |LEIDOS HOLDINGS ORD........ccooverieierviieneiiereiienesesseseesesssssssssesssssesnnnnnes. | eenvins | eoe | conereenend70.000 | i 30,080 | occes 52.720 | ..... 30,050 |. 38,310 (8,259) ..(8,259) L | 10/09/2018.
526038 7 |LENDINGTREE ORD.......ccocouvimriiiiininrieiierinesienississesssssisssesssnsssssenssns | evvnens | ee | covvernriensnn30.000 | oviiviiivenirnnnnnn 6,587 | e 219.570 | oo 6,587 | .o 6,511 76 76 L | 10/09/2018.
526057 4 |LENNAR CL A ORD......ccoosirrimmmriinneeseneissneessnenssnesssnesssnessssssssnesssnesnsnens | eovvneee [ eon | eevenenns 1,000,000 | i 39,150 | i 39.150 | ..... 39,150 |. 44,320 (5,170) (5,170) L | 10/09/2018.
526107 7 |LENNOX INTERNATIONAL ORD.....ovvomriimriirreisesiseesssessesessssessssesiees 29,326 1,108 1,108 L [10/09/2018.
529043 1 |LEXINGTON REALTY REIT ORD 7,104 (43) (43) L | 10/09/2018.
530307 7 |LIBERTY BROADBAND SRS A ORD........c.oeouiiniiiiiicnisississisiissiiesienes ..8,252 (1,071) (1,071) L | 10/09/2018.
530307 5 |LIBERTY BROADBAND SRS C ORD 34,553 (4,301) (4,301) L | 10/09/2018.
53046P 9 |LIBERTY EXPEDIA HOLD SRS A ORD ..9,049 [CK15) 1 TR BN (836) L | 10/09/2018.
53071M 4 | QURATE RETAIL SRS A ORD 35,879 (2,305) (2,305) L | 10/09/2018.
531172 4 | LIBERTY PROPERTY REIT ORD . 25,836 [(CHE) ) TR BN (918) L | 10/09/2018.
531229 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD........ccccooeuummimrinrinnicnnivcirenins [ cvvei | eee | cvvvennennnn 340,000 | i 12,512 | i 36.800 | ..... 12,512 |. 14,300 (1,788) (1,788) L | 10/09/2018.
531229 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD.........cccoocoummvimmmiimnmiinnniisnniinne | cvvviens | eoe | ernriennnn870.000 | i 24777 | 36.980 | ..... 24777 |. 28,247 (3,471) (3,471) L | 10/09/2018.
531229 4 | LIBERTY MEDIA FORMULA ONE SRS C ORD.........cccooummmmvermmmrimmreimeceinnnens | coirene [ eor | cereerenenn800.000 | oo 24,560 | e 30.700 | ..... 24,560 |. 28,072 (3,512) (3,512) L [10/09/2018.
531465 2 |LIBERTY TRIPADVISOR HOLDIG SRS A ORD.......cccoverimmmvrerinrinrienninenrenes | evvver | ver | verirerenne300.000 | v 4,767 | e, 15.890 | ovvveerirerirens AT67 | v 5,145 [(<7£5) ) IR EORRN (378) L | 12/18/2018.
53220K 4 | LIGAND PHARMACEUTICALS ORD........ccoovumvviirerinncriieniesenenessnesssneneenenens | eoinene [ eon | cvererirnneenn:80.000 | i 10,856 | e 135.700 | ..... 10,856 | . 18,815 (7,959) (7,959) L | 10/09/2018.
53223X 7 |LIFE STORAGE ORD (95) (95) L | 10/09/2018.
532457 8 |ELILILLY ORD 73,243 73,243 L | 10/09/2018.
533900 6 |LINCOLN ELECTRIC HOLDINGS ORD (2,650) (2,650) L | 10/09/2018.
534187 9 | LINCOLN NATIONAL ORD (16,553) (16,553) L | 10/09/2018.
535919 0 |LIONS GATE ENTERTAINMENT CL B ORD, (2,851) .(2,851) L | 10/09/2018.
536797 3 |LITHIAMOTORS CL A ORD () RN BN (149) L | 10/09/2018.
537008 4 | LITTELFUSE ORD [(CLC ) TR BRI (961) L | 10/09/2018.
538034 9 |LIVE NATION ENTERTAINMENT ORD (L) O BN (759) L | 10/09/2018.
538146 1 |LIVEPERSON ORD (1,049) (1,049) L | 10/09/2018.
53815P 8 |LIVERAMP HOLDINGS ORD (2,430) .(2,430) L | 10/09/2018.
539830 9 | LOCKHEED MARTIN ORD... (54,853) (54,853) L | 10/09/2018.
540424 8 |LOEWS ORD . (7,978) (7,978) L | 02/08/2016.
541421 9 |LOGMEIN ORD 16,314 | . 16,492 (RUC) ) TR BN (178) L | 10/09/2018.
546347 5 |LOUISIANA PACIFIC ORD 12,665 |. 13,412 (U0 ) RN EORRN (747) L | 10/09/2018.
548661 7 | LOWE'S COMPANIES ORD........coovvrrrerirrerenrneierserinssnenssnisensessesssesssenens | evvnees | oee | vvernereni 2,874,000 | civiiiineeenn... 265,443 | .........92.360 | ........ 265,443 | ... 252,397 (36,096) (36,096) L | 10/09/2018.
548862 1 [LOXO ONCOLOGY ORD.....ovvurivmirierieriiriiniinsiisssisssienissesssssessisssssssssenes | convens | e | overiennnn 100,000 | i 14,007 | ......140.070 | ..... 14,007 | . 16,817 (2,810) .(2,810) L | 10/09/2018.
550021 9 |LULULEMON ATHLETICA ORD.........cccovoimmmrrrmmrirnmerrsrnirsneeesnessssesssnsssssnsens | convens | C [ i 390.000 | e 47,428 | 1121610 | ... 47,428 |. 58,601 (11,174) (11,174) L | 10/09/2018.
55024U 9 |LUMENTUM HOLDINGS ORD.......ccooomrrvirnrimnnrisnieenriseniiseneissneissssnsnnen | eenvine | eee | orereensni292.000 | i 12,267 | .eii42.010 | o 12,267 |. 16,176 (3,909) (3,909) L | 12/11/2018.
55261F 4 I M&T BANK ORD........coomvirrireiinriisnsisnnisssisnssssnssssssssnssssssssnsssnnnes. | eovnnne | eoe | eerveennnnnn300.0000 | i 71,565 | ... 143,130 | ... 71,565 | . 68,940 (14,457) (14,457) L | 06/22/2018.
55264U 8 | MB FINANCIAL ORD..........covvviiriinrriinneiieneissnesienessesesissesessesssssessssessenenes | cenvees | eee | onereeensnn330.000 | i 13,078 | 1..0....39.630 | ..... 13,078 |. 15,437 (2,360) .(2,360) L | 10/09/2018.
552676 8 | MDC HOLDINGS ORD........cccovmiiiiirinrinniinninssienissississsinsssensssisssssensis | evvvnene | ee | corieenenns 180,000 | i 5,080 | 10028110 | i, 5,060 | .o 5,002 58 58 L | 10/09/2018.
552690 9 |MDU RESOURCES GROUP ORD........cccooommurmmermnnrinnneesenesssnesssnesssneninne | eeveins | eee | cvveeeenene [19.000 | i 18,476 | .........23.840 | ..... 18,476 | . 21,229 (2,753) (2,753) L | 10/09/2018.




Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

TXAE

Codes 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 8 10 11 12 13 14 15 16
NAIC
Market
Current Year's Indicator

F Other-Than- and

or Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini

ei Book/Adjusted Amount Received Declared but Valuation Increase Impairment B./A.C.V. Exchange Change | strative Date
CUSIP Identification Code [gn Carrying Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./AC.V. Symbol (a)| Acquired
55272X 2 |MFA FINANCIAL REIT ORD.......ovtrirrrirrrirneiienssssessessnssssssssssssssssssssnns | eevvees | oee | oververnnn1,558.000 | oviviieviirnnnnnn 10,387 | .....6.680 | ... 10,387 | . 11,413 (1,026) ..(1,026) L |08/08/2018.
55277P 4 |MGE ENERGY ORD.......ccocomiriimnrriminiiinnnisnneessneesnsessssessssessenssssssssenesnnns | eovvneee [ eon | cerereenneen 140,000 | iiiiiviiiennn8,394 | 11000.59.960 | ovvooeviciane 8,39 | i 9,169 (UL) ) R BRI (774) L | 10/09/2018.
552848 3 | MGIC INVESTMENT ORD.......cooveriririiiniineiicsieninisnsissiisssississessssissions | svvenes | oe | seveenen 1,450,000 | i 15,167 | ... 10460 | ... 15,167 18,720 (3,553) ..(3,553) L | 10/09/2018.
552953 1 |MGM RESORTS INTERNATIONAL ORD........coccomvviinmimnniinneiisnsiisnniisnnins | o | o | c000e00:2,030.000 | oo 49,248 | .......24.260 | ... 49,248 55,521 (6,273) .(6,273) L | 10/09/2018.
55306N 4 | MKS INSTRUMENTS ORD.......cocoomrrimrriirniisnneiieneisessiseseesnseissnessssesenees. | covvnene | eoe | cerveneneenn210.000 | i 13,568 | ........64.610 | ... 13,568 | . 15,905 (2,337) ..(2,337) L [10/09/2018.
55336V 0 [ MPLX COM UNT...oouiiirirriiiniinniienienisressssissiiessesssssssssssssssssesssssennss. | evinens | ooe | coeennn 44,400,000 | ... 1,345,320 | .........30.300 | cooocrenncee. 1,345,320 | ..ccovcvenne 1,542,912 (239,553) (239,553) L | 12/12/2018.
55345K 3 |[MRC GLOBAL ORD........ccocoomriiniinneiseneienessenenssnesssnesssnesssnssssnesssnssnnne | eeneins | eee | corereensnenn330.000 | viviiieriiirenn,086 | 0000 12.230 | s 4,036 | .o 6,075 (2,039) .(2,039) L | 10/09/2018.
553498 6 | MSA SAFETY ORD......ccvuiriiririiniinsiienisrinniississisenississsssesssssssssensnness. | evienes | oe | corieennennn 130,000 | i 12,255 | ..., 94.270 | ..., 12,255 13,116 [CC1C0 1 RN BRSO (861) L | 10/09/2018.
553530 6 |MSC INDUSTRIAL CL A ORD.........ccoovurreimerienerienerissesisnnnssesssnnsssnnsennnns | cenvens | oee | cvvereennnes 180.000 | i 13,846 | ... 76.920 | ..... 13,846 15,196 (1,530) (1,530) L |10/09/2018.
55354G 0 [ MSCIORD.....couuiirieirniinerissiesisseesseissisessesssssesssssssesssssesssesssssssassessessens | svveees | oee | severeeeeesn390.000 | voriviinninne. 51,601 | . 147.430 | oo 51,601 |. 57,817 (6,435) (6,435) L | 10/09/2018.
553573 6 |MSG NETWORKS CL A ORD.........ccooouimmmiimnniinnniisniissnsiisnessnsisssssisnniinns | convees | one | cennerensnn230.000 | 5,419 | 10000023560 | o 5419 | s 6,005 (G171 SRR EOTRRN (587) L | 10/09/2018.
554382 1 |MACERICH REIT ORD.......ccccsturimirierinrireessninsssersessneessenssssssessssssssssnenss | soeveees oo | oneninnenni350.000 | vviiiiinnnnnn. 23,804 | .........43.280 | ..... 23,804 |. 28,958 (5,154) (5,154) L | 10/09/2018.
554489 4 | MACK CALI REALTY REIT ORD........coevimivirmrinrinniinniieninninnnisnisessnssiensenes | eovsries | eoe | evvvernenenenn360.000 | eiviivinniinnennn 7,082 | 10019590 | s 7,052 | ooveriniieniins 7,304 (574 RSN BTSRRI (252) L | 10/09/2018.
556088 5 | MACQUARIE INFRASTRUCTURE ORD.......ccccoerimmeiiminmiinsinnisinnisnisnsnnnies | ceveees | on | cvrieennennn320.000 | i 11,699 | ... 36.560 | ... 11,699 14,051 (2,352) (2,352) L |10/09/2018.
55616P 4 [MACYS ORD.......ocosmrrirrrinnrienrinnneiseseinessissssisssessssssssssssssssssssssnssssnssenes | eovvenne | eoe | eeveerenn 1,230,000 | civiiiiiirnnn.36,629 | ........29.780 | ... 36,629 40,664 (4,034) (4,034) L | 10/09/2018.
556269 8 | STEVEN MADDEN ORD..........ccocoommmiiiimiiinniiinneissniissnsissnsisnsissnsissnsssnnnnes. | onnvees | one | connreeennnnn048.000 | i 10,440 | 1.......30.260 | ... 10,440 11,217 (LAL0 ) RN BRI (777) L | 10/09/2018.
55825T 3 | MADISON SQUARE GARDEN CL A ORD 15,717 1,277 1,277 L [10/09/2018.
558868 5 | MADRIGAL PHARMACEUTI ORD ..3,897 (1,643) (1,643) L | 10/09/2018.
559079 7 |MAGELLAN HEALTH ORD ..6,372 (1,252) ..(1,252) L | 10/09/2018.
559080 6 | MAGELLAN MIDSTREAM PARTNERS UNT........ccccoovniinniinninniieniscniisniennienns | cvvees | oer | 200000, 16,400.000 | ..................935,784 | .........57.060 | ....cccceconnnc 935,784 | ....ccevenne 1,152,069 (223,011) (223,011) L | 12/12/2018.
562750 9 |MANHATTAN ASSOCIATES ORD........ccoociumrviinniiinneiisniissneissnssssnsssssnssnnns. | cevvens | one | veeriennnni280.000 | i 11,016 | 10042370 | o 11,016 12,919 (1,903) (1,903) L | 10/09/2018.
56418H 0 |MANPOWERGROUP ORD.........ccoooummreiireieneiinneiieseeissenissessssssissssssesennns | cenvens | eee | cvrereensnni280.000 | i, 16,848 | .........64.800 | ..... 16,848 20,350 (3,502) (3,502) L |10/09/2018.
564563 4 |MANTECH INTERNATIONAL CL A ORD, ...5,230 [4010) ) S RRIRI EOTRN (700) L | 10/09/2018.
565849 6 |MARATHON OIL ORD .49,330 | .... (29,584) (29,584) L | 10/09/2018.
56585A 2 | MARATHON PETROLEUM ORD.......ccocosvviirinrineriinrisniieninsissisessssisessssnins | evvvnnes | oer | eevenneen 1,900,000 | i 112,119 | 100059.010 | i M2,119 | v 111,782 337 337 L | 12/18/2018.
570535 4 | MARKEL ORD.......cocoovrrmiririreerininnineriessnsssesissessssssssssssesssssssssssssssonssnens | evvnees | eoe | sevverrnnenn0.000 | ciiiiiniinnnnn.51,903 .....1,038.050 | ... 51,903 48,794 (5,250) (5,250) L | 08/08/2018.
57060D 8 | MARKETAXESS HOLDINGS ORD.......ovvumivmerierircerneenserssssinsssenssseessssissenns | evevnees | oee | cvveneeeenes 140,000 | i 29,583 | .......211.310 | ..o 29,583 3,165 3,165 L [10/09/2018.
57164Y 7 |MARRIOTT VACATIONS WORLDWIDE ORD..........cccoomivimririnmninnrirenieneinenns | evvivees | oe | cerirerennn 150,000 | i 10,677 | ..l 70.510 | e 10,577 (4,454) (4,454) L | 10/09/2018.
571748 2 |MARSH & MCLENNAN ORD ...142,115 (2,922) (2,922) L | 10/22/2013.
571903 2 |MARRIOTT INTERNATIONAL CL A ORD 126,147 (20,088) (20,088) L | 10/09/2018.
573284 6 |MARTIN MARIETTA MATERIALS ORD 37,811 (1,987) ..(1,987) L | 10/09/2018.
574599 6 |MASCO ORD 36,550 42,388 (5,838) ..(5,838) L [10/09/2018.
574795 0 |MASIMO ORD 19,327 21,465 (2,138) .(2,138) L | 10/09/2018.
575385 9 |MASONITE INTERNATIONAL ORD (1,761) .(1,761) L | 10/09/2018.
576323 9 |MASTEC ORD (G2 1 NN BTN (481) L | 10/09/2018.
57636Q 4 |MASTERCARD CL A ORD 84,281 84,281 L |10/09/2018.
576485 5 |MATADOR RESOURCES ORD (7,606) (7,606) L [10/09/2018.
57665R 6 |MATCH GROUP ORD (2,540) (2,540) L | 10/09/2018.
57686G 5 |MATSON ORD (1,261) (1,261) L | 10/09/2018.
577081 2 |MATTEL ORD 13,886 (6,255) (6,255) L | 10/09/2018.
577128 1 |MATTHEWS INTERNATIONAL CL A ORD.......cooourvrrmmrrirmrmriinneinsneeseneessneens | coveeees | o | evirernennn 120,000 | i 4,874 | 40,620 | oo 4,874 [(72:) 1 SRR BN (628) L | 10/09/2018.
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57772K 1 |MAXIM INTEGRATED PRODUCTS ORD..........ccccmrumrrinirnerierereninninssinninens | convees oo | ernennnd1,120.000 | oo 56,952 | ........50.850 | ... 56,952 | . 57,963 (2,156) ..(2,156) L | 10/09/2018.
57778L 3 |MAXAR TECHNOLOGIES ORD.........ccocoommmmrimmmrimnneennreessneessnesrsnenesssensnnnes. | cevvins | eee | overeenenni220.000 | 2,631 | 1011960 | e 2,631 | o 6,992 (4,360) ..(4,360) L | 10/09/2018.
577933 4 IMAXIMUS ORD......oocoviiricririninnissiiesssississsississississssesssssissssnssenns | e | eon | cvvvernnnnenn200.0000 | i 16,273 | 1........65.090 | ..... 16,273 | . 15,678 595 595 L | 10/09/2018.
579780 6 | MCCORMICK ORD.....ooevirririerriniiierierissississieriesiessenssssesesssssnsnnens. | evvvnees | oee | cevvrereeenn20.000 | i, 58,481 | 1......139.240 | ... 58,481 |. 23,468 15,511 ....15,511 L | 06/22/2018.
580037 3 |MCDERMOTT INTERNATIONAL ORD.........ccocvemrremmmveeneerncenenneeeecesienenenens | cerviens | eoe | corereenenee 120.000 | i, 709 | e 6.540 (8,078) ..(8,078) L [10/09/2018.
580135 1 |MCDONALD'S ORD 14,033 ....14,033 L | 10/09/2018.
580589 9 |MCGRATH RENT ORD (13) (13) L | 10/09/2018.
58155Q 3 [ MCKESSON ORD..........cooveririiiiniinsiiesinsisiinsissisessssssssssssssssisssssenssiens | evieees | oor | corieeenense 1000000 | ciiiiiiiiiinnnnnn 77,329 | 1. 110470 | e, 77,329 (18,466) (18,466) L | 10/09/2018.
58463J 4 | MEDICAL PROPERTIES REIT ORD.........cccoonmivrmmeinnerinnerieneirsnessenenssnennns | covenene [ eor | eerenenn 1,468,000 | v 23,657 | L........16.080 | ..... 23,557 2,311 2,311 L |10/09/2018.
584688 5 |MEDICINES ORD........ccccoouimrimrinniiiniinniinsincisnninsissississsssssossisssssssssssenns | sovienns | ee | corienneesn10.000 | i 5,168 | 1019140 | i, (2,317) (2,317) L | 10/09/2018.
58470H 1 |MEDIFAST ORD.......coosmmriinriiinniinniissniissniisssissssssnnsessssssssssssnsssssssnnnsses | connenee | o | eeviennnnennnn40.000 | 5,001 | 100125020 | oo (3,266) (3,266) L | 10/09/2018.
58471A 5 |MEDIDATA SOLUTIONS ORD.........ccoovumrreamerieneiieneeisnenisnenesnnssssnsssnesnnne | cenvens | eee | vvereensnni230.000 | oviiiiiviinnnn 18,607 | .....67.420 | ... (107 TR BRI (504) L | 10/09/2018.
585028 6 | MEDNAX ORD (4,838) (4,838) L | 10/09/2018.
58933Y 5 [MERCK & CO ORD.........coouvrirrinriinnieinneiseneessnessenessssessssssssnessssesssnsns | eoveens | ooe | eeeeeerei9,058.000 | v .691,740 | ... 76410 | ..............691,740 | ................. 456,037 | ....... 134,003 134,003 L | 10/09/2018.
589378 8 |MERCURY SYSTEMS ORD.......ccouuriiimriiieiiieiieeeiiesesiesesiesessesssiessneees (1,244) (1,244) L [10/09/2018.
589400 0 [MERCURY GENERAL ORD........cccoooimiiimriinrineiisnsisssiissssesesssssssssens 145 145 L |10/09/2018.
589433 1 | MEREDITH ORD (G0 IR VRN (170) L [10/09/2018.
589889 4 | MERIT MEDICAL SYSTEMS ORD (1,447) (1,447) L | 10/09/2018.
59001A 2 |MERITAGE HOMES ORD (66) (66) L | 10/09/2018.
59001K 0 |MERITOR ORD (L)) R DO (779) L | 10/09/2018.
59156R 8 |METLIFE ORD (33,393) (33,393) L | 12/08/2015.
592688 5 |METTLER TOLEDO ORD (3,592) (3,592) L |10/09/2018.
59408Q 6 | MICHAELS COMPANIES ORD [(CL0) 1 ORI BTSRRI (903) L | 10/09/2018.
594918 4 | MICROSOFT ORD . ...985,549 423,368 423,368 L | 06/23/2017.
595017 4 | MICROCHIP TECHNOLOGY ORD.......ccoommrrimmrrirmmrrinnrireneisseisnsinsnsssnenses | eovnene | eoe | cervirnnnenn815.000 | i 58,615 | 171,920 | o 58,615 |. 46,037 (1,328) .(1,328) L | 10/09/2018.
595112 3 | MICRON TECHNOLOGY ORD........cccoererrerririeerirerirresenssnessersenssessssenssnens | evvinees | ove | vereeernn3,080.000 | vovvvivirinnnnnn. 97,728 | ... 31730 | oo 97,728 | .... 130,222 (32,494) (32,494) L | 10/09/2018.
59522J 3 |MID AMERICA APT COMMUNITI REIT ORD.........couvvemmvieniennnieieneineneinennes | cenvins | eoe | overierenn458.000 | i 43,544 | 1..95.700 | ..... 43,544 |. 45,364 (1,820) ..(1,820) L [10/09/2018.
596278 1 |MIDDLEBY ORD (4,178) .(4,178) L | 10/09/2018.
59870L 6 |MILACRON HOLDINGS ORD (2,109) ..(2,109) L | 10/09/2018.
600544 0 |HERMAN MILLER OROD.... (1,550) ..(1,550) L | 10/09/2018.
60255W 5 |MINDBODY CL A ORD (R RN BORRN (143) L | 10/09/2018.
603158 6 |MINERALS TECHNOLOGIES ORD (1,498) ..(1,498) L [10/09/2018.
60740F 5 |MOBILE MINI ORD (1,846) ..(1,846) L | 10/09/2018.
60786M 5 |MOELIS CL A ORD (3,223) ..(3,223) L | 10/09/2018.
608190 4 |MOHAWK INDUSTRIES ORD (9,181) ..(9,181) L | 10/09/2018.
60855R 0 |MOLINA HEALTHCARE ORD............. (6,588) (6,588) L | 10/09/2018.
60871R 9 |MOLSON COORS BREWING NONVTG CL B ORD (12,241) (12,241) L [10/09/2018.
60877T 0 |MOMENTA PHARMACEUTICALS ORD.... (2,892) (2,892) L | 10/09/2018.
609207 5 |MONDELEZ INTERNATIONAL CL A ORD (8,120) (8,120) L | 12/18/2018.
609839 5 | MONOLITHIC POWER SYSTEMS ORD 18,600 | . 18,675 (75) (75) L | 10/09/2018.
610236 1 [MONRO ORD.....cccoovuirriiriinnrieneiieneiienesisnesisnessssesssssssnssssssssssnsessesnne | coneeens | e | evineneennns 120000 | oo 8,250 | .........88.750 | ......ccooccrmrrrenn. 8,250 | ..o 8,285 | ..o | e 24 | (35) (35) L | 10/09/2018.
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61174X 10 9 |MONSTER BEVERAGE ORD.......c..ceturiimiiirieniieisniiesisesiesisesesssissiees | coviees B 1,610.000 | .cocoovvverirnnne 79,244 71,184 (12,913) (12,913) L | 10/09/2018.
615369 10 5 |MOODYS ORD 49,977 (8,222) .(8,222) L | 10/09/2018.
615394 20 2 |MOOG CL A ORD [(G151) 1 RO BRSO (658) L | 10/09/2018.
617446 44 8 |MORGAN STANLEY ORD........ (61,741) (61,741) L | 02/02/2016.
617700 10 9 |[MORNINGSTAR ORD.......cooriuireiireiiieiiecesiecessesesseseseesesseseseeseseseneos 772 772 L |06/23/2017.
61945C 10 3 |MOSAIC ORD (5,538) (5,538) L | 10/09/2018.
620076 30 7 |MOTOROLA SOLUTIONS ORD 4,113 4,113 L | 10/09/2018.
624756 10 2 |MUELLER INDUSTRIES ORD [LCL0[0) RN EORRN (900) L | 10/09/2018.
624758 10 8 |MUELLER WATER PRODUCTS SER A ORD (1,463) (1,463) L | 10/09/2018.
626717 10 2 |MURPHY OIL ORD (6,943) (6,943) L | 10/09/2018.
626755 10 2 [MURPHY USA ORD.........ccooooiimiiimiiineiisniissisesessssisssessss oo GV RN I (428) L |10/09/2018.
62855) 10 4 |MYRIAD GENETICS ORD (3,674) (3,674) L | 10/09/2018.
62857TM 10 5 |MYOKARDIA ORD. [(<K10) 1 NN BOTRRN (330) L | 10/09/2018.
628778 10 2 |NBT BANCORP ORD . (40[0) ) SRR O (700) L | 10/09/2018.
62886E 10 8 [NCRORD.....ccocoiiiiiiiinriniiccissiscinissicsssisssssississssssssssssssssissssennss | conenns | e | cenvreneeen 70,000 | 10,848 | i 23.080 | ..... 10,848 | . 12,662 (1,814) (1,814) L | 10/09/2018.
629209 30 5 |NMIHOLDINGS CL A ORD........ccoocvvmmmiiimmiinniisnnisnnisnsisnssisssssssnssssnssnns | coeneeee | o | cvennnnernni 200,000 | o 4,463 | i 17.850 | oo 4463 | .o 5,183 [(4220) ] RN BRI (720) L | 10/09/2018.
629377 50 8 |NRG ENERGY ORD........coooommrvemmirimnrriinniiinneineneinsseisssssssneisesesssssssssennns | coneeeee | o | eovneneeens1,220.000 | i 48,312 | i 39.600 | ..... 48,312 45,665 2,647 2,647 L [10/09/2018.
62944T 10 5 |NVR ORD..cevirririrrisirierierireinnissiesienisesnsisnissessesssssssssssssssesseessenses | oneeee | eon | evenriiennenni0.0000 [ i 48,740 | ... 2,436.990 | ..... 48,740 49,787 (1,048) ..(1,048) L | 12/18/2018.
62989 10 5 |NAMIC INSURANCE COMPANY INC 317.358 | oo 1,466,194 139,399 139,399 A | 03/11/1987.
631103 10 8 |NASDAQ ORD 2,323 2,323 L | 10/30/2008.
636180 10 1 |NATL FUEL GAS ORD (2,230) ..(2,230) L | 10/09/2018.
636220 30 3 |NATIONAL GENERAL HOLDINGS ORD (A51) | oo | e (451) L |10/09/2018.
63633D 10 4 |NATIONAL HEALTH INVESTORS REIT ORD.......ovvorririieiiniiirerienissiiniins 226 226 L | 10/09/2018.
636518 10 2 |NATIONAL INSTRUMENTS ORD 1,331 1,331 L | 06/23/2017.
637071 10 1 |NATIONAL OILWELL VARCO ORD 70,008 (30,430) (30,430) L | 10/09/2018.
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD 23,037 2,548 2,548 L | 06/22/2018.
637870 10 6 |NATIONAL STORAGE AFFILIATES ORD 185 185 L [10/09/2018.
63845R 10 7 |NATIONAL VISION HOLDINGS ORD (2,713) .(2,713) L | 10/09/2018.
638904 10 2 |NAVIGATORS GROUP ORD 20 20 L | 10/09/2018.
63934E 10 8 |NAVISTAR INTERNATIONAL ORD (2,183) ..(2,183) L | 10/09/2018.
63938C 10 8 |NAVIENT ORD (4,568) ..(4,568) L | 10/09/2018.
640079 10 9 |NEENAH ORD (1,310) ..(1,310) L [10/09/2018.
640268 10 8 |NEKTAR THERAPEUTICS ORD......... (12,033) (12,033) L | 10/09/2018.
640491 10 6 |NEOGEN ORD (1,540) ..(1,540) L | 10/09/2018.
64110D 10 4 |NETAPP ORD (21,274) (21,274) L | 10/09/2018.
64110L 10 6 |NETFLIXORD...... (122,403) (122,403) L | 10/09/2018.
64111Q 10 4 |NETGEAR ORD (TOT) | oo | e (797) L [10/09/2018.
64115T 10 4 |NETSCOUT SYSTEMS ORD.............. 378 378 L | 10/09/2018.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD. (13,579) (13,579) L | 10/09/2018.
64157F 10 3 |NEVRO ORD (1,418) (1,418) L | 10/09/2018.
646025 10 6 |NJRESOURCES ORD [GE) 1 R EORRN (483) L | 10/09/2018.
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648287 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.......ccocvvvuriiiiinnrierieniirinniis [ s B 1,360.000 | .....ccccoveeerrr 19,326 | .........14.210 | ..... 19,326 24,494 | i 880 [ oo [ s (5,168) .(5,168) L | 10/09/2018.
64829B 10 0 |NEW RELIC ORD 170.000 | .....cccooev..er.. 13,765 | .........80.970 | ..... 13,765 14,494 ([223) ) R BN (729) L | 10/09/2018.
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD.........cccccouvuriuunes 1,925.000 | .oovovorrnn 18,114 | 9410 | 18,114 20,511 (2,397) (2,397) L | 10/09/2018.
650111 10 7 |[NEW YORKTIMES CL AORD........cccovvvmmmiiimmiiinniiiinniisnninenes 520.000 | ... 11,691 122,290 | 11,591 13,281 (1,690) (1,690) L [10/09/2018.
651229 10 6 |NEWELL BRANDS ORD . A1,770.000 | e 32,904 | 18590 32,904 33,152 (P22 R BN (248) L [10/09/2018.
651290 10 8 |NEWFIELD EXPLORATION ORD.......cccovurmirierirririninioeiiesiiesienes 800.000 | .....ccovvennnn 11,728 | ... 14.660 | ... 11,728 22,504 (10,776) (10,776) L | 10/09/2018.
651587 10 7 |NEWMARKET ORD......ccoccoumiimimrimmeinmeeireneessnesissenissnesssnesssssssssesssssssnnesens | coneeees | o | eevvinereensnn30.000 | i 12,363 | ......412.090 | ... 12,363 11,986 377 377 L [01/30/2018.
65158N 10 2 |NEWMARK GROUP CL AORD....... [(<1215) 1 ORI BTN (395) L | 10/09/2018.
651639 10 6 |NEWMONT MINING ORD.........ccocoomirrinmriineinneeinceessnensenensssessenesssnessenens | ovenees | o | eveeeeenn2y 190,000 | o 74,498 | .......34.650 | ... 74,498 9,740 9,740 L | 10/09/2018.
65249B 10 9 [NEWS CLA ORD....oiiiiiimiiiieiiceiieseiissesissess e (3,296) (3,296) L [10/09/2018.
65249B 20 8 |NEWS CLBORD.....ccooviiriiiireiiiriiiessiississisessssinsssssss e (1,073) (1,073) L |10/09/2018.
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD.......cocoommmvemmmierenerennerenenrssneisnneiieennes | eenvens | oee | vvereenenes 180.000 | i 14,155 | L. 78640 | ..... . OO (200) L | 10/09/2018.
65339F 10 1 |NEXTERAENERGY ORD......cceorivirrmririiricsiiverienineensniensineisenssssssssninns | ovenee | e | overeennn1,390.000 | i 241,610 | ... 173.820 | oo, 241,610 | oo 112,045 24,528 24,528 L | 01/30/2018.
654106 10 3 |NIKE CLBORD.......ccoooimimrimriiereinneenneeiesenisnesessesisnesessesissessssnssnnnnnne | onneees | e | eoveeeeeeni,608.000 | i 341,415 | 74140 | i 341,415 | o 184,441 39,962 39,962 L | 10/09/2018.
65473P 10 5 |NISOURCE ORD........coovvvimrrrimririierisnnrisnnnisnneisessissnsinsnsessssssssssnssninnnees | convens | oee | ceeevenen1,460.000 | ovvviiirienennn 37,011 | 10025350 | oo 37,011 13,100 [Z15) ) I IO (239) L | 10/09/2018.
655044 10 5 |NOBLE ENERGY ORD......ccccocommrimmrierinriiniininerieninessenesseesssnisessensnessnnees | wovnnies | eoe | voveeeenens1,940.000 | civiienee. 36,394 | .........18.760 | ..... 36,394 63,108 (26,714) (26,714) L | 10/09/2018.
655663 10 2 |NORDSON ORD........cccomrvrrrmrimneirerinssnensensnsesssssssssssssssssessessasssssssnsssenes. | avnnnns | ene | erveerennesnn228.000 | i 26,854 | .......119.350 | ..... 26,854 29,942 (3,211) .(3,211) L [10/09/2018.
655664 10 0 |NORDSTROM ORD.......cocovrvivirriniiicrinrisiinninsissenisnisesssnississessnssnsssenes. | avvnnis | ene | evvenrienenendd70.000 | i 21,907 | ........46.610 | ... 21,907 |. 28,863 (6,956) (6,956) L | 10/09/2018.
655844 10 8 |NORFOLK SOUTHERN ORD.........ccoovvimmmmiimriinmeeiennniennsessnnissesesnesssnnsennns | coveeees | o | eoverereereni985.000 | oo 147,297 | . 149.540 | v 147,297 | oo 162,047 (14,750) (14,750) L |10/09/2018.
665859 10 4 |NORTHERN TRUST ORD........coovvuirriimriirniisnerisnnsissnnisssssssssissssesssssnnens | coneeeen | o | cevinereennni829.000 | voiiiiirennnnnn69,296 | .........83.590 | ... 69,296 76,448 (16,959) (16,959) L | 10/09/2018.
666807 10 2 |NORTHROP GRUMMAN ORD. 118,777 54,596 (30,878) (30,878) L | 10/09/2018.
667340 10 3 |NORTHWEST BANCSHARES ORD e (1B4) | coveoeveerereeieeeiins | e (164) L |10/09/2018.
66765N 10 5 |NORTHWEST NATURAL HOLDING COMPAN ORD.......ccccvuvemrimrnicnnirerrenns [ ervveis | eer | veverrennnn 110,000 | i 6,651 | i, (1,129) (1,129) L | 10/09/2018.
668074 30 5 |NORTHWESTERN ORD (G173 R BRI (394) L | 10/09/2018.
67000B 10 4 |NOVANTA ORD () RO DU (233) L | 10/09/2018.
67011P 10 0 |[NOWORD........ (2,262) .(2,262) L | 10/09/2018.
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.... (2,633) .(2,633) L [10/09/2018.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.... , (4,485) (4,485) L | 10/09/2018.
670346 10 5 |NUCOR ORD....cccostrrrrrerierireirenisnineriesinessenssssssnssssssssesssssssssssssssinssnees. | evnnnens | eoe | sovneennens 1,280,000 | covvviiviennn..66,317 | .........51.810 | ..... 66,317 (15,232) (15,232) L | 10/09/2018.
67059N 10 8 |NUTANIX CL AORD....ccccovviiririiicrinniienisnississiesissiiessssississssssssesssnens | covvenes | oon | cvrvenrneennn30.000 | i 17,884 | 141590 | i, 17,884 447 447 L | 10/09/2018.
67066G 10 4 |NVIDIA ORD.....covreeririricrireererisrrnenienissesssesssssenssenssenessessssssssssensenssssesns | evvvenes | oee | eveenerenn 1,980,000 | civiiiinnnn..264,330 | .......133.500 | ........ 264,330 (261,459) (261,459) L | 10/09/2018.
67069D 10 8 |NUTRISYSTEM ORD (7) (7) L [12/18/2018.
670704 10 5 |NUVASIVE ORD (4,022) ..(4,022) L | 10/09/2018.
67072V 10 3 |NXSTAGE MEDICAL ORD 276 276 L | 10/09/2018.
670837 10 3 |OGE ENERGY ORD 3,791 3,791 L | 10/09/2018.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.......... 27,908 ....27,908 L | 12/18/2018.
674215 10 8 | OASIS PETROLEUM ORD........ccoovvvrurreenne (8,327) ..(8,327) L [10/09/2018.
674599 10 5 |OCCIDENTAL PETROLEUM ORD . 254,944 | ... 2,418 |. (64,666) (64,666) L | 10/09/2018.
675232 10 2 | OCEANEERING INTERNATIONAL ORD........cccoooommmrriarnnenas ...390.000 10,553 (5,834) (5,834) L | 10/09/2018.
675234 10 8 | OCEANFIRST FINANCIAL ORD.......cccocuumiiireririnninnieniesiienisiens ...190.000 (L2224 R BN (922) L [10/09/2018.
676220 10 6 | OFFICE DEPOT ORD.......ccoooiiiieieeiieeiiceisseissseessssessessssesessesesssnessssenes | veeees N 2,230.000 (€227 TR EORRN (847) L | 10/09/2018.
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678026 5 | OIL STATES INTERNATIONAL ORD.......ccccvvvmrirerinrinierinnicnninerirenissesnnennies | evvivene | ee | cerieerennni230.000 | v 3,284 | 1000014280 | i, 3,284 | oo T894 | oo | e | e (4,409) (4,409) L | 10/09/2018.
679295 5 [|OKTA CLA ORD.....ccocooierriirnerierineenenississessessssessensssesssnsssssesssenssssssnsns | avvinees | one | oveenernenrn 340,000 | oo 21,692 | ........63.800 | ..... 21,692 20,298 1,3% 1,394 L | 10/09/2018.
679580 0 | OLD DOMINION FREIGHT LINE ORD........cocomerierirrereernriserseniesesseesessinssens | eveveees | ee | sveeeeeernnni260.000 | i 32,107 | .......123.490 | ... 32,107 38,024 (6,311) (6,311) L | 10/09/2018.
680033 7 | OLD NATIONAL BANCORP ORD.........cccocuimmriimnniiinniiisnsiisnsisnnisnsiisnniinns | cvnvees | ene | ornenensn800.000 | 9,240 | 100015400 | i 9,240 | oo 12,120 (2,880) (2,880) L [10/09/2018.
680223 4 | OLD REPUBLIC INTERNATIONAL ORD.......ccvuerereerrineerereenenenssniseessessens | evnneins | eoe | errerrnenn80.000 | i 20,159 | .........20.570 | ..... 20,159 19,859 226 226 L | 06/22/2018.
680665 5 [ OLIN ORD.....ovrriiriririinisninsiienieseisssssissssssssessisssensssssssssnssnsssensnnsss. | evvieens | oee | corveeeneeen70.000 | i 13,474 | 100020110 | e, 13,474 16,147 (2,673) (2,673) L | 10/09/2018.
681116 9 | OLLIES BARGAIN OUTLET HLDG ORD........cooomivrirmriinneeseneesneisscenssneiinne | ceveine | eee | vvereennnn 190.000 | i 12,637 | .........66.510 | ... 12,637 17,212 (4,575) (4,575) L | 10/09/2018.
681919 6 | OMNICOM GROUP ORD.........ccoovriririerirnrireissrinersnsiessssenssssissssessssssssssnnnes | eveveees | oee | severerrennnee 180,000 | voviviirinnnnnn 57,127 | 0 73.240 | oo 57,127 38,542 790 790 L | 10/09/2018.
681936 0 | OMEGA HEALTHCARE REIT ORD........cccovcvierirmiereninernerinssnensenessensssssnenses | eevinees | ee | cvvenerenene 190,000 | i 27,769 | .......35.150 | ... 27,769 26,157 1,612 1,612 L | 10/09/2018.
68213N 9 | OMNICELL ORD (L)) [N BN (753) L | 10/09/2018.
682189 5 |ON SEMICONDUCTOR ORD [(G1S7) 1 ORI BRSO (599) L | 10/09/2018.
68235P 8 |ONE GAS ORD [CK25) 1 TR BN (838) L | 10/09/2018.
682680 3 |ONEOK ORD (65,275) (65,275) L | 12/13/2018.
68268W 3 | ONEMAIN HOLDINGS, INC (2,214) (2,214) L | 10/09/2018.
68389X 5 |ORACLE ORD (26,333) (26,333) L | 10/09/2018.
686688 2 |ORMAT TECH ORD (70) (70) L | 10/09/2018.
688239 1 | OSHKOSH ORD (1,859) (1,859) L [10/09/2018.
689648 3 |OTTER TAIL ORD 186 186 L | 10/09/2018.
69007J 6 |OUTFRONT MEDIA ORD. [(G310) ) R BN (610) L | 10/09/2018.
690742 1 |OWENS CORNIING ORD (3,643) (3,643) L | 10/09/2018.
690768 3 |OWENS ILLINOIS ORD (1,050) (1,050) L | 10/09/2018.
691497 9 |OXFORD INDS ORD (0012 RTINS VRN (708) L |10/09/2018.
69318G 6 | PBF ENERGY CL A ORD......cooviiiriririiienisiiesiesississsisssiessessssssnniens (9,274) (9,274) L | 10/09/2018.
69327R 1 |PDC ENERGY ORD . (5,652) (5,652) L | 10/09/2018.
69331C 8 | PG&E ORD......ccooevicririiiiinsieiissiesissississsissiisssenississsssssssssesenens | e | oen | veveenennn2y 100000 | i 49,875 | i, 23.750 | ..... 49,875 81,596 (31,721) (31,721) L | 12/18/2018.
693475 5 |PNC FINANCIAL SERVICES GROUP ORD..........cccccommmvimmmiimnminnnersnnissnnies | eeviies | eoe | corrieenn 1475000 | i 172,442 | L 116.910 | oo 172,442 | o 68,866 (40,386) (40,386) L | 09/30/2011.
69349H 7 |PNM RESOURCES ORD.......cccouriimriieneiinneeienerienesissesessessssesssssessssnssnsnes | eenvens | eee | cvvereensnn320.000 | i 13,149 | 141,090 | ..... 13,149 12,787 362 362 L | 10/09/2018.
693506 7 |PPG INDUSTRIES ORD........oovvrirrrirrrirerinneissessessssssssssssssssssssssssssens | eevvenne | oee | vveernnsnn 970,000 | i 99,163 | ... 102230 | ... 99,163 98,901 262 262 L | 10/09/2018.
69351T B | PPL ORD......coooerrierierieeineenssisensessssssessssisssssssssessssesssssssssssssssssnsnssenes | svsinees | oee | serenernnn 2,832,000 | vovirriririnnnn.80,231 | .......28.330 | ..... 80,231 83,892 (3,662) (3,662) L | 10/09/2018.
69354M 8 | PRAHEALTH SCIENCES ORD........ceocmviiniierierieeerneineisssisesiesessssssssessssens | eveveees | ee | severerrennnn230.000 | voviviiniiinnnnn 21,151 | 100..91.960 | ... 21,151 23,681 (2,530) (2,530) L | 10/09/2018.
69354N 6 |PRAGROUP ORD.......ccooooumiiimiiiniiieseieneiisssessesissssessssesesesssss s 370 | s 4143 | s 5,831 (1,688) (1,688) L |10/09/2018.
69360J 7 |PS BUSINESS PARKS REIT ORD........ccooommiviinnriinneinnienenesneneinsnssssnenisennns. | cerviens | eee | eevrereienenen80.000 | i 10,480 | oo 131.000 | ..... 10,480 10,160 320 320 L | 10/09/2018.
693656 0 [PVHORD.......ccooviiimriiirniinnisnnisnnisnnisnsissnssnssisssssssnssssssssssssssssssnss | onnvens | onn | conneeennnnn280.000 | oo 24,167 | 92.950 | ..... 24,167 35,004 (10,837) (10,837) L | 10/09/2018.
69366J 0 |PTC THERAPEUTICS ORD.......coocvmrvieriirereiieneineneeisenesenesssssesssenesssenesnnnens. | eenveins | eee | vvereenenes 180.000 | 8,178 | 34.320 | .o 6,178 | oo 7,137 [LC1S) 1 TR BN (959) L | 10/09/2018.
69370C 0 [PTC ORD.....ccooiiiiniiiiieririssisnsissiesiesisssnsississsssessessssssssissisensnnss. | evvenes | oee | cevvenrennncd80.000 [ 39,792 | e, 82.900 | ..... 39,792 47,645 (7,853) (7,853) L | 10/09/2018.
693718 8 |PACCAR ORD........coooommiinnniinisnniissniissnissnsisnssssnesssnssssssssssesssnssssnnnes | covvens | ooe | conneennn1,380.000 | v 78,853 | i, 57.140 | ..... 78,853 91,591 (12,737) (12,737) L | 10/09/2018.
69478X 5 |PACIFIC PREMIER BANCORP ORD.........cccoocommrvemmmniimmnninnerinnnrinnneinnnenenees | eenvine | eee | vrereirnnn 180.000 | v d,594 | 11000025520 | e, 594 | i, (2,110) (2,110) L [10/09/2018.
695127 0 |PACIRA PHARMACEUTICALS ORD (407 IR EORRN (702) L | 10/09/2018.
695156 9 |PACKAGING CORP OF AMERICA ORD.........ccocoommivemmrinneeieneensnennssenennnes | cervees | eee | vrerienene370.000 | i 30,880 | ........83.460 | ..... (7,944) (7,944) L | 10/09/2018.
695263 3 |PACW PACWEST BANCORP ORD.......ccoconmmrvimrrimnnrinnneisnressneisnsnesssnnsnens | eevvine | eee | vverrenenn490.000 | i, 16,307 | ......33.280 | ... 16,307 23,520 (7,213) (7,213) L | 10/09/2018.
697435 5 |PALO ALTO NETWORKS ORD........ccocommrriamrirnmerisnerisnniesnneissnessessssnessnnens | eeneens | eee | overeennnee310.000 | oo 58,389 | .......188.350 | ..... 58,389 65,822 | ... | e | s (7,434) (7,434) L | 10/09/2018.
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698354 10 7 | PANDORA MEDIA ORD......cooviiiiiiiriiiieiieniiesisnississesisssiessesississsssssiens | soenens B 1,020.000 | .oooovrerriniinens 8,252 | .ooiveeern8.090 | oo 8,252 | v 9,170 [(CHE) NN BOTRRRN (918) L | 10/09/2018.
69924R 10 8 |PARAMOUNT GROUP REIT ORD.........cccoovimmmrimmmrimnremrnmeeenesrsnenisensessnnns | eeinene [ eor | cerererereenn830.000 | i 10,425 | 012,560 | ... 10,425 12,334 (1,909) .(1,909) L |10/09/2018.
700517 10 5 |PARKHOTELS RESORTS ORD.........cooovemreimmrrimerirreeenseeessesssnnsesnesinnnnes | conereen | e | cevinereennni805.000 | i 20,914 | .......25.980 | ... 20,914 |. 24,969 (4,055) .(4,055) L [10/09/2018.
700658 10 7 |PARK NATIONAL ORD.........cccocoimmmvimmmiiinniiinniinsneisnneissnssssnssssnssssnssssnssnns | onneeee | o | enveeennnennnn0.000 | i 4,248 | 1084950 | s 4248 | oo 5,297 (1,049) (1,049) L | 10/09/2018.
701094 10 4 |PARKER HANNIFIN ORD......ccooovriiriiimriiieneiisceiieneeissesisnsssssssisssssenesnnne | overees | o | ceverereere464.000 | ciiiiiiiinenn69,201 | 1......149.140 | ... 69,201 26,034 (23,404) (23,404) L |06/25/2010.
701877 10 2 |PARSLEY ENERGY CL A ORD......ccccouvirmriirinriinninerirenissisneienninesssenisnesnnies | wovnnies | eoe | voreeeenenn1,060.000 | i 16,939 | .........15.980 | ... 16,939 32,553 (15,614) (15,614) L | 10/09/2018.
703343 10 3 |PATRICK INDUSTRIES ORD......... (2,173) (2,173) L | 10/09/2018.
70338P 10 0 |PATTERN ENERGY GROUP CL A ORD 157 157 L | 10/09/2018.
703395 10 3 |PATTERSON COMPANIES ORD........ccoooommmrircriinnieieneeieceieenenenns (1,283) (1,283) L |10/09/2018.
703481 10 1 |PATTERSON UTI ENERGY ORD (6,697) (6,697) L | 10/09/2018.
704326 10 7 |PAYCHEX ORD (4,713) (4,713) L | 10/09/2018.
70432V 10 2 |PAYCOM SOFTWARE ORD (2,472) (2,472) L | 10/09/2018.
70438V 10 6 |PAYLOCITY HOLDING ORD (1,046) (1,046) L | 10/09/2018.
70450Y 10 3 | PAYPAL HOLDINGS ORD 16,317 ....16,317 L | 12/18/2018.
704551 10 0 |PEABODY ENERGY ORD (1,618) ..(1,618) L | 10/09/2018.
70509V 10 0 |PEBBLEBROOK HOTEL REIT ORD.........cccooevvvmnienae (1,536) ..(1,536) L | 10/09/2018.
705573 10 3 |PEGASYSTEMS ORD.......ccoooommrrirariiicnnes (1,571) .(1,571) L [10/09/2018.
707569 10 9 | PENN NATIONAL GAMING ORD......ccotiemiiiiirrirrirniiessiesiiesiesississsiessinens (4,238) ..(4,238) L | 10/16/2018.
70959W 10 3 |PENSKE AUTOMOTIVE GROUP VTG ORD.........ccccooeumues [U£15) ] SRR BN (785) L | 10/09/2018.
70975L 10 7 |PENUMBRA ORD (1,362) (1,362) L | 10/09/2018.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD... 14.430 | ..... 21,573 |. 27,254 (5,763) (5,763) L | 10/09/2018.
713448 10 8 |PEPSICO ORD 110.480 | .oovvoecei 584,660 | .....oooocvvvenns 446,280 (7,953) (7,953) L [12/18/2018.
71377A 10 3 | PERFORMANCE FOOD GROUP ORD........c.ccoevmurimmrrrerierinnnisiiserirernsinnnis | wovines | eor | ervernnenenid00.000 | i 12,908 | .......32.270 | ... 12,908 12,076 832 832 L | 10/09/2018.
714046 10 9 |PERKINELMER ORD.......coccniririrmerierierrsenineiseriessnensensssnssssssssnenssensnnens | evnsnes | eon | erverenneeenid35.000 | o 34,169 | .........78.550 | ..... 34,169 |. 32,453 245 245 L | 10/09/2018.
715347 10 0 |PERSPECTA ORD.......cccoceummiiniiniiiciininenississisesissiississississsssessssssssnnns | onveee | eoe | cenrinneeend70.0000 | i ,815 | 000 17.220 | i 9,815 | oo 14,569 (4,754) ..(4,754) L | 10/09/2018.
717081 10 3 |PFIZER ORD......oeverinreiceirrirsrieriesniensenesssessssssssssessensssessssssssssessessesess | oneene | eoe | oeeeene19,883.000 | vovvvnecene....867,893 | .........43.650 | ........ 867,893 323,709 147,731 147,731 L | 09/30/2011.
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD ....5,462.000 ....364,643 (176,953) (176,953) L |08/08/2018.
718546 10 4 |PHILLIPS 66 ORD ..129,139 | ... (32,698) (32,698) L | 10/09/2018.
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT........ccooooimrvimmmrimnniinnneinnneinensissnsisnnnins | coverees | o | eeerenn 16,000,000 | oo 673,760 | ... 42110 | 673,760 | ...ooovvvrnnenne 779,613 (160,078) (160,078) L | 04/11/2018.
71943U 10 4 |PHYSICIANS REALTY REIT ORD........cocooiniinriiimririienisrinniessisssienisnisniiens | evienes | ooe | corieeeneenne 130,000 | i 11,702 | ...l 16.030 | e 11,702 | . 12,191 (489) | .vvoeeiiierieriens [ e (489) L | 10/09/2018.
720190 20 6 |PIEDMONT OFFICE REIT CL AORD... cervrnnernnnnnsnessssnensns | oo | 310,000 8,690 | 1 17.040 | 8,690 | ..o 9,547 [CC157 1 SRR EORRN (857) L | 10/09/2018.
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD........ccoovcmmrvimmmeimaneeieneeiecnnerenniinnens [ coeneee [ eoe | cereiereneenn300.000 | v 13,830 | .......46.100 | ... 13,830 18,003 (4,173) (4,173) L [10/09/2018.
723484 10 1 |PINNACLE WEST ORD....ccovtvumrimrrireririiiierinerienienesssessssssssessenessssssssns | wovnres | ene | eveerennennid890.000 | ciiiiiienee... 38,340 | .........85.200 | ..... 38,340 24,263 139 139 L | 10/09/2018.
723787 10 7 |PIONEER NATURAL RESOURCE ORD .77,597 (33,282) (33,282) L | 10/09/2018.
724479 10 0 |PITNEY BOWES ORD ...4,433 [(G151) 1 IR BRSO (683) L | 10/09/2018.
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT.. (38,812) (38,812) L | 12/12/2018.
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD (95,240) (95,240) L [12/12/2018.
72703H 10 1 |PLANET FITNESS CL A ORD....ccccooiimiiiimriinrineisssisseisssssssssenssennienans 1,743 1,743 L [10/09/2018.
727493 10 8 |PLANTRONICS ORD (2,794) (2,794) L | 10/09/2018.
72766Q 10 5 |PLATFORM SPECIALTY PRODUCTS ORD.......ccccovveerirnens . (1,184) (1,184) L | 10/09/2018.
729132 10 0 [PLEXUS ORD.......coiiiiiciiiceiiceiisseiisesisesesisesssesissssss s (IO IR IO (408) L | 10/09/2018.
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731068 10 2 | POLARIS INDUSTRIES ORD.........ccocemrinirierierirriinnisnierienissesssnississiiennes | onveee | oo | veverrieerenni230.000 | covviiiiirnnnnnn 17,636 | i 76.680 | ... 17,636 | . 21,944 (4,308) ..(4,308) L | 10/09/2018.
73179P 10 6 |POLYONE ORD.........ccooovurriinreiiemerienniinnenisnesisnesessesssnssssssssssssesssssnsnsens | coneeens | e | cvvineneensi320.000 | oo 9,152 | i 28.600 | ...oooooovvrnnenne 9,152 | oo 12,736 (3,584) ..(3,584) L | 10/09/2018.
73278L 10 5 |POOL ORD.....ccomrirriiiieinerinsiineisesiseesssssssssesssesssssssssssssssesssssssssssssssnssnns | evnnnns | eoe | ervvenennennns 190.000 | civiviiiniinnnnnn 22,298 | .......148.650 | ... 22,298 19,657 1,747 1,747 L | 10/09/2018.
733174 70 0 |POPULAR ORD......ccocoimmriiirniiinniiinnisnnisnsisssisssssssssssssnsssssssssnsssnssnnnss | conneeee | o | coennnnernn400.000 | i 18,888 | e 47220 | ..... 18,888 20,800 (1,912) (1,912) L | 10/09/2018.
736508 84 7 |PORTLAND GENERAL ELECTRIC ORD.......ccooomuriememvireneireneiersneireneirsnennns | woveeees | e | evvirereerei390.000 | oo 16,048 | e 45.850 | ..... 16,048 | . 16,408 (BB1) [ coveoeevereerirceieeeiins | crvviereiiereiieees (361) L [10/09/2018.
737010 10 8 |PORTOLA PHARMACEUTICALS ORD........ccooovirverimiinnninrineiinnineniennniens [ ovveee [ e | vveerieerenn260.000 | oo 5,075 | e 19.520 | oo 5,075 | v 6,292 (1,217) (1,217) L | 10/09/2018.
737446 10 4 |POST HOLDINGS ORD........cocoomvriimrinnrienninneinneissnesssnesssnsssenssnnssnnnenes | covneees | e | evvineneersni200.000 | i 23,174 | 89.130 | ..... 23,174 24,726 (1,552) (1,552) L | 10/09/2018.
737630 10 3 |POTLATCHDELTIC ORD........cocvmririririninrisninninsiienissisniisssssssenisnesniens | wovenes | eon | vvvveriennreni240.000 | o 7,594 | 1000 31,640 | oo 7,594 | (1,541) (1,541) L | 10/09/2018.
739276 10 3 |POWER INTEGRATIONS ORD 360 360 L | 10/09/2018.
7405IN 10 2 |PREMIER CLAORD...... (1,840) .(1,840) L | 10/09/2018.
74112D 10 1 |PRESTIGE CONSUMER HEALTHCARE ORD..........cccccouvuuuee (1,564) (1,564) L | 10/09/2018.
74144T 10 8 | T ROWE PRICE GROUP ORD (12,564) (12,564) L | 10/09/2018.
741511 10 9 |PRICESMART ORD (1,574) (1,574) L | 10/09/2018.
74164M 10 8 | PRIMERICA ORD (3,998) (3,998) L | 10/09/2018.
74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD (22,724) (22,724) L | 10/09/2018.
74267C 10 6 |PROASSURANCE ORD 210.000 (1,203) .(1,203) L | 10/09/2018.
742718 10 9 |PROCTER & GAMBLE ORD ....8,068.000 323 323 L [09/21/2015.
743312 10 0 |PROGRESS SOFTWARE ORD.........cccommiiiinniiiierieiieninnenns 180.000 340 340 L | 10/09/2018.
743315 10 3 |PROGRESSIVE ORD (8,775) .(8,775) L | 10/09/2018.
74340W 10 3 |PROLOGIS REIT......cooirrimriimeinreiinreiieseiissessssssissssssssssssssssssssssssnnens | convies | oee | oeereensni 2,032,000 | covviiririnrnnn 148,679 | 11058720 | oo 148,679 | oo 164,476 (15,797) (15,797) L |10/09/2018.
743424 10 3 |PROOFPOINT ORD.......cocommriiiniiinnienneissniissnisssiissnessssssssnssssnssssnssnnnes | connnees | o | coenennenni200.000 | i 16,762 | .......83.810 | ... 16,762 19,060 (2,298) (2,298) L | 10/09/2018.
74347TM 10 8 |PROPETRO HOLDING ORD (1,688) (1,688) L |10/09/2018.
743606 10 5 |PROSPERITY BANCSHARES ORD (2,270) (2,270) L | 10/09/2018.
743713 10 9 |PROTO LABS ORD (2,677) (2,677) L | 10/09/2018.
74386T 10 5 |PROVIDENT FINANCIAL SERVICES ORD (7 | NN VN (122) L | 10/09/2018.
744320 10 2 |PRUDENTIAL FINANCIAL ORD (41,497) (41,497) L | 10/09/2018.
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD (19B) | cvveoeeverrerirreeirererins | ceviiereiiereiieees (196) L [10/09/2018.
74460D 10 9 |PUBLIC STORAGE REIT ORD........ccccomurimriririranes (1,535) (1,535) L | 03/27/2018.
745867 10 1 |PULTEGROUP ORD....... 2,205 2,205 L | 10/09/2018.
74587V 10 7 |PUMABIOTECHNOLOGY ORD........ (2,536) ..(2,536) L | 10/09/2018.
74624M 10 2 |PURE STORAGE CL A ORD (4,891) ..(4,891) L | 10/09/2018.
747316 10 7 |QUAKER CHEMICAL ORD.......coooiiiiiiiirrieicniiecesiesesiesesiesesseseseesesesecesens (1,053) ..(1,053) L [10/09/2018.
74733V 10 0 |QEP RESOURCES ORD (5,843) ..(5,843) L [10/09/2018.
74736A 10 3 |QTSREALTY CL AREIT ORD (1,106) ..(1,106) L [10/09/2018.
74736K 10 1 |QORVO ORD (6,946) ..(6,946) L | 10/09/2018.
74736L 10 9 |Q2HOLDINGS ORD (V23 D TN IR (251) L |10/09/2018.
747525 10 3 |QUALCOMM ORD (62,323) (62,323) L [10/09/2018.
74758T 30 3 |QUALYS ORD (99) (99) L [10/09/2018.
74762E 10 2 |QUANTA SERVICES ORD (1,415) (1,415) L [10/09/2018.
74834L 10 0 |QUEST DIAGNOSTICS ORD............. 39,137 (9,728) (9,728) L | 06/22/2018.
74838J 10 1 JQUIDEL ORD.......ccovrriiniinrinrisniinsissiissssssnsssssssssinsssnsssssssssssssssssssnns. | sosvenes | oon | oenveennnenns 180.000 | v 6,347 | 11048820 | i, 6,347 (2,023) (2,023) L | 10/09/2018.
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749607 10 7 |RLIORD......cooiticririrvcrierinrinnssiesienisssnsissniessessssssssissssessenssessennees | sovnns | enn | evvenreneenens 190.000 | i 10,349 | 1........68.990 | ..... 10,349 11,525 (1,176) (1,176) L | 10/09/2018.
74965L 10 1 |RLJLODGING REIT ORD 11,316 14,594 (3,278) (3,278) L | 10/09/2018.
74967X 10 3 |RHORD ..8,387 778 778 L | 10/09/2018.
749685 10 3 |RPMORD.....ccooiiiiririinirierierinressissnieniesesesesssissssessessssessessssssssssssessnens | eovnnes | eoe | ereerennenne325.000 | v 30,860 | .........58.780 | ..... 30,860 2,543 2,543 L | 10/09/2018.
750236 10 1 |RADIAN GROUP ORD (3,156) (3,156) L [10/09/2018.
751212 10 1 |RALPH LAUREN CL A ORD 103.460 (5,344) (5,344) L | 10/09/2018.
75281A 10 9 |RANGE RESOURCES ORD.........cooovrvimrinrriieneeieneeienesisnesisnnsissnesesnennnes | covnnens | o | eevrereersni880.000 | oo 8,135 | 9.570 (7,582) (7,582) L | 10/09/2018.
753422 10 4 |RAPID7 ORD. (57 1 NN BN (567) L | 10/09/2018.
754212 10 8 |RAVEN INDUSTRIES ORD (1,396) (1,396) L | 10/09/2018.
754730 10 9 |RAYMOND JAMES ORD (10,823) (10,823) L | 10/09/2018.
754907 10 3 |RAYONIER REIT ORD (1,694) (1,694) L | 06/23/2017.
755111 50 7 |RAYTHEON ORD (29,463) (29,463) L | 07/27/2017.
75524B 10 4 |RBC BEARINGS ORD (1,988) (1,988) L | 10/09/2018.
75605Y 10 6 |REALOGY HOLDINGS ORD......... (2,445) (2,445) L | 10/09/2018.
75606N 10 9 |REALPAGE ORD........cccooisiiiriinricniiciiniiniissississiesisssissississsssessssssnsins | svveees | ooe | corieeereennni280.000 | i 13,493 | L......48.190 | ..... 13,493 (2,724) (2,724) L | 10/09/2018.
756109 10 4 |REALTY INCOME REIT ORD corrrrnennnsnsnsnsnns || | 1,168,000 | i 73,442 | ...63.040 | 73,442 8,292 8,292 L | 10/09/2018.
75615P 10 3 |REATA PHARMACEUTICALS CL A ORD......ccoomiiriririiriieneiereieseneieesenenas ((CEET) RTINS VRN (650) L [10/09/2018.
756577 10 2 |RED HAT ORD 33,682 33,682 L | 10/09/2018.
75700L 10 8 |RED ROCKRESORTS CL A ORD (1,102) (1,102) L | 10/09/2018.
75737F 10 8 |REDFIN ORD (564) | ..cvooevieeiierieniens [ e (564) L | 10/09/2018.
758075 40 2 |REDWOOD REIT ORD . [14)] [N BORRN (373) L | 10/09/2018.
758750 10 3 |REGAL BELOIT ORD.........ooriiireiimreiimceiieseiiereseeseseeseseesessssesseseseesssessenes (2,127) (2,127) L |10/09/2018.
758849 10 3 |REGENCY CENTERS REIT ORD......cocoormmrvimmmreieerimnrinnrinnnssssssssnssnssnens | vneeeen | e | evvrnerrrnnn810.000 | o 35,795 | .........58.680 | ... 35,795 (3,282) (3,282) L | 10/09/2018.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD (6,093) (6,093) L | 10/09/2018.
75901B 10 7 |REGENXBIO ORD (2,641) (2,641) L | 10/09/2018.
7591EP 10 0 |REGIONS FINANCIAL ORD (20,201) (20,201) L | 10/09/2018.
759351 60 4 |REINSURANCE GROUP OF AMER ORD. (2,988) (2,988) L [10/09/2018.
759509 10 2 |RELIANCE STEEL ORD (4,768) (4,768) L | 10/09/2018.
75970E 10 7 |RENASANT ORD (1,955) (1,955) L | 10/09/2018.
759916 10 9 |REPLIGEN ORD (1) R [ (195) L | 10/09/2018.
760759 10 0 |REPUBLIC SERVICES ORD.......cccccoovvmmmrirmrnriannnns 797 797 L | 12/18/2018.
761152 10 7 |RESMED ORD. 10,071 10,071 L [10/09/2018.
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD 1,848 1,848 L | 01/04/2017.
76131IN 10 1 |RETAIL OPPORTUNITY INVEST REIT ORD (1,157) (1,157) L | 10/09/2018.
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD (1,246) (1,246) L | 10/09/2018.
76169B 10 2 |REXNORD ORD......cccooovmmriirniincriinnrisnnissniissnisssniessssssssssssnssssnsssnnssnnns | conenees | o | covennnnersn420.000 | civiiviiiiinirnnn9,639 | 10000022.950 | oo 9,639 | i 12,810 (3,171) (3,171) L | 10/09/2018.
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD 11,862 (958) | coveveeverrererrerieeniins | e (958) L [10/09/2018.
76680R 20 6 |RINGCENTRAL CL A ORD 22,086 173 173 L | 10/09/2018.
770323 10 3 |ROBERT HALF ORD 31,266 (4,015) (4,015) L | 10/09/2018.
773903 10 9 |ROCKWELL AUTOMAT ORD 43,126 (15,756) (15,756) L | 10/09/2018.
775133 10 1 |ROGERS ORD .9,375 (2,441) (2,441) L | 10/09/2018.
77543R 10 2 |ROKU CLAORD.. 10,967 (5,758) (5,758) L | 10/09/2018.
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775711 10 4 |ROLLINS ORD......oooviiieiiiiiieiininniiesiesiesisiss e sisssisssssenes. | soenens B [ 495.000 | .....cccoorrer..e.. 17,870 | .........36.100 | ..... 17,870 1,569 1,569 L | 06/22/2018.
776696 10 6 |ROPER TECHNOLOGIES ORD................. 406.000 ....108,207 2,157 2,157 L | 12/18/2018.
778296 10 3 |ROSS STORES ORD 1,499.000 . 124717 (2,004) ..(2,004) L | 10/09/2018.
780287 10 8 |ROYAL GOLD ORD 260.000 | ..o 22,269 | .........85.650 | ... 22,269 2,844 2,844 L | 10/09/2018.
783549 10 8 |RYDER SYSTEM ORD.......ccooovimmrvimmriiinrriieneiseniiseneissnessssesssssesssenessenssnnnes | coneneen | e | eevineneenei210.000 | i 10,112 | 48,150 | e 10,112 (4,490) (4,490) L [10/09/2018.
78377T 10 7 |RYMAN HOSPITALITY PROP REIT ORD........cocvumrimnrinnireiieninerirenisnienniens | evvvnes | eon | ervnrnnennd170.000 | oo 11,337 | .......66.690 | ... 11,337 (2,785) (2,785) L | 10/09/2018.
783859 10 1 |SAND T BANCORP ORD........cccocoimmmremnmririnreseneensnessnnesssnesssensssnnssssnesnnnes | oneeens | e | eovenereensns130.000 | oo 4,919 | 1000.37.840 | oo 4,919 [(G1) 1 SRR BRI (653) L | 10/09/2018.
78409V 10 4 | S&P GLOBAL ORD ....149,547 (15,743) (15,743) L | 10/09/2018.
78410G 10 4 |SBA COMMUNICATIONS CL A REIT ORD.......ccocommvrimmmrimnnresnnrisnneeesneeneneens | eoevene [ eoe | cererrenen 460,000 | oo 74,469 | .....161.890 | ... 74,469 2,778 2,778 L | 10/09/2018.
784117 10 3 | SEIINVESTMENTS ORD........ccovvvmirrcrirrireirneiserieniensssensssisssssessesssssssennens | evnneens | eoe | ervverennennn530.000 | o 24,486 | .........46.200 | ..... 24,486 (11,968) (11,968) L | 10/09/2018.
78440X 10 1 |SLGREENRLTY REIT ORD.....cccooosmviimriiinniisnnisnneissnsissnsissnsssssnsssnnsennns | connneee | | cvvennnrenni380.000 | i 26,096 | .........79.080 | ... 26,096 (5,382) (5,382) L |10/09/2018.
78442P 10 6 |SLMORD (4,270) .(4,270) L | 10/09/2018.
78454L 10 0 |SMENERGY ORD....... (7,476) (7,476) L | 10/09/2018.
784635 10 4 |SPXORD [(G151:) 1 SR BRI (658) L | 10/09/2018.
78463M 10 7 |SPS COMMERCE ORD (A21) | oo | e (421) L | 10/09/2018.
78467J 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD, (6,632) .(6,632) L | 10/09/2018.
78469X 10 7 |SPXFLOW ORD (2,888) .(2,888) L [10/09/2018.
78470V 10 8 |SRC ENERGY ORD (4,336) (4,336) L | 10/09/2018.
78486Q 10 1 |SVB FINANCIAL GROUP ORD (26,489) (26,489) L |10/09/2018.
78573L 10 6 |SABRAHEALTH CARE REIT ORD (4,423) .(4,423) L | 10/09/2018.
78573M 10 4 |SABRE ORD (2,887) .(2,887) L | 10/09/2018.
78648T 10 0 | SAFETY INSURANCE GROUP ORD (VA1) TR BN (218) L |10/09/2018.
78667 10 8 | SAGE THERAPEUTICS ORD (5,728) (5,728) L | 10/09/2018.
78709Y 10 5 |SAIAORD (1,053) (1,053) L | 10/09/2018.
78781P 10 5 | SAILPOINT TECHNOLOGIES HOLDINGS ORD (LX) 1 RN BTN (951) L | 10/09/2018.
79466L 30 2 | SALESFORCE.COM ORD (28,619) (28,619) L | 10/09/2018.
79546E 10 4 |SALLY BEAUTY HOLDINGS ORD..........ccccouemucee (KK RTINS VRN (333) L [10/09/2018.
800013 10 4 | SANDERSON FARMS ORD (86) (86) L | 10/09/2018.
800363 10 3 | SANDY SPRING BANCORP ORD......... (1,027) (1,027) L | 10/09/2018.
800677 10 6 | SANGAMO THERAPEUTICS ORD........ccccoovvrvvrrins (1,016) (1,016) L | 10/09/2018.
801056 10 2 | SANMINA ORD (V) TSR BRI (211) L | 10/09/2018.
80283M 10 1 | SANTANDER CONSUMER USA HOLDINGS ORD (902) | covooeevereerireriererins | e (902) L [10/09/2018.
803607 10 0 | SAREPTA THERAPEUTICS ORD.......... (5,013) (5,013) L | 10/09/2018.
80589M 10 2 |SCANAORD................. 5,876 5,876 L [10/09/2018.
806407 10 2 |HENRY SCHEIN ORD.........cosiviomiiimriiieiiseiseesssssessesessessssssssssssssssssiees (AB3) | covooeveeerieeiieeniins | v (463) L [10/09/2018.
806857 10 8 | SCHLUMBERGER ORD 331,027 (133,516) (133,516) L | 12/18/2018.
808513 10 5 |CHARLES SCHWAB ORD 245,246 (50,055) (50,055) L [10/09/2018.
808625 10 7 | SCIENCE APPLICATIONS INTERNATIAL ORD.........cccoovvmmmiiiriinniisnninnies 12,913 (2,084) (2,084) L | 10/09/2018.
810186 10 6 |SCOTTS MIRACLE GRO ORD 12,443 (2,610) (2,610) L | 10/09/2018.
811707 80 1 | SEACOAST BANKING OF FLORIDA ORD........ccccmmiuriiiniiniiinnieiieniesiieniians (7Y R [ (623) L | 10/09/2018.
81211K 10 0 |SEALED AIR ORD (1,709) (1,709) L | 10/09/2018.
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812578 10 2 | SEATTLE GENETICS ORD.....cooivuuiiiiniiierierinriississiiesiesissesssissiiesienes 32,186 [ oo | e | e (7,822) (7,822) L | 10/09/2018.
81282V 10 0 |SEAWORLD ENTERTAINMENT ORD ..6,420 (1,560) (1,560) L | 10/09/2018.
81618T 10 0 | SELECT INCOME REIT ORD ,298 (4,722) (4,722) L | 10/09/2018.
81619Q 10 5 |SELECT MEDICAL HOLDINGS ORD L1714 (1,114) (1,114) L [10/09/2018.
816300 10 7 |SELECTIVE INSURANCE GROUP ORD . 14,382 (BBB) [ cvvvveeveveererrerirrenins | crviiereiieneiieees (366) L [10/09/2018.
81663A 10 5 |SEMGROUP CLA ORD......cccocvimriieinninirirerieninnnisnissienesisnsssessssnissssssssinns | covvnes o | 000000e58,310.000 | vvviiinerrnnn 762,172 | 0000 13.780 | oo 762,172 | oo 1,353,130 (754,007) (754,007) L | 12/12/2018.
816850 10 1 |SEMTECH ORD......ccoooiiiiiicriinriiecisesissseiseseissnessssesssnesssnsssssnesssnssnnnes | covenees | o | cerinereereni200.000 | oo 11,926 | .......45.870 | ... 11,926 |. 13,200 (1,274) .(1,274) L | 10/09/2018.
816851 10 9 | SEMPRAENERGY ORD....c.ceecmriiimiiniricririnniinsinnisenenississississssssienes [ eovnnies | enn | cveernnnnnn360.000 | i 103,862 | ......108.190 | oooevneae 103,862 | ..ovvvvrirrirns 88,288 (1,143) ..(1,143) L | 10/09/2018.
81721M 10 9 | SENIOR HOUSING REIT ORD.......cccoomivriinrinceiinnieinneesnneessneessnessseessenenes | covenens | o | covieereereni 980,000 | oo 11,134 | 11720 | 11,134 |. 16,103 (4,969) ..(4,969) L | 10/09/2018.
817257 10 0 |SENSIENT TECH ORD.....cccosvuviiiniinciiciiienissicnsinsicsssnissssessississssessienss | vneees [ eon | eenrinennen 170,000 | i 9,495 | 100055.850 | oo 9,495 | oo 13,110 (3,616) ..(3,616) L | 10/09/2018.
81752R 10 0 | SERITAGE GROWTH PROPERTIES CL A ORD.........cccoovvmmmriimmriinnniinnniinnes [ covnene [ oo | crriernnnen 130,000 | 4,203 1 000032.330 | i 4,203 | oo 6,219 (2,016) .(2,016) L | 10/09/2018.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD.........cccoovemmmvirmmerrenmrrennirane | overeen | o | ceirereeenen700.000 | i 28,182 | ........40.260 | ... 28,182 29,227 (1,200) ..(1,200) L | 10/09/2018.
81761R 10 9 |SERVICEMASTER GLOBAL HOLDINGS ORD (3,937) ..(3,937) L | 10/09/2018.
81762P 10 2 | SERVICENOW ORD.......cooriiiriiireiiceeeesesiesesisesssesessssesssesessssesessesenes (2,056) ..(2,056) L |10/09/2018.
81768T 10 8 | SERVISFIRST BANCSHARES ORD (1,141) .(1,141) L | 10/09/2018.
819047 10 1 | SHAKE SHACK CL A ORD (1,471) .(1,471) L | 10/09/2018.
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT..... (504,216) (504,216) L |06/28/2017.
82312B 10 6 |SHENANDOAH TELECOMMUNICATIONS ORD.......ovvueriiririerireririirriiniiines 929 929 L | 10/09/2018.
824348 10 6 | SHERWIN WILLIAMS ORD (7,879) (7,879) L | 10/09/2018.
82568P 30 4 |SHUTTERFLY ORD (2,760) (2,760) L | 10/09/2018.
82669G 10 4 |SIGNATURE BANK ORD (2,858) (2,858) L | 10/09/2018.
826919 10 2 |SILICON LABORATORIES ORD (8B4) | coveoeeveeerireiiereiins | e (884) L |10/09/2018.
827048 10 9 | SILGAN HOLDINGS ORD [(G01S) 1 S OOORORRIRION BRSO (609) L | 06/22/2018.
828730 20 0 |SIMMONS FIRST NATIONAL CL A ORD (1,897) (1,897) L | 10/09/2018.
828806 10 9 | SIMON PROP GRP REIT ORD......... (4,467) (4,467) L | 06/22/2018.
829073 10 5 | SIMPSON MANUF ORD........oooimiiimiiimiiiniiisseiisesissssesssseesssesesessesenens (2,434) (2,434) L [10/09/2018.
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD (809) [ coveveevereerirrerireeiins | e (809) L [10/09/2018.
82968B 10 3 |SIRIUS XM HOLDINGS ORD (2,496) (2,496) L | 10/09/2018.
82981J 10 9 |SITE CENTERS ORD [CC115) 1 TR BN (868) L | 10/09/2018.
82982L 10 3 | SITEONE LANDSCAPE SUPPLY ORD (1,986) ..(1,986) L | 10/09/2018.
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD (2,988) ..(2,988) L | 10/09/2018.
830566 10 5 | SKECHERS USA CL A ORD . 14,342 (1,982) ..(1,982) L [10/09/2018.
830879 10 2 |SKYWEST ORD.......cccoooimmriiirriiinniinniisnniissnisnsssssnsissnsssssssssnssssssnnsnnns | onnneee | o | evennnnennni200.000 | coiiiiiiiiinnrnnn8,894 | i 44470 | i 8,894 | 10,538 (1,644) ..(1,644) L | 10/09/2018.
83088M 10 2 | SKYWORKS SOLUTIONS ORD.........ccoovvvmrrieerrrenas 60,307 (16,478) (16,478) L | 10/09/2018.
831865 20 9 |AOSMITHORD 29,995 (9,129) (9,129) L | 10/09/2018.
832696 40 5 |JM SMUCKER ORD 35,292 (9,968) (9,968) L | 10/09/2018.
833034 10 1 |SNAP ON ORD 23,640 (6,824) .(6,824) L [10/09/2018.
835495 10 2 | SONOCO PRODUCTS ORD 16,582 (3) (3) L | 06/23/2017.
835898 10 7 |SOTHEBYS ORD [115) ) TR BN (536) L | 10/09/2018.
838518 10 8 |SJERSEY INDS ORD (2,919) (2,919) L | 10/09/2018.
840441 10 9 |SOUTH STATE ORD (3,039) (3,039) L | 10/09/2018.
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842587 7 | SOUTHERN ORD........ovviririiiniinniienienissiisssisssiessenssssessssssssnsssessesen | evvnnes | oer | ervenrreen 3,968,000 | civviiiienrnnnrn 156,575 | 10ini43.920 | oo 146,343 | oo | e 6,540 | ..o (7,075) (7,075) L | 10/09/2018.
84265V 5 | SOUTHERN COPPER ORD.........cccccosmvinrinriinriinrincssisnisnssssisssssssssisnsss | sevenee | G [ virieenennn 330,000 | 10,154 | 11030.770 | e, 13,936 (3,782) (3,782) L | 10/09/2018.
844741 8 | SOUTHWEST AIRLINES ORD.. 52,819 (25,079) (25,079) L | 10/09/2018.
844895 2 | SOUTHWEST GAS HOLDINGS ORD 15,593 (1,058) ..(1,058) L | 10/09/2018.
845467 9 | SOUTHWSTN ENER ORD 13,651 (5,570) ..(5,570) L | 10/09/2018.
84652) 3 | SPARK THERAPEUTICS ORD .5,922 (1,225) ..(1,225) L | 10/09/2018.
84763A 8 | SPECTRUM PHARMACEUTICALS ORD.. ..6,000 (2,500) ..(2,500) L | 10/09/2018.
84790A 5 | SPECTRUM BRANDS HOLDINGS ORD... 11,429 (4,658) ..(4,658) L | 10/09/2018.
848574 9 | SPIRIT AEROSYSTEMS HLDGS A ORD 37,162 (6,884) ..(6,884) L | 10/09/2018.
848577 2 | SPIRIT AIRLINES ORD 11,837 3,802 3,802 L | 10/09/2018.
84857L 1 | SPIRE ORD 14,147 (72) (72) L | 10/09/2018.
84860W 0 | SPIRIT REALTY CAPITAL REIT ORD 13,719 (1,522) (1,522) L | 10/09/2018.
848637 4 | SPLUNK ORD 60,430 383 383 L | 10/09/2018.
85207U 5 | SPRINT ORD 17,028 (1,663) .(1,663) L | 10/09/2018.
85208M 2 | SPROUTS FARMERS MARKET ORD..........ccccosiiemmiinniinnieniiniisnisniiessisniens | cvvieees | oe | eerienrennn00.000 | i 11,755 | 1023510 | e, 13,370 (1,615) (1,615) L | 10/09/2018.
852234 3 |SQUARE CL A ORD........ccovriririnrinsinsisnisisnisssisssssssssssssssssssssssnssnnss | soenee | oon | eeveennnn 1,180,000 | iiiicincen....64,504 | ........56.090 | ... 99,107 (34,604) (34,604) L |10/09/2018.
852312 5 | STAAR SURGICAL ORD (1,654) (1,654) L | 10/09/2018.
85254) 2 | STAG INDUSTRIAL REIT ORD [CC15) 1 ORI BTSRRI (853) L | 10/09/2018.
852857 0 | STAMPS.COM ORD........coooviirimimiiimniinsiisisssssssssssssssissssines (4,046) (4,046) L | 10/09/2018.
854231 7 | STANDEX INTL ORD (1,975) (1,975) L | 10/09/2018.
854502 1 | STANLEY BLACK AND DECKER ORD. (15,035) (15,035) L | 03/01/2010.
855244 9 | STARBUCKS ORD........ccoririinriiciinninsiissiississisissississssesssssssisssssssssssensienns | wovenns | onn | seveenneenn,952.000 | iiiin.318,909 | .........64.400 | oo 148,479 33,831 33,831 L | 10/09/2018.
85571B 5 | STARWOOD PROPERTY REIT.......ccccoviiverimriniinninninerienineisssnissisesiieniinns | evvieens | ee | cerveerenns880.000 | i 17,345 | 11019710 | e, 19,738 (2,394) (2,394) L | 06/22/2018.
857477 3 | STATE STREET ORD....ccooovviriiirisriniinnisrississississssssssssssissssssssssssnns | svveees | oon | eeieennnn 1,610,000 | . 95,236 | ........83.070 | ... 130,419 (35,183) (35,183) L | 10/09/2018.
858119 0 | STEEL DYNAMICS ORD.....ccosvvriiriiniricninniniisnsissiisesiesisssissississsssinneenns | evvieees | oe | corieennennn10.000 | 27,336 | ........30.040 | ... 40,804 (13,468) (13,468) L | 10/09/2018.
858155 3 | STEELCASE CLA ORD......ccocovriimriinriniinnisniinsisniesssnssssissssssssssssnnsnnsens | soienes | one | cvvveenieenrn 340,000 | i 5,042 | 114830 | e 5,950 [LCILS) 1 RO BTN (908) L | 10/09/2018.
858586 0 [ STEPAN ORD.....oovviriiciinniiniiisnississiississsiissississsssssssssssssssssssesssnssnns. | s | oon | censvenninnnnnn80.000 | i 5,920 | 1074000 | i 5,920 | i 6,781 (BB1) [ coveoeevererireerirreiins | crvviereiiereiieces (861) L | 10/09/2018.
858912 8 | STERICYCLE ORD.......ovvrririeririiriinniserierissisnsissiiesiesisssssssisnisssssinssiens. | evvieees | ooe | corvrerenrn330.000 | i 12,108 | ........36.690 | ... 17,863 (5,755) (5,755) L | 10/09/2018.
85917A 0 | STERLING BAN ORD......everrririnerierirneeseesssisensessssessensssssssnsesssssssessssnens | svvinees | one | sveernernnen00.000 | oo 14,859 | ... 16.510 | .... 20,124 (5,265) (5,265) L | 10/09/2018.
860630 2 | STIFEL FINANCIAL ORD.........ccouvierimriiiiniinniseiieniessissnissiisssiisssssssseninnies | evvieens | oe | corieenensn00.000 | i 11,183 | 10041420 | e, 13,827 (2,643) (2,643) L | 10/09/2018.
862121 0 | STORE CAPITAL ORD.......ccccvvvumiimirierirerereesneissrsessessssessenssssssessesssssssenes | svsnees | oee | cvvvvereenne 148,000 | i 21,091 | 100028310 | oo 21,171 (80) (80) L | 10/09/2018.
86272C 3 | STRATEGIC EDUCATION ORD ....10,366 (1,292) ..(1,292) L | 10/09/2018.
863667 1 | STRYKER ORD (2,176) .(2,176) L | 10/09/2018.
866082 0 | SUMMIT HOTEL PROPERTIES REIT ORD (1,394) ..(1,394) L | 10/09/2018.
86614U 0 |SUMMIT MATERIALS CL A ORD (2,052) ..(2,052) L | 10/09/2018.
866674 4 | SUN COMMUNITIES REIT ORD 490 490 L | 10/09/2018.
866942 5 | SUN HYDRAULICS ORD (1,965) (1,965) L | 10/09/2018.
86771W 5 | SUNRUN ORD (Y0 NN EORN (577) L | 12/18/2018.
867892 1 | SUNSTONE HOTEL INVESTORS REIT ORD.......cocccomvvmriinninrisniinniinsinniiens | oniens oo [ rreeennnn910.000 | 11,839 | 113,010 (2,330) (2,330) L | 10/09/2018.
867914 3 | SUNTRUST BANKS ORD.......ccvvuririiriiniiisiierisnisniississsiessssissnssessssssnns | evveees | oe | sereeennen 1,870,000 | i, 94,323 | .........50.440 | ..... 124,748 (30,425) (30,425) L | 10/09/2018.
868157 8 | SUPERIENER SVCS ORD.......ccccovmiimiiriniinnisniinsisnnssssissisisssssssssnnnnes | soienes | onr | ovrieenieennn810.000 | coviiiciiiiniinnn2,044 | 10003350 | s 6,600 | oo | e | s (4,557) .(4,557) L | 10/09/2018.
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868459 10 8 | SUPERNUS PHARMACEUTICALS ORD........coccovmrimmrimniverirerinnisnineniinnnnenes [ wovenee | e | ervvernnnen190.000 | civiiiiviiiiinnnn8,312 | 1000000.33.220 | v 8,312 | s 8,964 (2,652) (2,652) L | 10/09/2018.
871503 10 8 | SYMANTEC ORD 49,999 (2,573) (2,573) L | 10/09/2018.
87157D 10 9 |SYNAPTICS ORD ..5,390 (1) 1 RN BN (181) L | 10/09/2018.
871607 10 7 |SYNOPSYS ORD 45,357 (1,096) (1,096) L | 10/09/2018.
87161C 50 1 | SYNOVUS FINANCIAL ORD........cosmviemrieirreririeniseiiesssiesesieseseessseeseseenenes 20,948 (6,233) (6,233) L [10/09/2018.
87162W 10 0 [SYNNEX ORD 12,723 211 211 L | 12/18/2018.
87165B 10 3 | SYNCHRONY FINANCIAL ORD.............. . 93,480 (23,100) (23,100) L | 10/09/2018.
87166B 10 2 |SYNEOS HEALTH CL A ORD 240.000 | ..o 9,444 | 10039350 | i 9,444 | 11,479 (2,035) ..(2,035) L | 10/09/2018.
871829 10 7 |SYSCO ORD ....1,671.000 B60 | o 104,705 | 75,615 233 233 L | 10/09/2018.
872275 10 2 | TCF FINANCIAL ORD 660.000 | ....ccoovirernn 12,863 | e 19.490 | ..... 12,863 16,038 (3,175) ..(3,175) L | 10/09/2018.
87236Y 10 8 |TD AMERITRADE HOLDING ORD.......coccovtrrerimreeniiriseriennnenieneseesssesnnnnes | cvvveee e | cevrennnn1,140.000 | ovcecnee..55,814 | ... 48.960 | ... 55,814 60,488 (4,674) ..(4,674) L | 10/09/2018.
87240R 10 7 |TFS FINANCIAL ORD ..2,742 107 107 L | 06/22/2018.
872540 10 9 | TUX ORD...cooiricririieinnisniesierisesnsissiiesiesissssssssissisesssssessssnssssssssenns | eovenes | eon | voverreen, 996,000 | 223,521 | ... 44.740 | e 223,521 (32,189) (32,189) L | 12/21/2012.
872590 10 4 |TMOBILE US ORD......ccocooimivrimrrrsineiinneissnissneissneessnesssneesssssssssssssessnnens | coveees | G | e 1,240.000 | oo 78,876 | ........63.610 | ... 78,876 (6,026) .(6,026) L | 10/09/2018.
87265H 10 9 | TRIPOINTE GROUP ORD ({224 N B (642) L | 10/09/2018.
87305R 10 9 |TTM TECHNOLOGIES ORD (1,761) .(1,761) L | 10/09/2018.
87336U 10 5 | TABLEAU SOFTWARE CL A ORD......coovuiriiiireeiriiiereeiecesiesesiesesisseseecenens 5216 5216 L [10/09/2018.
873379 10 1 | TABULA RASA HEALTHCA ORD (1) IR BOTRN (873) L | 10/09/2018.
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD (11,259) (11,259) L | 10/09/2018.
875372 20 3 | TANDEM DIABETES CARE ORD........ccccoeevumriicrianee 598 598 L | 10/09/2018.
875465 10 6 | TANGER FACTORY REIT ORD (1) TR EORRN (583) L | 10/09/2018.
876030 10 7 |TAPESTRY ORD (14,730) (14,730) L |10/09/2018.
87612E 10 6 |TARGET ORD (32,307) (32,307) L | 10/09/2018.
87612G 10 1 | TARGA RESOURCES ORD . . (506,936) (506,936) L | 12/12/2018.
876664 10 3 | TAUBMAN CNTR REIT ORD........ccooovmiiririvcriniinninninnivcniieniesisnisnisesennss. [ evvries [ e | vveriiennnnni230.000 | o 10,463 | i 45490 | ..... 10,463 12,843 (2,381) (2,381) L | 10/09/2018.
87724P 10 6 |TAYLOR MORRISON HOME CL A ORD......cccccoumvimmmvivnniirnneiinnnirsnnirsnenienns | cevvies | eoe | orerrennnn70.000 | i 7473 | 15.900 | oo TAT3 | s 7,915 (G 1 SR EORRN (442) L | 12/18/2018.
878237 10 6 | TECHNOLOGY DATA ORD......ccooommrrvemmirimnnrisenieenesisesesessnesesssssssssesnnsiennnes | conneees | e | evvvnereensn 190,000 | oo 12,272 | s 81.810 | ..... 12,272 10,722 1,550 1,550 L [10/09/2018.
879010 10 5 | TEGNA ORD....covvirriirrierrinerinennisnnisssnissnssssssssssssssssssssssssssssssssnnnssns | evvenne | eoe | eerrnenen 1,510,000 | wiviivviiinennnn 16,414 | i 10.870 | ..... 16,414 21,751 (4,847) (4,847) L | 03/18/2014.
87918A 10 5 |TELADOC HEALTH ORD......cccooivrviimiieriiireneereneeiscesissesisnesisnesssssesisennsinns | eenves | eee | onereensneni280.000 | oo 12,888 | v 49.570 | ..... 12,888 18,008 (5,119) (5,119) L | 10/09/2018.
879360 10 5 |TELEDYNE TECH ORD 070 | ... 28,990 25,131 (47) (47) L | 10/09/2018.
879369 10 6 | TELEFLEX ORD.....cocooiiiiiriiiriiinriiisniisssisneisneissnesssnssssnsssssssssnssssnssns | conneees | o | covneneens175.000 | i 45,234 | L 258.480 | ... 45,234 43,495 1,526 1,526 L | 10/09/2018.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.........coovvvemmrrimmneireneereneireneirsnnninns | oveeeee | e | evvirereerei390.000 | oo 12,691 | i 32.540 | ..... 12,691 |. 12,570 121 121 L [10/09/2018.
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD.......ccccocommmviimnmieinmiiinnniisnniisnniisnnies [ eveinne [ oo | cvriennnnenn 180,000 | i 7,452 | 41.400 | .o TA52 | v 9,106 (1,654) ..(1,654) L | 10/09/2018.
88033G 40 7 |TENET HEALTHCARE ORD (4,013) ..(4,013) L | 10/09/2018.
880345 10 3 |TENNANT ORD (1,378) ..(1,378) L | 10/09/2018.
880349 10 5 |TENNECO CL AORD (2,522) ..(2,522) L | 10/09/2018.
88076W 10 3 |TERADATAORD 1,250 1,250 L [10/09/2018.
880770 10 2 | TERADYNE ORD (1,973) (1,973) L | 10/09/2018.
880779 10 3 |TEREXORD.. (2,899) (2,899) L | 10/09/2018.
88146M 10 1 |TERRENO REALTY REIT ORD [0 1 RN BRSO (511) L | 10/09/2018.
881569 10 7 | TESARO ORD 4,725 4,725 L | 10/09/2018.
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88160R 10 1 | TESLAORD.....cccitriiririinrircrirenisrinsisnisesienississnssssssssenssnsssnsssssenssnnnes. | eveenen | ver | vevenrennned30.000 | i 143,104 | .1..332.800 | oo 143,104 | oo 113,008 | oo | e | e 30,096 ....30,096 L | 10/09/2018.
88162G 10 3 | TETRATECH ORD......cccoovvviiirriinreiicnrisnneiseneesenessseesssnesssnssssnesssnssssnenns | eoinene | eoe | cerereneneeenn220.0000 | i 11,389 | L B1770 | 11,389 15,022 (3,632) .(3,632) L | 10/09/2018.
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD........cccccoovvimiimniinniiciinsiscsississiinninns | cvvenes | one | errienneennni200.000 | 10,218 | 10051.090 | e, 10,218 16,440 (6,222) (6,222) L | 10/09/2018.
882508 10 4 | TEXAS INSTRUMENTS ORD.......cocosvurvinrinirierinrernieinsinenienienensenssnissssens [ ovenie | eon | vevereeneey 11,000 | i, 356,927 | .........94.500 | ........ 356,927 223,547 (29,947) (29,947) L | 12/18/2018.
882681 10 9 | TEXAS ROADHOUSE ORD.........ccoovemmmrimmriimrerisnnrinneinsseisessssessssnsnssenns | onerees | e | eevineneeenei00.000 | o 16,119 | 1..0..59.700 | ... 16,119 18,236 (2,117) (2,117) L [10/09/2018.
883203 10 1 |TEXTRON ORD......cccostvmrimirirerinrireinnissiisesienesssssissisessensssssnsssssssessnns | eovnnis | eon | soveennnen1,000.000 | i 45,990 | .........45.990 | ..... 45,990 70,340 (24,350) (24,350) L | 10/09/2018.
88339) 10 5 |TRADE DESK CLA ORD......ccoooimiriiirriicneiinneissceseneissneessnsssssssssnesssnsnnns | eovinnne | eon | cereennneenn 130,000 | iiiicnnne. 15,088 | ... 116.060 | ... 15,088 | . 16,761 (1,673) .(1,673) L | 10/09/2018.
883556 10 2 | THERMO FISHER SCIENTIFIC ORD........cccovvvumriivnrinnirerisrisnicnnissisesisnen [ vveies [ e | eereenn1,310.000 | i 293,165 | .......223.790 | oo, 293,165 | ..o 110,016 44,422 44,422 L | 01/20/2016.
885160 10 1 |THORINDUSTRIES ORD.........cccooomimrimmnieinniiinniisnneenneessnessessssenesssnessenens | oveeees | o | eerenereennni200.000 | i 10,400 | ........52.000 | ... 10,400 15,852 (5,452) .(5,452) L | 10/09/2018.
88554D 20 5 |3D SYSTEMS ORD (3,272) (3,272) L | 10/09/2018.
88579y 10 1 |3MORD (64,654) (64,654) L | 10/09/2018.
886547 10 8 | TIFFANY ORD.......cooooiiriiiirriinreiseneiseseiseseisenessenessssssssssnesssnsssenesssssesnsnens | conenees | o | cevenereere430.000 | i 34,619 | ...0..80.510 | ... (18,254) (18,254) L | 10/09/2018.
887389 10 4 | TIMKEN ORD (2,651) (2,651) L | 10/09/2018.
88870P 10 6 |TIVOORD (1,411) (1,411) L | 10/09/2018.
88870R 10 2 |TIVITY HEALTH ORD (1,328) .(1,328) L | 10/09/2018.
889478 10 3 | TOLL BROTHERS ORD 683 683 L | 10/09/2018.
89055F 10 3 | TOPBUILD ORD (1,054) (1,054) L [10/09/2018.
891027 10 4 |TORCHMARK ORD (6,229) (6,229) L | 06/23/2017.
891092 10 8 |TORO ORD (170 SRR BN (317) L | 10/09/2018.
891906 10 9 |TOTAL SYSTEM SERVICES ORD (9,276) (9,276) L | 10/09/2018.
89214P 10 9 | TOWNE BANK ORD (1,763) (1,763) L | 10/09/2018.
892356 10 6 | TRACTOR SUPPLY ORD (2,749) (2,749) L |10/09/2018.
893641 10 0 | TRANSDIGM GROUP ORD (2,120) (2,120) L | 10/09/2018.
89400) 10 7 | TRANSUNION ORD . (11,041) (11,041) L | 10/09/2018.
89417E 10 9 | TRAVELERS COMPANIES ORD........ccocomiiivmriniiieninriiniseiiieniseniesisnisensiennns | covveene e [ verireneenn. 946,000 | i 113,284 | 119750 | s 113,284 | oo 69,960 (15,032) (15,032) L | 07/27/2017.
89469A 10 4 |TREEHOUSE FOODS ORD.........cccoooimmmiimnmiiinniiisniesnesssnnsssnssssnssssnsssnnes | eenvens | ooe | cvneriennnnni220.000 | v 11,156 | 150710 | oo 11,156 10,122 1,034 1,034 L [10/09/2018.
89531P 10 5 | TREXORD.....coooiiviirriiireiieneiieneiienesiesesissessssessssssssssssssessssssssssssnssnnnes | cenvens | oee | conereensnenni280.000 | ovriiiiriiinnn 13,663 | ........59.360 | ..... 13,653 15,987 (2,335) (2,335) L [10/09/2018.
896047 50 3 | TRIBUNE MEDIA CL A ORD.......oovervirrinerierinrininisnineiiesienisesssnississesiiens | wovnnis | eon | eveereenennn390.000 | i 15,883 | .........45.380 | ..... 15,883 | . 13,398 2,485 2,485 L | 10/09/2018.
896215 20 9 | TRIMAS ORD......ccoooiiiriiiriiinniiinneiesiissneinenessnsssenssssnssssssesssssessssesnssens | onneees | e | eeveneneenen 180,000 | oo ,912 | 10000027.290 | oo 4,912 | s 5,366 (7.3 TR O (454) L | 10/09/2018.
896239 10 0 | TRIMBLE ORD....coovvvriirrrineiieiiseirseerneinsisesissssesssssisssssssesssssssssssssesenssons | evnnens | ene | sovernnnn1,000.000 | i 32,910 | .....32.910 | ..o 32,910 |. 41,250 (8,340) (8,340) L | 10/09/2018.
896288 10 7 | TRINET GROUP ORD.........cccocveimriiiiniinninsniissnessniessneessnsssssssssnssssnssnnns | conneees | | evvnennens170.000 | o 7,132 | 141,950 | s TA32 | o 9,200 (2,069) (2,069) L | 10/09/2018.
896522 10 9 | TRINITY INDUSTRIES ORD 16,328 (4,385) (4,385) L [10/09/2018.
896945 20 1 | TRIPADVISOR ORD 20,080 2,575 2,575 L | 10/09/2018.
898402 10 2 |TRUSTMARK ORD ..9,261 (1,585) (1,585) L | 10/09/2018.
899896 10 4 | TUPPERWARE BRANDS ORD ..6,220 94 94 L | 10/09/2018.
90130A 10 1 |TWENTY FIRST CENTURY FOX CL A ORD......cccoovuvvivmmvirinnirinnnisnniissniinns | covvies | eee | 000 3,670.000 | i 176,600 | .......48.120 | oo 176,600 | e 167,022 9,579 9,579 L | 10/09/2018.
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD......cccoomurvvmrrrimrnrirnnnrrnnneirnnneinens | cevviene | eee | everreeeen1,970.000 | i 94,127 | 47,780 | e 94,127 89,182 4,945 4,945 L [10/09/2018.
90138F 10 2 | TWILIO CL A ORD....cooovirieririiriiriserierinseieninsisneissssssssenssnessessssssinssnens. | wovnnes | eon | ervverennennn280.000 | i 25,004 | .........89.300 | ..... 25,004 20,815 4,189 4,189 L | 10/09/2018.
90184L 10 2 | TWITTER ORD...cvorveriereinrierieriseesensssisensenisssssensssessensesssssssessssssessns | evnnnens | eoe | sereeerneni2y8680.000 | covviiiiinnnnnn82,196 | .........28.740 | ..... 82,196 83,741 (1,544) (1,544) L | 10/09/2018.
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD 987.000 840 | ... 12,673 |. 14,752 (2,047) (2,047) L | 10/09/2018.
902104 10 8 [ IIVIORD.....ooiiiieiceeieceieseieseissseessse s | s B I 240.000 | ...ocoovviciinnns 7,790 | ........ 32460 | ..o 7790 | oo 9413 | oo | s | s (1,622) (1,622) L | 10/09/2018.
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902140 10 1 [2U ORD..covverrirricesrisniesierisinsissiiesiesssssssnsisssssessenssssssssssssssessnssenss | svvvnees | ooe | covenereenrni20.000 | o 10,938 | ..0.49.720 | oo 10,938 15,404 | ovvoeiceiieniieens | e | e (4,466) ..(4,466) L | 10/09/2018.
902252 10 5 |TYLER TECHNOLOGIES ORD........cccovvumirirrirerrcnrnerinesnsenssseserssessnssnsnsnnes. | evnsnis | eon | evvverennenns 145000 | ciiiiiiienne.. 26,944 | ......185.820 | ..... 26,944 31,232 (4,290) ..(4,290) L | 10/09/2018.
902494 10 3 | TYSON FOODS CL A ORD......ccevveirrirnererrnrinneinnniiseneinsneissssssssesnssesnnnees | coneeeen | e | eveeneenn1,129.000 | viviiiince..60,289 | .........53.400 | ..... 60,289 56,475 (17,567) (17,567) L | 10/09/2018.
902653 10 4 |UDRREIT ORD......cccooooimriiinriiinriisnnisnnissnissnisssissssssssssssnsssnsssssssnnnss | connnees | o | ceennnenn1,070.000 | e 42,393 | ........39.620 | ... 42,393 42,022 395 395 L | 10/09/2018.
902681 10 5 |UGI ORD.....oovvurrircirrineieiieniseeseesssissessesssssssssssssessesssssnssssessssessssssnssinss | wvnneens | ene | erveerennensnn890.000 | i 36,812 | .........53.350 | ..... 36,812 33,887 2,959 2,959 L [10/09/2018.
902788 10 8 |UMB FINANCIAL ORD.......coocrerrirerirnrirsnssnsessssssssssssssssnssssssssssssssennns | coneeeen | e | cvvvnnennnnn 180,000 | vovvvvirennnnnn 10,975 | .....80.970 | ... 10,975 13,045 (2,070) ..(2,070) L | 10/09/2018.
902973 30 4 |US BANCORP ORD........cooiiiiieiiieiiceiiecesiesesisseseesessesssessesessseseesenesnees (37,129) (37,129) L [12/18/2018.
90328M 10 7 |USANA HEALTH SCIENCES ORD........cccommmrrimmrrimnnrieeriinnreisnesssnnnsnnnsinnnes | covereen | e | evvinnneenssn30.000 | v 5,887 | et 117.730 | e 5,887 | 5,493 | s | v 394 394 L [10/09/2018.
903293 40 5 |USGORD (67) (67) L | 10/09/2018.
90337L 10 8 |US PHYSICAL THERAPY ORD ((C110) [T BN (560) L | 10/09/2018.
90346E 10 3 |US SILICAHOLDINGS ORD (3,212) (3,212) L | 10/09/2018.
90347A 10 0 |UBIQUITINETWORKS ORD......ccoomirrirrririnriereieseiieneseesenes 811 811 L [10/09/2018.
90384S 30 3 [ULTABEAUTY ORD . , (6,170) ..(6,170) L | 10/09/2018.
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD........cccoomvvimmmiiinneiinneiieneersnenrsnnniennns. [ coivene [ eor | cereerennenn 120,000 | 29,384 | L 244870 | ..... 29,384 |. 35,314 (5,929) ..(5,929) L | 10/09/2018.
90400D 10 8 |ULTRAGENYX PHARMACEUTICAL ORD.......cccoovevimmiimriinninniicrisniseniinniinns [ eiveis | eee | eevvennennnn 180,000 | i 7,826 | e 43480 | ..o 7826 | oo 12,803 (4,977) .(4,977) L | 10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD........cccocoommviimmiiinniiinniesnniisnniisnniisnnisssnesssnssnnnns | coeneeee | o | evvennnnernni880.000 | i 13,992 | i 15.900 | ..... 13,992 18,348 (4,356) ..(4,356) L |10/09/2018.
904311 10 7 |UNDER ARMOUR CL A ORD.........ccooocmmmvemmmrrirmnnrieneiinneiseneiesenesesssnsesesesisnnnins | coneeees | e | evvvnereeren 90,000 | i 13,253 | i 17.670 | ..... 13,253 14,558 (1,305) ..(1,305) L [10/09/2018.
904311 20 6 |UNDER ARMOUR CL C ORD......ccoouomirirerimrirriinninerirerinnisensssinsissessnninenes | onveee [ oo | vvverieenen 761,000 | i 12,305 | i 16.170 | ..... 12,305 | . 13,493 (1,183) ..(1,183) L | 10/09/2018.
904708 10 4 |UNIFIRST ORD.....ccccooumrrimimriinriineisseeissseessnsesssnessensssssnssssssessssnesssnessnnenes | coneeene | e | eevvonereensn00.000 | coviiiiiiiinirnnn8,584 | 0 143.070 | 8,584 | 10,007 (1,423) ..(1,423) L | 10/09/2018.
90539 10 9 |UNION BANKSHARES ORD...........cccoovmiiriiiiniinninsiciienininns (2,795) ..(2,795) L | 10/09/2018.
907818 10 8 |UNION PACIFIC ORD... 2,361.000 9,751 9,751 L | 07/27/2017.
909218 10 9 |UNIT ORD 210.000 (2,709) (2,709) L |10/09/2018.
90984P 30 3 |UNITED COMMUNITY BANKS ORD (1,919) (1,919) L | 10/09/2018.
909907 10 7 |UNITED BANKSHARES ORD (1,996) (1,996) L | 10/09/2018.
910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD . 55,262 | . 42,872 12,389 ...12,389 L | 02/05/2018.
911163 10 3 |UNITED NATURAL FOODS ORD..........ccocommrrimmniinnriinniissniesneissneessniissnies | oennees | o | evvinnnserni 200000 | oo 2,118 | 10.590 | oo 2,118 | s 5,786 (3,668) ..(3,668) L | 10/09/2018.
911312 10 6 |UNITED PARCEL SERVICE CLB ORD.......cccooommrvimmmiermrerrnnerrnnneisnceiseneenes | oveeeee | o | ereerenn2,430.000 | o 236,998 | e 97.530 | ........ 236,998 229,601 (51,853) (51,853) L [10/09/2018.
911363 10 9 |UNITED RENTAL ORD.......ccosvviiriiinrinerireninninnienninesienisnesssssssssssnensenes. | evvnnies | eon | crvvnrnnennn290.000 | ciiiiiniiennnn 29,734 | i 102.530 | ..... 29,734 (14,564) (14,564) L | 10/09/2018.
912008 10 9 |US FOODS ORD.........ccocvureeimriieneiiceiienenienesssnesssnessssesssssssssssessssnsnnens | coneeees | e | covineneereni870.000 | cooiviiienicrenn 27,827 | o 31.640 | ..... 27,527 1,836 1,836 L | 10/09/2018.
912909 10 8 |US STEEL ORD 12,950 (7,803) .(7,803) L | 10/09/2018.
913017 10 9 |UNITED TECHNOLOGIES ORD (57,051) (57,051) L | 11/26/2018.
91307C 10 2 |UNITED THERAPEUTICS ORD (2,768) ..(2,768) L [10/09/2018.
91324P 10 2 |UNITEDHEALTH GRP ORD.......ccoccommviiimmriiiinniiinniinnsiisnnissnnisnsssssisnnisnnns | conves | one | conneennnn 3,151,000 | i 784,977 | 249120 | .o 784,977 63,988 63,988 L | 10/09/2018.
91325V 10 8 |UNITI GROUP ORD......cccocommrriirrimrnriinrieieneiseneseneisenessenesssenesssenssssnesnnnens. | eeneins | eee | coneeeensnes860.000 | oo 10,276 | e 15.570 | ..... 10,276 (2,561) .(2,561) L | 10/09/2018.
91336L 10 7 |UNIVAR ORD (5,391) (5,391) L | 10/09/2018.
913456 10 9 |UNIVERSAL ORD (1,090) (1,090) L | 10/09/2018.
91347P 10 5 |UNIVERSAL DISPLAY ORD (3,871) (3,871) L [10/09/2018.
913543 10 4 |UNIVERSAL FOREST PRODUCTS ORD.........cccovvemmiiimiiiimiiinniisnsiineienns (2,006) (2,006) L | 10/09/2018.
91359V 10 7 |UNIVERSAL INSURANCE HOLDINGS ORD (1,262) (1,262) L | 10/09/2018.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD...........ccccovmvummrimmrinricnniverinniienes [ eovvnies | eor | creerneenn290.000 | oo 33,802 | ... 116.560 | ... 33,802 (1,302) (1,302) L | 10/09/2018.
91529Y 10 6 |UNUM ORD......cooooiirriirrriiineiinneiseceissneisenessnsssensssnessssnssssnssssnesnssessnneses | eoneins | oee | conerenensnes830.000 | v 24,385 | L, 29.380 | ..... 24,385 (8,665) (8,665) L | 10/09/2018.
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917047 10 2 |URBAN OUTFITTERS ORD.....c.ostviiriniirnriiiienirsisnsissiiesiessssissisessnssies | s | een | evvreeeinenens 290.000 | ..ooocvverrinriinens 9,628 | .........33.200 | .o 0,628 | o 11568 | [ | s (1,940) (1,940) L | 10/09/2018.
91704F 10 4 |URBAN EDGE PROPERTIES ORD (2,051) (2,051) L | 10/09/2018.
917320 10 2 (GEK ) R SO (453) L | 10/09/2018.
918204 10 8 . (3,578) (3,578) L | 04/09/2012.
91879Q 10 9 |VAILRESORTS ORD.......coovverrrirrrireneireneiseneinnseissesesssssessnssesssssesssssesnesenes | covenene | eon | cervioneneen 160,000 | i 33,731 | i 210.820 | ..... 33,731 38,230 (4,535) (4,535) L [10/09/2018.
91913Y 10 0 [VALERO ENERGY ORD.......cevuviriiririiierinrieninnissiseissssienssssssssssessenssnesins | covenne | oe | oerereennd 1,640,000 | i 122,951 | i T4.970 | oo 122,951 | oo 189,699 (66,748) (66,748) L | 10/09/2018.
919794 10 7 | VALLEY NATIONAL ORD........cosriiiieiimeiiieeisesicesiesesessesseseseesesessesesens 8.875 | ... 11,449 14,693 (3,244) (3,244) L |10/09/2018.
920253 10 1 |VALMONT INDS ORD.......ccoevieririirinrinsiiieninsissnissississesissessssssissssesssnns | wovneies | eon | sevverinnnene 19.0000 | i 8,321 | 110.950 | oo 8,321 | oo 11,385 (3,234) (3,234) L | 06/22/2018.
92047W 10 1 |VALVOLINE ORD......cooooiirrimimriminriinneiinneessneisssesssnssssnsssssssssnesssnssssnssnnne | eeneees | eoe | cvvereenenne 110.000 | i 14,900 | e 19.350 | ..... 14,900 15,770 (G40 SRR BN (871) L | 10/09/2018.
921659 10 8 | VANDA PHARMACEUTICALS ORD..........ccorviiiiniiiiicriiiineissiissisceiesiiseeas 194 194 L | 12/18/2018.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD 993 993 L | 10/09/2018.
922280 10 2 |VARONIS SYSTEMS ORD.......ccoccourvvannees (1,168) (1,168) L | 10/09/2018.
922406 10 1 |VECTREN ORD 1,949 1,949 L | 06/23/2017.
92240M 10 8 | VECTOR GROUP ORD . (1,447) (1,447) L | 10/09/2018.
922475 10 8 |VEEVA SYSTEMS CL A ORD......ccoevivriceierinriiineicnnicciienisssiesissssssissiiens. | venees [ oo | cveriennnnc480.000 | i 42,874 | i 89.320 | ..... 42,874 45,274 (2,400) (2,400) L | 10/09/2018.
92276F 10 0 |VENTASREIT ORD......ccooviiimriiinriinniisnnissnissnissnsessnssssssssssssssnsssnnsnss | onneeee | | cvnnnnenn 1,435,000 | oo 84,077 | i 58.590 | ..... 84,077 78,331 5,746 5,746 L | 10/09/2018.
92339V 10 0 |VEREIT ORD.....ocosriviririreriireiieeneiseneisensissseisssssisssssssesessenssssssesnesssnssesns | convens | oee | oeereeren3,920.000 | i 28,028 | oo 7150 | ..... 28,028 28,420 (B92) [ coveoeverrrrirreiereiins | v (392) L [10/09/2018.
92343E 10 2 [VERISIGN ORD....ccoocvriirinriiiiirisnineiieninseienississeiisssinessensssnisssssnssnssnenes | coniees oo | vverirerenn420.000 | viiiiiinnnn62,282 | oo, 148.290 | ..... 62,282 62,173 109 109 L | 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD.........ccccoumvimmrrirmmerireneernnenrsceesenensenesnns | eeveins | eee | eereenn13,725.000 | v 771,620 | e 56.220 | ...ccooovrennne 771,620 | oo 586,351 29,651 29,651 L | 10/09/2018.
92343X 10 0 |VERINT SYSTEMS ORD......coocosvvvirmrvimnrinnnrinnnieenniissesssssssssssssssessnnsssnnness | eenvine | eee | coneerensnei250.000 | oviiiieriinnnnn 10,578 | i 42.310 | ... 10,578 11,705 (1,128) (1,128) L |10/09/2018.
92345Y 10 6 |VERISKANALYTICS ORD 1 109.040 | ... 92,139 69,796 11,019 11,019 L | 08/02/2017.
92532F 10 0 | VERTEX PHARMACEUTICALS ORD......ccoooommvimmmiimmmnirenerieneiseneisenessenennnns | oveeees | o | wreereenn1,080.000 | oo 170,681 | e 165.710 | coovvvens 170,681 | oo 191,240 (20,559) (20,559) L |10/09/2018.
92532W 10 3 |VERSUM MATERIALS ORD.........cccovviirirerinrinreeninninsinesinnsienssnississsssnnees | veveene | oe | cverirnenenend30.000 | 11,920 | i 27.720 | ..... 11,920 14,332 (2,412) (2,412) L | 10/09/2018.
92552V 10 0 |VIASAT ORD.....ccovoirrircreereieneiisenesisneniesesissessssesessnssssnsssssssssnssssnsnnnns | eeveins | oee | conereennneni220.000 | oo 12,969 | 58.950 | ..... 12,969 13,825 [CC115) 1 RN BTSRRI (856) L | 10/09/2018.
92553P 20 1 [VIACOM CLB ORD......ccosviriimiricrinriricsnissiesienississnsissiisssisssssssssssssinens | covenne | e | oevieennnd 1,420,000 | ... 36,494 | i 25.700 | ... 36,494 46,619 (10,125) (10,125) L | 10/09/2018.
925550 10 5 | VIAVI SOLUTIONS ORD.........ocoommveimriiriinniessneinneesneissnssssnsssssnssssnssnnnes | onneeee | o | evirennernn910.000 | i 9,146 | i 10.050 | oo, 9,146 (1,838) (1,838) L | 10/09/2018.
925652 10 9 | VICI PPTYS ORD.......cosmrvimrriicriieniieneineseisseisesessnsessssessssssssssessnssesnssenes | conneeee | e | evnereens 1,490,000 | oo 27,982 | oo 18.780 | ..... 27,982 (4,068) (4,068) L [10/09/2018.
92826C 83 9 |VISACLAORD 83,939 83,939 L | 10/09/2018.
92827P 10 2 |VIRTUSA ORD (1,107) (1,107) L | 10/09/2018.
928298 10 8 |VISHAY INTERTECH ORD... (445) | oo [ e (445) L | 10/09/2018.
92839U 20 6 |VISTEON ORD ..9,495 (2,864) (2,864) L | 10/09/2018.
92840M 10 2 |VISTRA ENERGY ORD. 41,778 (4,010) (4,010) L [10/09/2018.
928563 40 2 | VMWARE CLA ORD 17,864 (1,409) (1,409) L | 10/09/2018.
92886T 20 1 |VONAGE HOLDINGS ORD........ccooommrveemrieireiieneeiecenieneessenesiesesissneseeseseenens | onenees | o | eevenereereni880.000 | covioviiieriicrennn 7,682 | 8730 | e 71,682 | 12,267 (4,585) (4,585) L | 10/09/2018.
929042 10 9 |VORNADO REALTY REIT ORD 49,497 (6,696) (6,696) L | 10/09/2018.
929089 10 0 |VOYAFINANCIAL ORD 33,062 (7,373) (7,373) L | 10/09/2018.
929160 10 9 | VULCAN MATERIALS ORD........corivimiriimirireiiesiisesiesesiesesssssesseseseeseios , 50,214 (4,766) (4,766) L [10/09/2018.
929236 10 7 |WD-40 ORD........ccoovrimrriirriinniinnissnisnncissnsisnnsisssssssnsssssssssssssnssnnsns | onnneee | o | seveennnennn0.000 | ciiiiiiiiiinirnnnn9,163 | 100 183.260 | oo 9,163 | oo 8,100 1,063 1,063 L | 10/09/2018.
92927K 10 2 | WABCO HOLDINGS ORD.......oevemrrrerrrimsrinerserinesnenssseseessssssmssssensssnsseess | seeeinee | G [ ineeinnennni210.000 | v 22,541 | 1.....107.340 | ... 22,541 24,154 (1,613) (1,613) L | 10/09/2018.
929328 10 2 |WSFS FINANCIAL ORD......c.coevenieiriinniciienisiieniississsisnissesssissisessssenees | eovenes | eon | evvvernnnnn 120,000 | civiiiivciiienennnn,549 | 10 37.910 | 4,549 | s (1,220) (1,220) L | 10/09/2018.
92936U 10 9 |WP CAREY REIT ORD.......coovvviiimriireriinneisnneisnsesssnesssnessensssenesssnessssesnnns | eoinene | eoe | cerereneneeeni28.0000 | i 27,770 | .........65.340 | ... (P27 ) U BV (262) L | 10/09/2018.
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92939U 10 6 |WEC ENERGY GROUP ORD.......coviiiimriiiieninnieieninseiesississisessnsssenins | cvvenes | oor | evvenniis 1,270.000 | .coovvverirnnne 87,960 58,992 | ..ovvvrriierierineienins | e 1,928 |, 2,195 2,195 L | 10/09/2018.
929740 10 8 |WABTEC ORD 34,644 (10,688) (10,688) L | 10/09/2018.
930059 10 0 |WADDELL REED FINANCIAL CL A ORD 6,501 (000N (896) L | 10/09/2018.
930427 10 9 |WAGEWORKS ORD ..6,143 (2,069) (2,069) L | 10/09/2018.
931142 10 3 |WALMART ORD.. 292,317 (25,185) (25,185) L [10/09/2018.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD (17,667) (17,667) L | 12/18/2018.
93148P 10 2 |WALKER & DUNLOP ORD ({1 TR BN (691) L | 10/09/2018.
938824 10 9 |WASHINGTON FEDERAL ORD.......cocoomrvimriiinniinrinnnirnnees (1,706) (1,706) L [10/09/2018.
93964W 10 8 |WASHINGTON PRIME GROUP ORD (1,440) (1,440) L | 10/09/2018.
939653 10 1 |WASHINGTON REIT ORD (1,996) (1,996) L | 10/09/2018.
94106L 10 9 | WASTE MANAGEMENT ORD.............. 3,457 3,457 L | 06/23/2017.
941848 10 3 |WATERS ORD.....cccoomirriirriirriirniiseneiseneissneesesssssssssssnssssesssssssssssssnnsennns | coneree | o | ceenereereni 208,000 | oo 49,992 | .......188.650 | ..... 49,992 (1,234) (1,234) L | 06/22/2018.
942622 20 0 |WATSCO ORD.......ccoemuimrrierieriiiinninsierienisssssissisessssisssssssssssssessssnens | svvnns | enn | evvvnrennennnn100.000 | i 13,914 | 1100139.140 | ... 13,914 (3,090) (3,090) L | 06/23/2017.
942749 10 2 |WATTS INDUSTRIES CL A ORD.........coovvemreinmerienneinceeseneessnenssnessennsennnnes | oneeees | o | eevenereenen110.000 | o 7,098 | 164530 | oo 7,098 (1,428) (1,428) L | 10/09/2018.
94419L 10 1 |WAYFAIR CLA ORD......cocoomirrerirircirneineiisesiesiseessssisesssssessssssssnssssssssssnss | evnnnens | eoe | evverennennn230.000 | ciiviiniinnnnn 20,718 | .........90.080 | ..... 20,718 29,376 (8,657) (8,657) L | 10/09/2018.
947890 10 9 |WEBSTER FINANCIAL ORD.......ccoccoumviiimriiinniinnissnissnissnsssnsissnsissnsinnns | connneee | oo | cvvennnsenni360.000 | o 17,744 | 11049.290 | . 17,744 22,406 (4,662) (4,662) L |10/09/2018.
948626 10 6 | WEIGHT WATCHERS INTERNATIONAL ORD (4,043) (4,043) L [10/09/2018.
948741 10 3 |WEINGARTEN RLTY REIT ORD.......ccccsuvervrimrrinnrirerienes (2,025) (2,025) L |10/09/2018.
949090 10 4 |WELBILT ORD (4,072) (4,072) L | 10/09/2018.
94946T 10 6 |WELLCARE HEALTH ORD (15,020) (15,020) L | 10/09/2018.
949746 10 1 |WELLS FARGO ORD (130,239) (130,239) L | 10/09/2018.
95040Q 10 4 |WELLTOWER ORD 9,266 9,266 L |10/09/2018.
95058W 10 0 |WENDYS ORD (1,414) (1,414) L | 10/09/2018.
950755 10 8 |WERNER ENTERPRISES ORD........ [CC153) 1 TSR BN (861) L | 10/09/2018.
950810 10 1 |WESBANCO ORD (1,401) (1,401) L | 10/09/2018.
95082P 10 5 |WESCO INTL ORD (1,782) (1,782) L | 10/09/2018.
955306 10 5 |WEST PHARM SVC ORD (1,513) (1,513) L [10/09/2018.
957090 10 3 |WESTAMERICA BANCORPORATION ORD (1) NN BORRRN (533) L | 10/09/2018.
957638 10 9 |WESTERN ALLIANCE ORD (7,016) (7,016) L | 10/09/2018.
958102 10 5 |WESTERN DIGITAL ORD.........covvrrerrrirnrrinnriinnninneiosnsisnsnsssnssssssssnsessnnnes | oneneen | e | eveeneeend1,210.000 | oo 44,734 | 1..36.970 | ... 44,734 65,860 (21,127) (21,127) L | 10/09/2018.
958254 10 4 |WESTERN GAS PARTNERS UNT s 21,400.000 | ......c..........903,722 | ........42.230 | .coocvorrrin, 903,722 | ..oovvvs 1,108,103 (108,381) (108,381) L [12/12/2018.
95825R 10 3 |WESTERN GAS EQUITY PARTNERS COM UNT......ccooovvinriiniinniinieninniinns [ e | oo | v 28,800.000 | .....ccocoveer.. 798,624 | ... 27.730 | oo 798,624 | ............... 1,206,605 (271,584) (271,584) L |06/27/2017.
959802 10 9 |WESTERNUNION ORD........coovviiiriiiniiinniiinnisssicsnsisssssssssssssssssssssnssens | connnees | oo | connnenens 1,800.000 | ....................30,708 | .........17.060 | ..... 30,708 32,934 (2,226) (2,226) L [10/09/2018.
960413 10 2 |WESTLAKE CHEM ORD 140.000 | ..ccovovevrcrenn.9,264 | 1086170 | i 9,264 | oo 11,288 (2,024) (2,024) L | 10/09/2018.
96145D 10 5 |WESTROCK ORD ...1,020.000 | ....................38,615 | .........37.760 | ..... 38,515 46,165 (7,650) (7,650) L | 10/09/2018.
96208T 10 4 |WEXORD 160.000 | .oovvvvvvrerennnn 22,410 | .......140.060 | ..... 22,410 30,090 (7,680) (7,680) L | 10/09/2018.
962166 10 4 |WEYERHAEUSER REIT.......coooiiimiriiirriinreiineeineneeseissssissesissssssssssnnnns | ovenees | o | vreerrnn3,080.000 | covivcnece....66,892 | ........21.860 | ..... 66,892 93,452 (26,561) (26,561) L [10/09/2018.
963320 10 6 |WHIRLPOOL ORD.......cocvoririrrninirierienineesneinsrinenienessesssnissssesessnssnnnes. | eovnnes | eon | erveerennenenn200.000 | v 26,718 | ......106.870 | ..... 26,718 26,578 140 140 L | 10/09/2018.
966387 40 9 |WHITING PETROLEUM ORD ...8,395 16,835 (8,440) (8,440) L | 10/09/2018.
968223 20 6 |JOHN WILEY SONS CL A ORD ...150.000 . .. 1,046 | ... ..9,638 (2,592) (2,592) L | 06/22/2018.
969457 10 0 |WILLIAMS ORD......cooouiriiineinneiseeeiseeeieensissssissssssesssssssssssssssssssssnssssnsses | conenees | e | oveeeees 95,080.000 | ....ccccoeenen 2,096,514 | ......... 22.050 | ..coovvrennne 2,096,514 | oo 2,727,261 (675,855) (675,855) L | 12/12/2018.
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969904 10 1 |WILLIAMS SONOMA ORD........ccocrmreriermriniiieiieriiessninnisesiesissssssnsssinsssens | wvvnnies | eon | eveereenennn330.000 | i 16,649 | .........50.450 | ..... 16,649 20,318 (3,670) (3,670) L | 10/09/2018.
974155 10 3 |WINGSTOP ORD.......coovurrirrreineirereereneeisseissnenisnesessessssessesssssnesssnnnnnns | onneens | e | eevenereenens110.000 | oo 7,081 | 164990 | s 7,061 | oo 7,664 [(101) SRR BN (603) L | 10/09/2018.
97650W 10 8 |WINTRUST FINANCIAL ORD.......cocoveririniiinrinsiiesienisssississiissississssiinnies | coniene [ oo | veeiennenni228.000 | i 14,960 | .........66.490 | ..... 14,960 19,692 (4,732) (4,732) L | 10/09/2018.
978097 10 3 |WOLVERINE WORLD WIDE ORD.........ccccoommmvimmmiinnmniinmriisnniisnsiisnsissnsiinnns | onnneee | o | eevennnnennn370.000 | i 11,799 | 110..31.890 | 11,799 13,409 (1,610) (1,610) L | 10/09/2018.
980745 10 3 |WOODWARD ORD.........ccocvuemrreimriieneriecnnissenesnesssnesissesissessssessessssenssnnne | coneeees | e | eevenereenei210.000 | oo 15,601 | 74,290 | . 15,601 16,267 (BBB) | .veoocveveverrerirrerins | crvieereiieneiienes (666) L [10/09/2018.
98138H 10 1 |WORKDAY CL A ORD.......oovvrirrrirnrirnriienisnssssnssssnesssssssssnsssssssssssesssnnsnes | evvneee | eoe | eerrernerrnnn380.000 | v 92,614 | .......159.680 | ..... 92,614 76,374 16,240 16,240 L | 10/09/2018.
981475 10 6 |WORLD FUEL SERVICES ORD........ccoccoumveimmreimnerninisenensscensenensnessnnnennns | oneeens | o | evvrereeneni200.000 | oo 5,567 | 121410 | s 5,567 | .o 7,280 (1,713) (1,713) L | 10/09/2018.
981558 10 9 |WORLDPAY CL A ORD......cccccverimririiiniinnisenienissiinsissiisssienisssssssississessinns [ eovnnies | eon | vovereeeens1,044.000 | oo 79,793 | ... 76.430 | ..o 79,793 33,529 3,007 3,007 L | 03/18/2014.
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD.........ccoovevmmvrremmrrmrnrermeniiienens [ eeivene [ oo | eeriirenen 170,000 | i 12,702 | 4720 | 12,702 14,790 (2,088) (2,088) L | 10/09/2018.
981811 10 2 |WORTHINGTON INDS ORD.......ccocvsrurriinriniiicnieniieinninnisssissiesssssssnsinnss | onvees [ eon | cvvnrinenen 160,000 | i 5,674 | 34,840 | oo 5574 | oo (1,368) (1,368) L | 10/09/2018.
98212B 10 3 |WPXENERGY ORD........cccoovimmmiimmmiimnniiinninnniissneissninsnssssnssnssssssnssssnssens | eonvens | one | coneeennn1,600.000 | i 18,160 | ...l 11.350 | ... 18,160 (14,240) (14,240) L | 10/09/2018.
98310W 10 8 |WYNDHAM DESTINATIONS ORD.........ccoovuemmerirrriinneieneeieneeirenesesnesesseniens | cenvies | eee | cvrerrenenn390.000 | i 13,978 | 1.......35.840 | ..... 13,978 (1,307) (1,307) L | 10/09/2018.
98311A 10 5 | WYNDHAM HOTELS RESORTS ORD.......coevunriirriniriierinriienisrinerienniisenrenes | cvviees oo | vrerenrenn390.000 | viiiciinnnn 17,694 | ... 45.370 | ... 17,694 (2,886) (2,886) L | 10/09/2018.
983134 10 7 |WYNNRESORTS ORD.......cccoooimmmrimmrinnrinneiseneisenesenessssesssnessssnesssnssnnnes | coveeees | o | cevinereeen410.000 | v 40,553 | .......98.910 | ... 40,553 (8,225) (8,225) L | 10/09/2018.
983793 10 0 | XPO LOGISTICS ORD........cocosteurirericrinrerneernsinsenssesinsessenssssesesssssssssnssnnnes. | evnnens | ene | erverennennn500.000 | i 28,520 | .........57.040 | ..... 28,520 54,025 (25,505) (25,505) L | 10/09/2018.
98389B 10 0 |XCEL ENERGY ORD......cccoooimmmiiimnmiiinniinnissniissnsissnissssissnsissssssssnssssnssnns | conveens | one | onereennni2,050.000 | v 101,004 | 149270 | s 101,004 | oo 65,079 2,113 2,113 L | 10/09/2018.
983919 10 1 | XILINX ORD..oovreurrrrirrireersrinerieniesissensssissnsesssssssessssesssssessssssssessenssssess | avnneens | eoe | soveeennes1,030.000 | o 87,725 | .........85.170 | ... 87,725 49,864 13,879 .13,879 L [10/09/2018.
984017 10 3 | XENIA HOTELS AND RESORTS REIT ORD 10,467 (2,727) (2,727) L | 10/09/2018.
98401F 10 5 |XENCOR ORD . \ .6,179 329 329 L | 10/09/2018.
984121 60 8 | XEROX ORD......cccocuviiririniicniinnisciissinsiesiississiessssissssssssssssssssssnsenns | oenees | eon | cveeriennnni900.0000 | oo 17,784 | i 19.760 | ..... 17,784 23,598 (5,814) (5,814) L | 10/09/2018.
98419M 10 0 | XYLEM ORD........oovriiirriiriiiineissnisneieseisssssnssssnssissssssnsssnssssssssnssens | connnens | o | cvirnnenennn 120000 | i 48,038 | .......66.720 | ... (5,921) (5,921) L | 10/09/2018.
985817 10 5 |YELP ORD (3,088) (3,088) L |10/09/2018.
98585N 10 6 | YEXT ORD (1,667) (1,667) L | 10/09/2018.
988498 10 1 |YUMBRANDS ORD.........ccooviimeiimemimcesisseiissesessesesesesssesesesssesssesesessesesseseoas . 9,947 9,947 L |10/09/2018.
98850P 10 9 | YUM CHINA ORD.....ccoovummrrirrimnrrinrrinnnsinnssssnnessnssssssssssssssessssssssssssssnns | convene | C [ vvvricrnnn,495.000 | 50,127 | i, 33.530 | ... 50,127 41,750 (2,378) (2,378) L | 10/09/2018.
98919V 10 5 |ZAYO GROUP HOLDINGS ORD..........ccocoovmmmriarmiimnnieisniissneissnessnesessnssnnns | ceveies | oee | oneriennn90.000 | i 15,760 | e 22.840 | ..... 15,760 22,660 (6,900) (6,900) L | 10/09/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.........ccoovvememiiiernrirmnnrinneenenessesesirenesnenes | overeen | o | evvireneenei210.000 | i 33,438 | i 159.230 | ..... 33,438 33,052 386 386 L | 10/09/2018.
98936 10 1 | ZENDESK ORD.......coosirerrrirrrincniinerisssisnssssssssssssnsssssssssssssssnsssnsessns | eovenne | eoe | cevvernenreenid 20,0000 | v 24,515 | i 58.370 | ..... 24,515 26,586 (2,071) (2,071) L | 10/09/2018.
98954M 10 1 |ZILLOW GROUP CLA ORD......ccocoommerimrrriinnriseneienneissnieseneissnessnnesssnesnnnes | conenees | e | cvvireneensni220.000 | oo 8,915 | 31430 | oo 6,915 | oo 8,690 (1,775) (1,775) L | 10/09/2018.
98954M 20 0 | ZILLOW GROUP CL C ORD......cevurierriniiicrieninsisiissisesienississnssesssissssenes [ evvnnies | eon | cvvernennncd90.000 | i 15,474 | ....31.580 | ... 15,474 19,335 (3,861) (3,861) L | 10/09/2018.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD..........cccomrvmrieriirererinnnienieneseessensnssnes | cvevnee | oo | wvvernnenni820.000 | oviiiciiinnn.85,050 | ......103.720 | ..... 85,050 104,074 (19,024) (19,024) L | 10/09/2018.
989701 10 7 |ZIONS BANCORPORATION ORD.......ccocoourvioriierrenenns T40 | ... 31,370 39,794 (8,424) (8,424) L [10/09/2018.
98978L 20 4 |ZOGENIX ORD.......ccoooomiriiiriiininnisssissnissseissssissssisssssssssssssssssssssnnnes | conneeee | o | evvennnnennn 160,000 | coiiiiiiiinnnn5,834 | i 36.460 | ...occoovviinnnnnns 5834 | i 6,554 [[220) ] RN BRI (720) L | 10/09/2018.
98978V 10 3 |ZOETIS CLA ORD.....ocosirvirrrirrriisneiseneiseneisensisensisssesssessssssssssnssssnesinsnes | convens | eee | overeeenen 1,101,000 | i 145,504 | L........85.540 | oo 145504 | .ooovvveii 104,769 3,721 3,721 L | 10/09/2018.
98986T 10 8 |ZYNGACLAORD . 930 | ... 12,144 13,503 (1,360) (1,360) L | 10/09/2018.
GO08AW 10 1 |ADIENT ORD.....ooiiiiiiriiiniiiciissniiesisesssssessssssssessssesssssssssssesnenias | s D .cein370.000 | oo 5,572 | i 15.060 | .oovvveveciins 5,572 (6,786) (6,786) L | 10/09/2018.
G01767 10 5 | ALKERMES ORD.......coosiiiiiiriiireiiseiiessiisssssessessssesssissssssessssessssssssins. | cevees Cl 620,000 | ..oooiveeneeenn 18,296 | .......29.510 | ... 18,296 (8,494) (8,494) L [10/09/2018.
G0176J 10 9 |ALLEGION ORD......ccocviiriiiriiiiniissiisneisssisnesssisssssss s | coneeens C 30,290 (3,010) (3,010) L | 10/09/2018.
G0177J 10 8 |ALLERGAN ORD C ....168,412 (73,723) (73,723) L | 10/09/2018.
G02602 10 3 |AMDOCS ORD......cvviriiiiiiiiiiesisiineissiisiiesi s | covienes 575.000 33,684 (3,000 (3,000) L | 10/09/2018.
G0408V 10 2 |AON CL A ORD.......ooiiiiireiieeiceeeceeseseesesessessssesessesessesess s | nenees (O I 995.000 | ..................144,633 | .......145.360 | ........c......... 144,633 7,206 7,206 L | 12/18/2018.
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GO0450A 10 5 | ARCH CAPITAL GROUP ORD.....cccvviuiiiiiinriierirrinsiisiinssiensesissssssssesssiens | woenees Cl o 1,560.000 | ...oovvrerirnenne 41,683 | ... 26.720 | ..... 41,683 A5,794 | oo [ e | e (4,057) ..(4,057) L | 10/09/2018.
G0464B 10 7 |ARGO GROUP INTERNATIONAL HLDGS ORD ..8,200 542 542 L | 10/09/2018.
G05384 10 5 |ASPEN INSURANCE HOLDINGS ORD ..9,646 12 12 L | 10/09/2018.
G0551A 10 3 | ARRIS INTERNATIONAL ORD 16,415 4,372 4,372 L | 10/09/2018.
G0585R 10 6 |ASSURED GUARANTY ORD 18,374 (1,914) .(1,914) L [10/09/2018.
G06242 10 4 |ATLASSIAN CL AORD . 30,081 2,842 2,842 L | 10/09/2018.
G0684D 10 7 |ATHENE HOLDING CL A ORD.......coovvuimriirriirrniieseiieseriesesisseseesenssenesesnns | ceveeons D|.....540.000 |.........25491 | ... 39.830 | ... 25,491 33,184 (7,693) .(7,693) L |10/09/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD........cocvemiiiiiirrirriiniinsiiesiesisssissiisssinsssenes | covienes C 14,738 386 386 L | 11/27/2017.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......cooooimieimeieneeireniieseissnessesisseneseene | coveeens o 41,810 (13,231) (13,231) L | 07/28/2016.
GO772R 20 8 |BANK NT BUTTERFIELD AND SON ORD.......ccoooorrverrrirrnrirnneiensieneiniees | cereeens D (4,570) ..(4,570) L [10/09/2018.
G1151C 10 1 |ACCENTURE CL A ORD........cosmviimeiiriiineiisssisssissnssissessssssssssessssesnssens | caneeens C (27,691) (27,691) L |10/09/2018.
G1154H 10 7 |BELMOND CL A ORD C 2,603 2,603 L | 10/09/2018.
G16962 10 5 |BUNGE ORD......c.cooooiiiniiiiicriisissiie s ssssssessesssssssssienns | cvvienes (9,229) (9,229) L | 10/09/2018.
G1991C 10 5 |CARDTRONICS CL A ORD......ccooviirriireiriniieneiseeieseeisessisesessnssssesesenenes | ceneeons el (1,232) (1,232) L | 10/09/2018.
G29183 10 3 |EATON ORD.....cooiiiiiiiiiciicisrinissiesi s ssssssssissssssssnes | sovienes C (16,466) (16,466) L | 12/18/2018.
G30401 10 6 |ENDO INTERNATIONAL ORD........ooomriimmiiinniiinniiinniissniissnisssssssssssssisns | covinns C (9,279) .(9,279) L | 10/09/2018.
G3075P 10 1 |ENSTAR GROUP ORD.........cooovuriiimeiiereiiereiisesesiesessesesiesesisssesessesessesenns | oneeees C (1,497) .(1,497) L [10/09/2018.
G3198U 10 2 |ESSENT GROUP ORD.......coeiiiiiiiiiieririiieineiessiiesiesesessssisssissssesssenes | coviene C (2,930) ..(2,930) L | 10/09/2018.
G3223R 10 8 |EVEREST RE GROUP ORD.......cccooiiiiiimiiineiieneeisseeisseeisessesesssseseeneseene | ceneeens C (1,265) ..(1,265) L [01/30/2018.
G3323L 10 0 [FABRINET ORD......coosiiiiiiiiiiiieiiiieississiissisissssssiissssssssssssssiasises | sovienes D 1,014 1,014 L | 10/09/2018.
G3402M 10 2 |FGLORD D (1,311) (1,311) L | 10/09/2018.
G3922B 10 7 | GENPACT ORD......oomiiiimciiriiieceieseiiessisesessesesses s | nenees C (2,304) (2,304) L |08/28/2017.
G4388N 10 6 |HELEN OF TROY ORD 12,428 690 690 L | 10/09/2018.
G4412G 10 1 |HERBALIFE NUTRITION ORD.......cccocosivriierinreiieneeisceieenenenns 22,425 2,924 2,924 L |10/09/2018.
G4617B 10 5 |HORIZON PHARMA ORD........ccocovurimriniiiiniinniscrinnisnisnsississsiiensessssssiessins | evvnnes | D | ciierreenn860.000 | v 12,896 | .........19.540 | ... 12,896 12,349 548 548 L | 10/09/2018.
G47567 10 5 |IHS MARKIT ORD......coooosmriiiiriiiiniiinniiisnnissnissniisssissssesssnesssnesssnsssssesinns | eovenene | D | cvveeenn 1,540,000 | oo 73,874 | . 47970 | 73,874 81,820 (7,946) ..(7,946) L | 10/09/2018.
G47791 10 1 |INGERSOLL RAND ORD.......coscurerieirrineinersenirseessensssisessessnssssssssssissessnns | evnnees | C [ vvvirnerernns848.000 | v 59,117 | 10091230 | oo 59,117 |. 24,399 1,322 1,322 L [12/17/2010.
G4863A 10 8 |INTERNATIONAL GAME TECHNOLOGY ORD.........cocormrvmrrinrirerivmninenirenirnns | covreiee [ C | 1000000390000 | cvvovviiiiierrenn 5,706 | i 140630 | oo 5,706 | .ovvorivriieniinn 6,899 (1,193) ..(1,193) L | 10/09/2018.
G48833 10 0 |WEATHERFORD INTL ORD........cocoomemiereriirnneiienneirnneirenenieneeessesisnesssnennns | eovinene | G| eriieeenn,020.000 | oo 2,247 | 00559 | i 2247 | o 11,417 (9,170) .(9,170) L [10/09/2018.
G491BT 10 8 [INVESCO ORD......coooirvirrrrierrirenrieeninessinsssinssssensssssssssssssssssssssssnsssnns | eovvees | oee | oonevenen 1,640,000 | v 27,454 | L 16740 | o 27,454 35,768 (8,315) ..(8,315) L | 10/09/2018.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD........cccccommvvimnniisnniinnissniissnissniissneissnenes. | eoinnne [ G| eirieen230.000 | oo 28,611 11 123.960 | ... 28,511 38,173 (9,662) ..(9,662) L |10/09/2018.
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD..........ccocvomurvirmrvereneeernneerecniens | coieene [ D | 100e0..3,249.004 | ....................96,333 | ........29.650 | ..... 96,333 97,403 (20,441) (20,441) L [10/09/2018.
G5494) 10 3 |LINDE ORD.......cccoooimmmriimmriinmniisnnissnsissnsisnsisssisnssssnsssssssssssssssssssnssnnns | convens | D | coveeeennn1,458.000 | 227,088 | ... 156.040 | oovooecenaee 227,038 | ..cooovvnnnenne 171,898 55,140 ....55,140 L | 12/18/2018.
G5509L 10 1 |LIVANOVA ORD......ccoovirriirriirrriieneiseneiseneiseneisnnessssesssnessssesssssessssesnensnes | covenene | D | cereerenenn 190,000 | v 17,379 | 91470 | 17,379 22,317 (4,938) ..(4,938) L | 10/09/2018.
G5785G 10 7 |MALLINCKRODT ORD.......cotiiiiiiiircrirniiniissisiiesisesssissiissssesssesessssssians | coviene C (3,472) ..(3,472) L | 10/09/2018.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD..........cccooooimiiriiiiniiiineiisseiesneseines | coneeens C . (5,038) ..(5,038) L | 10/09/2018.
G5960L 10 3 | MEDTRONIC ORD.......cossrviumriimmriiiriiiseiieseiseseissssssesessesessessssssessssessnnes | cevoees Cl 4, 763.000 | .................433,242 | ... 90.960 | ..oooorrvirns 433,242 | ..o 348,115 48,630 ....48,630 L [12/29/2016.
G60754 10 1 | MICHAEL KORS HOLDINGS ORD.........ccocoommiiiniiineiinsissnsiesssiessssesnnises | covnns Cl.n.565.000 | ...................21,425 | .......37.920 | ..... 21,425 37,733 (16,438) (16,438) L [10/09/2018.
G6095L 10 9 |APTIV ORD D........930.000 |..........57,260 | .......61.570 | ... 57,260 71,210 (13,950) (13,950) L | 10/09/2018.
G6359F 10 3 |NABORS INDUSTRIES ORD.........ccovviiiiiieriiiiinissisiiesiississssssississssnns | covenes Cl irrenn1,390.000 |2, 780 | iiriei2.000 | oo 2,780 | oo 9,105 (6,325) ..(6,325) L | 10/09/2018.
GB518L 10 8 |NIELSEN HOLDINGS ORD..........coovoumiiinriiniiieeeiseneesssesssssssesessssessssesenne | covees B [ 1,440.000 | ...oocoovvrrrrrnnn 33,595 | .........23.330 | ..... 33,595 38,736 (5,141) ..(6,141) L | 10/09/2018.
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G65431 10 1 [ NOBLE ORD......ooiiiiiiiiiieiieiisiesssisisssssssssiesssssssssssssssssssessessssssesssssnes | onssnns (O3 990.000 | ..oveevrcerirriinen 2,594 2.620 | .o 2,594 | ........ TA28 | oo | et | s (4,534) (4,534) L | 10/09/2018.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD..........ccooommeriinriicrinceiiseneinens | o o 34,336 43,724 (9,388) (9,388) L |10/09/2018.
G6674U 10 8 |NOVOCURE ORD D .9,709 (4,150) (4,150) L [10/09/2018.
G6700G 10 7 |NVENT ELECTRIC ORD.......ccooovimriinriinniiinsiissnicsnsssssssssssssssssssssnsioas | coneeens D .eiien850.000 | .o 14,599 | L....22.460 | ... 14,599 17,316 (2,717) (2,717) L [10/09/2018.
G6S01W 10 8 |PARAGON OFFSHORE PLC..........cccccovummne. el 0 V' | 08/04/2014.
G7496G 10 3 |RENAISSANCERE ORD........cccoevuiiiiinirierininniisiiesiinesienes Cl . 135.000 | oovinnneen 18,050 | e 133.700 1,496 1,496 L | 06/22/2018.
G7665A 10 1 |ROWAN COMPANIES CL A ORD..........coovvuurreirreiirineerseeissssesesessssesesneseenes | veeees coo | rrereeen810.000 | 4,279 | 8.390 (6,283) (6,283) L |10/09/2018.
G7S00T 10 4 |PENTAIR ORD......cocotiiiiieiiriiineisnieiissi s sassssssssssssssines | coniie C (2,600) (2,600) L | 10/09/2018.
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........coovveererirrerereerireiieneiene | ceveeens D (T ) RN IO (583) L |10/09/2018.
G81276 10 0 |SIGNET JEWELERS ORD.......osiivermiriiriiireiesiieseiisssissesessesessessisessssenees | ceviees C (6,808) (6,808) L [10/09/2018.
G84720 10 4 |STERIS ORD.....coosviiiriiiriiieissississsssssssssssssssssssssssssssssssns | o D 3,860 3,860 L |10/09/2018.
G8807B 10 6 | THERAVANCE BIOPHARMA ORD... C (955) | coveoeevereerieerieeiins | e (955) L [10/09/2018.
G9001E 12 8 |LIBERTY LATIN AMERICA CL C ORD......cocevumriiiririiersnieierisisssessensnssens | veveres ] (2,988) (2,988) L | 10/09/2018.
G9019D 10 4 |TRAVELPORT WORLDWIDE ORD..........cooommiiimeeerrenisenissenissesissenesensenns | coveeens C (5) (5) L |10/09/2018.
G9078F 10 7 | TRITON INTERNATIONAL ORD.......cocvuerriiriririisseiseneisesesssseseseesisneninns | ceiees D (GECK ) IR IO (193) L [10/09/2018.
G9456A 10 0 |GOLARLNG ORD......coviiriiiriiiceiineissiisssissssssese s | nnees C (2,003) (2,003) L |10/09/2018.
G9618E 10 7 |WHITE MOUNTAINS INSURANCE ORD.........cocommrviemiiimeieeneiieseniesnnisssenins | oveeees C 64 64 L |06/23/2017.
G96629 10 3 | WILLIS TOWERS WATSON ORD........ccomruiirirrirriiniierienissesesissiiesinssienes | cvvenes D 2,749 2,749 L | 10/09/2018.
G97822 10 3 |PERRIGO ORD.........oorvuiueiireiirceiiecesisesissesssesesesesessssessssssssssssssessssssens | coviees C , (16,703) (16,703) L |10/09/2018.
H1467J 10 4 | CHUBB ORD........osiiiiivirieieseiesieseseiseseisesesssssssessssessssssesssssssesesseseies | oeeees D|.1,896.999 | ............... 245,054 | ... 129180 | oo 245,054 224,818 (13,936) (13,936) L | 12/18/2018.
H2906T 10 9 |GARMIN ORD. Cl 460,000 | ..................29,127 | .........63.320 | ..... 29,127 30,611 (1,650) (1,650) L |10/09/2018.
H8817H 10 0 | TRANSOCEAN ORD........ccooriiuriiiriiireiieseiseseissesesiesessesessesesseseseessseesenes | neeees C|.ni2,068.000 | ... 14,352 | .......6.940 | ... 14,352 27,499 (13,147) (13,147) L |12/06/2018.
L5140P 10 1 |INTELSAT ORD....ovviiririiicererinisensieissessiesss st sessesssssessesssnes | sessenes C (1,994) (1,994) L | 10/09/2018.
L9340P 10 1 | TRINSEO ORD.......osiiiiieiiceiieeeieceiseesiscessesssssesssssssssessesessessseesesennes | veeens el (5,165) (5,165) L |10/09/2018.
N20146 10 1 |CIMPRESS ORD.......ccoovuuiviiiriireiinneisssisssessnsessessssesssssssssssssssssssssssssnns | coveeons c (1,430) (1,430) L [10/09/2018.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CLA ORD......cccoccoumviimriinniiinniiisniinniis | ceveeens C (23,586) (23,586) L [10/09/2018.
N59465 10 9 [MYLAN ORD.....ccoooosriuirrrireriireniinerissenissssissssssssssssssssssssssssssssssssssssnnnees. | cenvens | oee | oeeeeeensni2y070.000 | ovviiiiirirnnn. 56,718 | 11000 27.400 | oo (14,945) (14,945) L [10/09/2018.
N6596X 10 9 | NXP SEMICONDUCTORS ORD.......ccccvrmrireriverrirernrrseerernnissiensssssssssssesssnssees | sovenees | C [ verinennn1,390.000 | v 101,859 | 1100 73.280 | i 101,859 | v 112,576 (10,717) (10,717) L | 10/09/2018.
N72482 12 3 |QIAGEN N.V...cooooiiiiiiciinceiiecesereseneeseseissnsissssisnsssssnsssssessssssnesns | coneiene | D [ cvvereerenn890.000 | .. 30,6681 | .........34.450 | ... 30,661 31,666 (1,006) (1,006) L [10/09/2018.
N96617 11 8 |WRIGHT MEDICAL GROUP ORD..........ccccommmvvimmrimnrrirnnriisnnrisnseissnessnsnsinenees | cevvene | C [ vverirnnnnn490.000 | 13,338 | 1.00.27.220 | oo 13,338 13,328 10 10 L [10/09/2018.
P31076 10 5 |COPA HOLDINGS CL A ORD 1000 | e 9,445 | T8I0 | 9,445 | oo 10,043 J(SIeL: ) R IS (598) L |10/09/2018.
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD.........ccooiiiuiiiiiiniissniiisssisssssniessnssssssnnens | covnene | coe | coreeosnieens 470.000 45,91 | ........97.790 | ... 45,961 57,857 | ovivioriiianiia 329 | | (11,896) (11,896) L | 10/09/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 114875909 | XXX | . 114,875,909 | .......... 112,006,926 115,262 2,840,890 [ (16,119,078) | ...ovvvverriiarrii 0 | s (16,119,078) [ ....oovovvveiirinnens 0 XXX XXX
C Stocks - Parent, Subsidiaries and Affiliates
21057 10 8 | CONSUMERS INSURANCE USA, INC........cosvvvemrrirrnrirenriesriseseiseseissssenes | cevvenns B 1,000.000 | ....ccveeeee 34,561,269 |...34,561.269 | .............34,561,269 | ............. 42,198,599 | ovoooivirerieriieniins | e | e (3,090,908) (3,090,908) 09/30/2015.
59478* 10 9 |MICO INSURANCE CO. B [ 563.000 11,467,898 | ...20,369.268 ....5,155,266 45,573 .45,573 11/05/1997.
61944@ 10 9 |MOTORISTS LIFE INSURANCE COMPANY [ [ 210,000.000 | . 47,915,438 | ....... 228.169 ..16,952,642 (116,769) (116,769) 02/13/2003.
62006@ 10 2 |MOTORISTS SERVICE CORPORATION........coouvuernriismicssisissniisssssesssniennes | coveas B I 2.000 | oo 246,428 |.123,213.830 | ..................246,428 | ............. 23,763,705 | ...ooiorviisnniisnniiiniis [ o | s | s (10,238,388) | ......vvvrrieinniissniens | coniieaan (10,238,388) 12/31/1985.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.............ocuoiiiiiiiiiiiiiiirins i enees | e 94,191,032 XXX ] 94,191,032 | e 88,070,212 | ..oooovvvcciiacienand 0 | 0 | [ (13,400,491) | c.ooovvvernrierri [ (13,400,491) [ ..ovvvvriicnicces 0 XXX XXX
Common Stocks - Mutual Funds
| 04314H 66 7 | ARTISAN:INTL VAL AV, [ o] ] 540,100,688 | ........... 16,700,192 | ... 30.920 | oo 16,700,192 | oo 20,165,195 | oo | oo, 17,522 [ oo | (3,919,290) | | (3,919,290) | oo | oo u 1112012018,
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M 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./A.C.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) in B./AC.V. Symbol (a)| Acquired
04314H 85 7 [ARTISAN:INTL VAL INST ...t sensssisssisssnsssssenes | svvoenes Y 910,751.617 .28,278,838 | ........ 31.050 28,278,838 27,549,720 .1,609,025 | ... (6,930,820) (6,930,820) L | 11/19/2015.
9299999. Total - Common Stocks = Mutual FUNGS. ... ensnens ..44,979,029 XXX . ...44,979,029 LA47,714915 .. 0 1,626,547 [ (10,850,110) | ..vovvervcrrnrrinnnennn [ i (10,850,110) XXX XXX
9799999. Total - COMMON StOCK. ...t 254,045,970 XXX .. 254,045,970 247,792,053 | . 115,262 4,467,437 0].......(40,369,679) | ... ..(40,369,679) XXX XXX
9899999. Total Common and Preferred StOCK............ovuirireiieriiiinsises s 254,045,970 XXX . 254,045,970 247,792,053 | . 115,262 4,467,437 0]......(40,369,679) ..(40,369,679) XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....1, the total $ value (included in Column 8) of all such issues $.....16,700,192.
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
Bonds - U.S. Government
36179T 7K 5 | G2 MA5398 - RMBS. 08/07/2018........ | WELLS FARGO SECURITIES LLC......cceviiriiiieineineieiissieeesieisesisesessesiessesissesessessssssns | sesesssssssssesssssssssesssssssssessesssssesssessenes | ovesessssssssesssessssssessesssenen 2,557,227 2,500,000 5,556
912810  SB 5 |UNITED STATES TREASURY 03/05/2018........ | BNP PARIBAS SEC BOND, NEW YORK........cccocevvirrrenene 250,048 250,145 131
912828  T6 7 |UNITED STATES TREASURY 03/29/2018........ [ VARIOUS......coooicettte ettt et a s b s ss et b s snesenss | svsesesesssesesessssesessssesesesssesessnsesesesanaes | eosesesessssesasssesesessnsesansesens 1,436,415 | oo 1,500,000
938782  GP 8 | WASHINGTON D C MET AREA TRAN AUTH GROSS......c.oiiiiiriirininsisisssienniaes 11/29/2018........ | CITIGROUP GLOBAL MARKETS, INC./CORRESPON... 832,965 750,000
0599999.  Total - BONAS = U.S. GOVEIMIMENL. .....cuuriuuruiirisierssmiiesisissse st isss st sss et as 0008080808800 8 8048450 S04 8008880840484 E0 8480 £ 0008404840840 E 8 £ 0804008480808 0808400840018 4082084008400 0L 8008208400408 E 8482081008000 E 84008420 E 100080 E 008 SEd8aEEE bbb b st nstns | brinssiensssnssnssssss st nes 5,076,655 5,000,145
Bonds - U.S. States, Territories and P
452152 CJ 8 [ILLINOIS ST .ottt sssssenes 03/29/2018........ VARIOUS......oooiiiiiiieisississssis st 782,490 750,000 9,167
70914P  VC 3 |PENNSYLVANIA ST 03/29/2018........ VARIOUS.......ooiieiierices e 278,023 250,000 5,694
70914P VU 3 | PENNSYLVANIA ST 03/29/2018........ | VARIOUS 756,197 650,000 9,389
882723 BA 0 | TEXAS STttt | cesnssenseeninns 03/29/2018........ | VARIOUS 652,535 650,000 | ..o 10,641
93974D  BE 7 |WASHINGTON ST 03/29/2018........ | VARIOUS 419,914 375,000 3,021
93974D  HF 8 |WASHINGTON ST. 03/29/20718........ [VARIOUS.........oooovoiiireiieieiiieiseie ettt sssssssess s esssessesssssnsens | evesssssessessesassessesssssnsessessesssssssesssssnsens | oevessissesssssessssssesssssssnsenes 1,621,607
1799999. Total - Bonds - U.S. States, TEITHONES & POSSESSIONS...........ruuuriririiiisirisisisisissssisisss s sssssssssissssssessssssssrasss esiemssmas 0800008084884 8 4080080840080 8080080840884 8 0840080840848 0808081084008 E 0L 8081000080840 E 8082080080884 080k 20 cEe0bE b8 eeE bbbt sssnis | nnssnssssssnss st 4,510,766
Bonds - U.S. Political Subdivisions of States
23223P  CC 9 |CUYAHOGA CNTY OHIO 03/29/2018........ VARIOUS.......ooe et | 21estse bbb | eebenes st ees 1,934,824 | oo 1,835,000 | ..o 30,074
266705 K3 5 |DURHAMCNTYNC 03/29/2018........ VARIOUS......cooiiriiiiienirtie st 440,169 380,000 9,394
937440  FH 3 | WASHINGTON CLACKAMAS & YAMHILL CNTYS ORE.........cccovvumirierimrirenirinirnsiisiiens 01/31/2018........ | PERSHING DIV OF DLJ SEC LNDING 161,355 500,000
937440  FK 6 | WASHINGTON CLACKAMAS & YAMHILL CNTYS ORE.......cccoosiirernriieerirercnirererineines 01/31/2018........| PERSHING DIV OF DLJ SEC LNDING 147,690 500,000
937440  FL 4 | WASHINGTON CLACKAMAS & YAMHILL CNTYS ORE.......ccoviiiiiiiniisiisnissisnissenisenes 01/31/2018........ PERSHING DIV OF DLJ SEC LNDING.......tteiiiiiiiinisisssesesissssssess s ensssesensssssssseenes 141,255 500,000
2499999. Total - Bonds - U.S. Political SUDdIVISIONS OF SAIES.........u.urruiriririiiisiissicis s svsisss st ......2,825,293 3,715,000
Bonds - U.S. Special R and Special A
01179R  NF 6 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH........cccuirimirierirnriieissiseiiesinenienes 01/30/2018........ [MERRILL LYNCH PIERCE FENNER........cccccsvviiiiiiiriiiissiieecesssissisessesssessesessenns 509,345 500,000 6,667
050589 NP 1 | AUBURN UNIV ALA GEN FEE REV.......cccovmiieiircinitieciserssneee e 03/29/2018........ | VARIOUS.........ooiririieiirirereinriesnsicsesie s sisseesienees 687,076 650,000 8,522
117569  JS 3 |BRYAN TEX ELEC SYS REV ...ttt ssssssiessessssssessssssssessenenns | oersssssssenns 12/01/2018........ | BARCLAYS CAPITAL INC 983,066 860,000 | ...vuivirieieiee s
153476 DC 7 | CENTRAL FLA EXPWY AUTH SR LIEN REV.......cocovmriririeieieincireeinis 01/29/2018.. OPPENHEIMER & CO. INC 779,843 750,000 2,750
160131 DB 1 |CHARLESTON EDL EXCELLENCE FING CORP S C.......ccocovvrviirirninnns 03/29/20718......... | VARIOUS......oouieitiiiici sttt | ehbeb bbbttt | rtbsesies b et en bbb 1,288,012 | oo 1,150,000 | ..o 18,847
235036  F5 4 |DALLAS FORT WORTH TEX INTL ARPT REV 03/29/2018........ | VARIOUS 711,939 650,000 | oo 13,361
235241 PK 6 | DALLAS TEX AREA RAPID TRAN SALES TAX REV........ccimiiiiiirieintirerinsiseesie e 03/29/2018........ | VARIOUS 114,003 100,000 1,639
3128P8  E8 0 |FH C91959 - RMBS...... 12/01/2018........ WELLS FARGO SECURITIES LLC......cooiiiiiiiieisiiieissieiesisississssssssssessssssessesssssens | ssssssssssssesssssssssesssssssssssessssssessesssnes | sossesssessssssssssessssessnes 14,870,696 | ....oovoevriveircicerciien 15,385,136 | .vovuvvirerereiniecreeies 15,385
3128P8  GX 3 |FH C92014 - RMBS...... 12/01/2018........ | CREDIT SUISSE SECURITIES (USA)......cooturiueirereirirrireineeneseeseessssseseeeesssesssesssssssssesssnssns | seeetssssssesssesssssssssesssssssesssssesssssssessnsns | soneiesssssssessssssnsssssessessnses 9,896,452 9,736,709 | ..o 12,982
3138EN WV 7 | FN ALBOS - RMBS.......cooiiiiriiiiiciiceiicissieiesis ettt | censsesisnanns 03/29/20718......... | VARIOUS.....ooeieiieiiic ettt | ehbeb e bbb s bbbt nines | etbsesies b st b et 4,432,568 | ..o 4,290,094 | ..o 13,347
3138WH  XR 8 [FNAST8B7 - RMBS.......ooiiiiiiiiciiii s sssssnssenes | sonssessssonns 03/29/20718........ [VARIOUS.......ooouiiiiirrieiieiiesiisiesis sttt | estsenes bbbt | boreniseses bbbt enes 2,675,794 2,722,928 6,354
3138WT  UT 1 |FNAT5993 - RMBS...... 03/29120718........ [MARIOUS.........oieeiee ettt s sttt ettt ns st nsens | 2esessnsessessebassessesses et ensessebnsentessnssnsans | ebsessssessessesnsassessessnsnsnes 4,045,388 | ..o 4,116,186 9,604
3138YE 5V 5 [FNAYT759 - RMBS.......ooiiiiiiiiiiiiisieieieie s essess st sssssssssesssssssssenss | aosssossnssnns 02/01/2018........ CANTOR FITZGERALD & CO. INC....cvvviierirrieiieieierisissisesssisssesssessssssssessssssesssssssssans. | assesssssessssssssssessssssssesssssssesssesnsss | tossessosssssessssssossssessssnes 1,704,209 | oo 1,670,537 | oo 1,949
3140H5 AW 1 |FN BJ3620 - RMBS 01/05/2018........ | SUNTRUST CAPITAL MARKETS, INC.......ccotieiiiiiiiiiierienierneissiesississsssssesesssessssssnenes | sessesssssssssesssssssssesssssssssesssesssssssssessenss | oeesesssssssessessnssessessnnenes 1,049,531 21,000,000 | oo 1111
31410L UV 2 |FN 80796 - RMBS.........ocooiiiiieiiciniee ittt sessienennins | cesessesssenanns 02/01/2018........ | FIRST UNION CAP MKTS (FED MBS).........coiiiiriiiireriiiiersieissiesessssssessssssssssssessssssnns | eeissssssssssessssssssessssssssesssessssssssessesss | osssessnsssssessessissssessasenes 1,901,233 ...1,858,829 2,169
517039  TU 7 |LAREDO TEX WTRWKS SWR SYS REV........ccoviirirmiirieeiverriseirnes 03/29/2018........ | VARIOUS 665,496 650,000 2,022
575896  GX 7 |MASSACHUSETTS ST PORT AUTH REV.....ccoviviiniiiniieiniircienireierineins 03/29/2018.. VARIOUS 964,359 900,000 | covveeerieeeree e 11,000
613741 GV 3 |MONTGOMERY CNTY VA ECONOMIC DEV AUTH REV. 03/29/2018........ | VARIOUS 632,593 650,000 7,295
646065 G5 5 |NEW JERSEY ST EDL FACS AUTH REV. 03/29/2018........ | VARIOUS.........ovieirireirirereiniesieieeesie e sseenees 697,080 650,000 7,944
64972G  NE 0 [NEW YORKN Y CITY MUN WTR FIN AUTH WTR &...oovvvnvriieiricriis 11/29/2018........ | HILLTOP SECURITIES INC. 847,373 750,000 | oo 18,375
64990E  CH 8 |[NEW YORK ST DORM AUTH ST PERS INCOME TAX......ccvmiiernnieierineieerennceisnirenes 03/29/2018........ VARIOUS.......ooie s | 2hesbse bt | eebenesess et 1,011,114 900,000 | ..o 13,000
650035 C4 8 |NEW YORK ST URBAN DEV CORP REV.......... 03/29/2018........ | VARIOUS........otviririieiirireeeintiesissieesie e sisnees 729,112 650,000 1,264
679111 YK 4 | OKLAHOMA ST TPK AUTH TPK REV......cociiiiieriitiirisisinsienssssssensssiessenenes 11/30/2018........ | NATL FINANCIAL SERVICES CORP (NFS)......covruiirirrirrirrierssieisessssisssssssssssessessnsenes 538,960 500,000 8,500
696550 A4 4 | PALM BEACH CNTY FLA SCH BRD CTFS PARTN......cceiiiiieiniieiieieieiissiesieseseesessessssssseeniens | coessessennns 03/29/2018........ | VARIOUS 736,782 650,000 5,236
746189 PR 4 |PURDUE UNIV IND UNIV REVS 03/29/2018........ | VARIOUS 964,152 900,000 | oo 11,000
756872  GJ 0 |REDRIVED FIN CORP TEX ED REV. 03/29/2018........ VARIOUS......oooeie ettt | 2hestse sttt nin | eebenesens e ees 1,487,248 | oo 1,400,000 2,722
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
786134 VD 5 | SACRAMENTO CNTY CALIF SANTN DIST FING AU.......ccovrvvrrireiiriererinnines 03/29/2018........ VARIOUS......ooviriiiiieisisissi st 648,219 650,000 6,824
875301 GL 1 |TAMPA-HILLSBOROUGH COUNTY EXPRESSWAY AUT 03/01/2018. FIRST TENNESSEE CAPITAL MARKET...... 518,105 500,000 2,278
914378  MC 5 |UNIVERSITY KY GEN RCPTS. 11/29/2018 FIRST TENNESSEE CAPITAL MARKET...... et | e | e 2,536,856 2,395,000 | ..ooovenriienis 16,499
915138 PL 9 |UNIVERSITY TOLEDO OHIO GEN RCPTS......ooiieiieieiistierisernees e 04/18/2018........ JP MORGAN SECURITIES INC.......ovoiiiiireineiereiscieeesierieeieeseessneenes 250,000 250,000 [ ..o
915200 XU 8 |UNIVERSITY VT & ST AGRIC COLLEGE..........ccoeiiiiiiciniicissineisrissiesisisessierssi s 01/31/2018........ FIRST TENNESSEE CAPITAL MARKET...... 514,750 500,000 6,722
92778V BL 1 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R.....ccovvviviiiiiiieiscsicisies 03/29/2018........ VARIOUS.......ooiiiiiisissss e ....1,055,250 900,000 7,250
95639D LP 3 |WEST VA SCH BLDG AUTH EXCESS LOTTERY REV.......cciiiiiiniirnirieneireiseieniesesiseieniees 03/29/2018........ VARIOUS 752,882 650,000 7,944
95639R  HC 6 |WEST VA HIGHER ED POL COMMN REV........ccoimiiirnriiererieinieieierinnins 03/29/2018........ VARIOUS ...2,522,122 2,150,000 | ..o 29,264
956724  AQ 1 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE........c.cccorvvnunnnee 03/29/2018........ VARIOUS 747,071 650,000 7,944
977100  CX 2 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION.....ccoviirimiiiersiisnsnssessneenes 03/29/2018........ VARIOUS 869,787 900,000 5,979
3199999. Total - Bonds - U.S. Special REVENUE NG SPECIAI ASSESSIMENTS. ... . tuteisiruteetiteasserstesesseeessssseeseeasesesaess | eeesseesessesseseesesaseseseeseeseseeseeseeaeeseseeseese8eE1oeseEaEEoe8 428 £E1eE4E8 401 L0 4L e 428401 LE o8 4L 8401 £ ELE A28 40800128 4LE S0 1 S0 128 £ 0848128 4E 8401 £ 01428 eE 842 e 80 E4E 1o e e e b eesemee | Shseeessasssesesansensenetsnsansensenansansarasesnsens | fonsessessesssansessesssennsansanee 65,338,462 63,585,419 293,751
Bonds - Industrial and Mi:
010392 FQ 6 |ALABAMA POWER CO 03/29/2018........ VARIOUS......coovitiiiieinieesi st ..2,630,691 2,700,000
025816 BW 8 | AMERICAN EXPRESS CO 12/19/2018........ MIZUHO SECURITIES USA/FIXED INCOME...........covrireerecinennereeeenereesseeereessseeeeseeeeenes 2,498,125 2,500,000
02587A AL 8 [AMXCA 172 A= ABS.....oiiiiieitiecisiesse e 03/23/2018........ BARCLAYS CAPITAL INC......cooiiutiriiieiisiesiesissisesis sttt nssnssssses | essseesesssssssesssessssssssessesssssessssssnssens | sbsesssssssessssessessssssssneses 1,513,652 | oo 1,500,000
02665W  BF 7 | AMERICAN HONDA FINANCE CORP..........ccccouiiiniiiiiintieeieisissiesssi s sessssseessnes [ 03/29/2018........ VARIOUS.......oiiiieisrieeresss e e 1,868,490 | i 1,950,000
05526Q AA 4 |BAMLL 15200P A - CMBS 05/09/2018........ DEUTSCHE BANK SECURITIES, INC.......couiiiiiriiiieieiitieeisieisssiesse s esiesssessesssesessenes | eseeesessssisesesssesssssssssessesssssessssssssens | soessesssssessssnessesssessssenenes 2,433,496 2,500,000
05531F AV 5 |BB&T CORP . 03/29/2018........ VARIOUS.......coomritiiinriiesiesssessrisssiesi e sienes ......1,644,971 1,700,000
05683L AA 4 |BCC 181 A1-CDO C 03/12/2018........ CIIGIOUP (SSB)....uvrveeircerriireiie st ......1,000,000 1,000,000
06035R AR 7 | BANK 18BK14 A3 - CMBS 10/25/2018 DEUTSCHE BANK SECURITIES, INC......coiiiiiriiiiieieiieiseisieissieise s esssssssssssssssnes | essseesessssssssesssesssssssssessssssssesssssnssens | sonssssssssesssssessessssssssnenes 2,496,484 2,500,000
06406F  AD 5 | BANK OF NEW YORK MELLON CORP.......ccrvvmriririereisiierissieeseeseisneenes 03/29/2018, VARIOUS ......2,065,976 2,200,000
065404 BB 0 |BANK 18BK10 A5 - CMBS 01/26/2018........ WELLS FARGO SECURITIES LLC......coociuiitieiiiiieisieiesiierisieesssisissssssesssssessesissisens | eosessesssesiesssssssssessssissssesssssssessessnsss | otesessssssssessesssssssessnssnes 1,544,991 | oo 1,500,000
07274N AL 7 |BAYER US FINANCE Il LLC C 06/19/2018........ JP MORGAN SECURITIES INC... 992,710 1,000,000
08160B  AD 6 |BMARK 18B5 A4 - CMBS 07/27/2018........ JP MORGAN SECURITIES INC... ......5,149,999 5,000,000
08161C  AE 1 |BMARK 18B2 A5 - CMBS 02/09/2018........ JP MORGAN SECURITIES INC.....cooiiuiimiiiieiiiieieiissiesissisisssiesessssiesssssssssesssssssssssenss | essessesssessesssssssessssssssesssssssesssessnsss | osssessssssssesssssnssssessssnes 3,604,983 3,500,000
08162C AC 4 |BMARK 18B6 A3 - CMBS 09/20/2018........ CIIGIOUP (SSB)....uvrveeircirriireieie s e LB1A9TT | e 1,500,000
08162T  BA 0 |BMARK 18B7 A3 - CMBS 11/09/2018........ DEUTSCHE BANK SECURITIES, INC......couiiiiiriiiiieieiitieeisieisssiese et sssnsssessnes | essseesessssisssesssessssssssessesssssessssssssens | soessssssssessnsssessessssssssnenes 4,039,833 4,000,000
08763Q AA 0 |BTNY22A1-CDO C 06/05/2018........ MORGAN STANLEY CO ......1,250,000 1,250,000
12189L  BA 8 | BURLINGTON NORTHERN SANTA FE LLC.......oviiiiiiererirerniineie e sssseessesssesenene 03/29/2018........ VARIOUS.......oiiiiriiesrice e e LATT 344 | 1,200,000
12595V  AC 1 |COMM 18COR3 A2 - CMBS 05/04/2018........ DEUTSCHE BANK SECURITIES, INC ......0,049,757 5,000,000
126650  DC 1 | CVS HEALTH CORP........cociiieiicieiereisresisseisesi e 03/06/2018. JP MORGAN SECURITIES INC 1,499,235 | 1,500,000
14912L 6T 3 | CATERPILLAR FINANCIAL SERVICES CORP 03/29/2018. VARIOUS ..ottt sttt s ks s et s et s snnsens | sbassssessessetessessebss st ssessebensensessnsnsens | ebssssssessessesssansessessesnsanes 2,835,067 3,050,000
17291D AD 5 |CGCMT 18C5 A4 - CMBS. 06/07/2018........ CHIGOUD (SSB)....uvvuevuiriesiiseiiiriiei sttt ......5,149,779 5,000,000
173256 AD 8 |CGCMT 16C3 A4 - CMBS 08/08/2018........ WELLS FARGO SECURITIES LLC W TA38.594 | s 1,500,000
17326F  AD 9 |CGCMT 17C4 A4 - CMBS, 08/10/2018........ CHIGIOUD (SSB)...vuvvvuuiaerriieisie st 982,148 1,000,000
19123M  AA 1 | COCA-COLA EUROPEAN PARTNERS PLC........corivmirrieirereeireiersrieeienees C 04/01/2018........ Not Available: ....2,767,614 2,750,000
25468P DE 3 |WALT DISNEY CO 03/22/2018........ CHIGOUP (SSB).....vvuiiuiiiiaiiiiirii s 984,650 1,000,000
26444H  AE 1 |DUKE ENERGY FLORIDA LLC 07/19/2018........ DEUTSCHE BANK SECURITIES, INC ......5,063,900 5,000,000
34532R  AA 4 |FORDO 18REV1 A- ABS 01/23/2018........ MERRILL LYNCH PIERCE FENNER........cooiiitiiiiiriniesies et seeninies 2,998,947 | s 3,000,000
36191Y BB 3 |GSMS 11GC5 A4 - CMBS. 03/29/2018........ VARIOUS.....coooviriiiiieinsiesisssss et ..3,308,403 3,250,000
36321 AC 8 | GALAXY XXVIII CLO, LTD. = CDO....vvrreiriieieieeieiesisiesesississss e seessesssssessessesses C 06/29/2018. GOLDMAN ....3,000,000 3,000,000
370334 CD 4 |GENERAL MILLSINC......cccovvrirrrirnne 04/03/2018........ GOLDMAN.... 999,860 1,000,000
38014B  AC 3 [GMALT 181 AZB - ABS.......coiiieiiiciseieieseesis e 02/13/2018........ DEUTSCHE BANK SECURITIES, INC ......2,500,000 2,500,000
404280 AK 5 |HSBC HOLDINGS PLC............. C 12/26/2018........ VARIOUS ...ttt | chbebenes bbbttt | nteresiesi et 2,555,151 2,450,000
404280 BK 4 |HSBC HOLDINGS PLC.. C. 07/24/2018........ HSBC SECURITIES e, 911,960 | s 4,000,000
44935A  AC 9 |HALST 18A A2B - ABS.. 02/21/2018........ SG AMERICAS SECURITIES, LL ......2,000,000 2,000,000
459200 HG 9 |INTERNATIONAL BUSINESS MACHINES CORP..........ccvvvvirrieriiiierissisnieisssssesississs s 03/29/2018........ VARIOUS e 1139,804 | e 1,200,000
46625H LW 8 | JPMORGAN CHASE & CO....couriririiiicieieieiesieie st sssssssssessssssssesssssssssnens | coonssessessnns 03/29/2018........ VARIOUS 1,442,025 | s 1,450,000
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57636Q AB 0 |MASTERCARD INC........cccevvrrrnern 03/29/2018........ VARIOUS......ooviriiiiieisisissi st e 1763755 | s 1,750,000

582839 AJ 5 |MEAD JOHNSON NUTRITION CO C 02/15/2018. MORGAN STANLEY CO ......5,008,750 5,000,000

58933Y AQ 8 |[MERCK& COINC 03/29/2018 VARIOUS.......ooiiseies ettt b s bbb st s s bsnsn | essebasssssesssssesessessebssessessesntensessessnsns | siessesssessessssssssnsansessnsnseen 2,643,894 2,700,000

594918  BP 8 |MICROSOFT CORP......couiiiiiiiieiiiciiieie ettt nssssnseninns | cesessenssenanns 03/29/2018........ VARIOUS ....3,071,776 3,200,000

61747Y DW 2 | MORGAN STANLEY. 03/29/2018........ VARIOUS 992,770 1,000,000

61761 B3 2 |MORGAN STANLEY. 03/29/2018........ VARIOUS 993,350 1,000,000

654106  AF 0 [NIKEINC......ccooovinriririrncane 03/29/2018........ VARIOUS 183,898 200,000

65478W  AE 5 |NAROT 16C A4 - ABS, 03/29/2018........ VARIOUS .....>,188,484 5,350,000

69351U AP 8 | PPL ELECTRIC UTILITIES CORP. 03/29/2018........ VARIOUS ......1,197,048 1,200,000

713448 DX 3 |PEPSICO INC....oiiiiiiiieiicistieiei sttt ssenssnens | cbsessesssenanns 03/29/2018........ VARIOUS.......oiite bbb | £1enb bbbt | enbet e 1,169,640 1,200,000

822582  AX 0 | SHELL INTERNATIONAL FINANCE BV........cccviiiiniineiernisiresiseesieennes C 03/29/2018........ VARIOUS .....1,968,291 1,950,000

855244  AD 1 | STARBUCKS CORP 03/29/2018. VARIOUS ...ttt sttt s ettt n st st ensens | 2bsnsessessessntensessebns et essessebnsentesnesntans | ebsessssesssssesansansesaessesneanes 1,759,330 .1,700,000

857477 AT 0 | STATE STREET CORP......ociiiriiieiriiseineisiessssiese s 03/29/2018........ VARIOUS ....3,206,080 3,200,000

88579Y AV 3 |3MCO. 03/29/2018........ VARIOUS......oooiiiieieireee e ......1,332,550 1,450,000

89152U  AF 9 | TOTAL CAPITAL SA.....oiiiiiiiiiiieeiesie sttt bbb [ 03/22/2018........ CHIGOUP (SSB)....cvveieuiiaiiiaiieri it | st as bbb eness | Loresb s 1,029,130 1,000,000

89236T BP 9 |TOYOTAMOTOR CREDIT CORP. C 03/29/2018........ VARIOUS ......1,689,953 1,700,000

907818 DV 7 |UNION PACIFIC CORP 03/29/2018........ VARIOUS ...ttt sttt s et s et n s e st ssensens | 2bansessessessnsassassebsssnsess et et essensesnnssntans | ebsessstessassesnsansesaessesneanes 1,734,561 1,700,000

911312  BC 9 |UNITED PARCEL SERVICE INC 03/29/2018........ VARIOUS 1,121,124 1,150,000

91324P  CY 6 |UNITEDHEALTH GROUP INC 03/29/2018........ VARIOUS ......1,668,550 1,700,000

92349F  AB 9 |VZOT 181 A1B - ABS, 03/06/2018. MERRILL LYNCH PIERCE FENNER.........coiitiieiiiieiiieisiei s ssssessessses | essseesessssissssesssessssssssesssssssssessssnssens | sossssssssessssessessssssssnenes 3,000,000 3,000,000 [ ..ovveiereirierieieieeese s
927804 FJ 8 | VIRGINIA ELECTRIC AND POWER CO. 03/29/2018, VARIOUS e 1,006,860 | oo 1,000,000 2,683
95001 AW 7 |WFCM 18C44 A4 - CMBS 04/30/2018........ WELLS FARGO SECURITIES LLC.......cooiuiiiereiiieeieieiesieierisiessssi st ssesssssessesissisens | eosessesssesiesssssssssesssssssssessssssssessessnnss | etesessossssssessessssssssessnsene 2,019,890 2,000,000 3,509
95001R AW 9 | WFCM 18C48 A4 - CMBS 12/07/2018........ WELLS FARGO SECURITIES LLC.......coutiiuiiiiiriieiisieiieiiessiessesissssessssssesssessssesnes | rtesssssssssssesssesssesssssssssssessessssssssnnes | siomsisssssessssssesssenesnsien 10,099,910 ..10,000,000 | ..o 21,306
95002D BD 0 |WFCM 18C47 A3 - CMBS. 10/09/2018........ WELLS FARGO SECURITIES LLC ......1,868,424 1,850,000 5,149
3899999. Total - BONAS - INAUSHIAl @NA MISCEIBNEOUS.............eueieieeveiieiieiisiteteiiiteteteiseteieteietstssetetesseeeesesesesetssssseses  etetsssesessssesesessssesessssesessssesesassesesesstsesesassesesessesesesassesesessesesesassesesessesesesassesesessesesesassesesessesesesssesesessesesesassesesassesesessssesesassesesesssne | abessssesessssesesasesesessssesesassssesessssesesasses | atssesessssesesssesesssssesasas 142,761,431 143,150,000 | ..o 599,982
8399997, TOtAl - BONMAS = P 3.tttk E e eEE o060 E o1 ffoeEeEEoEE e oHE oL R eEf SR E R EE e EE £ E oL eEE SR EE oL Ef£EE e 8 f R LR R EE oL E oL E LR E L E e eeEeh e eeEtenEeeE et r ettt | it 220,512,607 219,550,564 995,996
8399998. Total - BONAS - SUMMENY IIBM fIOM P 5...........covveiireiiieteeitiii sttt sae s ess s s es s b et ssebsesssse | s4sessessassssesesssesseesessebsesss et esseessee s e s e bsee s e s st s ee s et e e see e e s ses s e e ssee b e s ee s et seeseessebsee bt s es s e b et e e b see s e b s et st e st b seeseessebsestesses festasssessassssssesssessessesssessesssssenssssnnsens | ebtessssssessssssssssssessssseseasd 43,428,726 | ..o 42,967,246 | .o 100,999
8399999, TOAl = BONAS. ... ..ot h 08 44 eLEehE oL Lo E R R LR R hE e E R EE R E L84S e EE R LA E e E e E 0L E e h b ShEd st e Rttt | bt 263,941,333 262,517,810 1,096,996

Common Stocks - Industrial and Mi

000360 20 6 |AAON ORD.... 10/09/2018........ ITG INC 170.000 5,782 XXX

000361 10 5 |AARORD 10/09/2018........ ITG INC 140.000 6,388 XXX

000957 10 0 |ABM INDUSTRIES ORD 10/09/2018........ ITG INC 270.000 8,818 XXX

001055 10 2 |AFLAC ORD.......ccoeurririrnes 12/18/2018........ ITGINC 480.000 21,343 XXX

001084 10 2 |AGCO ORD 10/09/2018........ ITG INC 270.000 15,755 XXX

00123Q 10 4 |AGNC INVESTMENT REIT ORD 10/09/2018........ VARIOUS......ooiiiiieiiiisisss et ..1,935.000 35,548 XXX

00130H 10 5 |AES ORD 10/09/2018 ITG INC ..2,680.000 39,744 XXX

001547 10 8 |AK STEEL HOLDING ORD 10/09/2018 ITG INC ..1,270.000 6,109 XXX

00164V 10 3 | AMC NETWORKS CL A ORD......ccvvveiiiieiiiiienieisieeieseesssiesssissene 10/09/2018........ ITGINC 180.000 10,795 XXX

001744 10 1 | AMN HEALTHCARE ORD........coiiiiiiiiniieiiineiesisieeissiess s 10/09/2018........ ITG INC 190.000 10,015 XXX

00191U 10 2 |ASGN ORD............ 10/09/2018........ ITGINC 210.000 14,767 XXX

00206R 10 2 |AT&T ORD 10/09/2018........ ITG INC 15,480.000 518,735 XXX

002474 10 4 |AZZ ORD 10/09/2018........ ITG INC 110.000 5,023 XXX

002535 30 0 |AARONS ORD 10/09/2018........ ITG INC 280.000 14,358 XXX

00287Y 10 9 |ABBVIE ORD..... 10/09/2018........ ITG INC ..5,520.000 522,082 XXX

002896 20 7 | ABERCROMBIE AND FITCH CL A ORD........ccitvuriirinrireririesiiesieesienssesesssessessessssessisesssenssnns | sevsssesnsiones 10/09/2018 ITGINC 280.000 5,446 XXX

003654 10 0 |ABIOMED ORD 10/09/2018 ITG INC 180.000 71,116 XXX

00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD 10/09/2018........ ITG INC 350.000 13,545 XXX
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004225 10 8 |ACADIA PHARMACEUTICALS ORD 10/09/2018........ ITG INC 400.000 8,468 XXX e
004239 10 9 |ACADIA REALTY REIT ORD 10/09/2018 ITGINC 330.000 9,263 XXX
00434H 10 8 | ACCELERON PHARMA ORD. 10/09/2018 ITG INC 160.000 8,050 XXX
004498 10 1 |ACI WORLDWIDE ORD. 10/09/2018........ ITGINC 470.000 12,427 XXX
00507V 10 9 [ACTIVISION BLIZZARD ORD.......ccvviiimiiririirieiintiresiesissisesisssessesiessssssisessessssssessesssssesssesssssssens. | oerssssncsseres 10/09/2018........ ITG INC ....2,860.000 222,079 XXX
00508X 20 3 |[ACTUANT CLAORD........... 10/09/2018........ ITGINC 250.000 6,668 XXX
00508Y 10 2 [ACUITY BRANDS ORD............... 10/09/2018........ ITG INC 170.000 21,430 XXX
00724F 10 1 [ADOBE ORD.....cotiiuiiriiiicereriieissie st esssssssssssansens | oessenssssenns 12/18/2018........ ITG INC 540.000 131,010 XXX
00737L 10 3 |ADTALEM GLOBAL EDUCATION ORD 10/09/2018........ ITG INC 250.000 11,773 XXX
00751Y 10 6 |ADVANCE AUTO PARTS ORD 10/09/2018........ ITG INC 290.000 48,981 XXX
00766T 10 0 |[AECOM ORD 10/09/2018 ITGINC 650.000 21,041 XXX
00771V 10 8 |AERIE PHARMACEUTICALS ORD... b 10/09/2018 ITG INC 150.000 7,983 XXX
007800 10 5 |AEROJET ROCKETDYNE HOLDINGS ORD.........cooiuriiieririiisissirerisesesesssissessssssssssssssssesssenes 10/09/2018........ ITG INC 290.000 9,341 XXX
007903 10 7 | ADVANCED MICRO DEVICES ORD.......ccoeuiiiieiiieiinieierissiessssssesessenssssssesessessssesessssssssenens | oevesssneenenes 10/09/2018........ ITG INC 00:3,680.000 | oo 100,280 XXX
00790X 10 1 | ADVANCED DISPOSAL SERVICES ORD.........ccccovvireermririirnrinnns 10/09/2018........ ITG INC 300.000 7,902 XXX
007973 10 0 |ADVANCED ENERGY INDUSTRIES ORD.......cccooveumuimirerinnieiniinienes 10/09/2018........ ITGINC 160.000 7,626 XXX
008073 10 8 | AEROVIRONMENT ORD 10/09/2018........ ITG INC 90.000 8,855 XXX
008252 10 8 | AFFILIATED MANAGERS GROUP ORD 10/09/2018........ VARIOUS 215.000 29,042 XXX
00846U 10 1 |AGILENT TECHNOLOGIES ORD. 10/09/2018........ VARIOUS 435.000 29,899 XXX
00847X 10 4 |AGIOS PHARMACEUTICALS ORD....... 10/09/2018 ITG INC 210.000 13,833 XXX
008492 10 0 |AGREE REALTY REIT ORD ... | 10/09/2018, ITGINC 130.000 6,933 XXX
00912X 30 2 |AIRLEASE CL AORD .| 10/09/2018........ ITG INC 400.000 17,432 XXX
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD 10/09/2018........ ITGINC 290.000 47,656 XXX
00922R 10 5 | AIR TRANSPORT SERVICES GROUP ORD........cccovvirirerirrirerinirnes 10/09/2018........ ITG INC 240.000 5,237 XXX
009717 10 1 | AKAMAI TECHNOLOGIES ORD........otuuiuuriririiieiriirerierissiessesssisessssessssssesssssssssessssssssessssesssans 10/09/2018........ ITG INC 530.000 34,418 XXX
011642 10 5 | ALARMCOM HOLDINGS ORD 10/09/2018........ ITGINC 130.000 6,332 XXX
011659 10 9 | ALASKA AIR GROUP ORD.....couiuuiiririiirtiiisieieiissiessssisiesissess s essssssssesssssssssssensesinse | oevssssncsnenes 10/09/2018........ ITG INC 430.000 26,927 XXX
012348 10 8 | ALBANY INTERNATIONAL CL A ORD 10/09/2018........ ITGINC 120.000 8,946 XXX
012653 10 1 |ALBEMARLE ORD 10/09/2018........ ITG INC 440.000 42,808 XXX
013872 10 6 [ ALCOA ORD.....oiiuiriiiicirrieissisie st ensssnsssansens | oessssssssenns 10/09/2018........ ITG INC 760.000 28,614 XXX
014491 10 4 | ALEXANDER AND BALDWIN ORD 10/09/2018 ITGINC 280.000 5,858 XXX
015271 10 9 | ALEXANDRIA REAL ESTATE EQ REIT ORD.... . 10/09/2018 VARIOUS 430.000 54,418 XXX
015351 10 9 | ALEXION PHARMACEUTICALS ORD.......vuuuivimrieniireririeicesesisssisessessisesssessssessssesssessenssenens 10/09/2018........ ITGINC 870.000 113,613 XXX
016255 10 1 |ALIGN TECHNOLOGY ORD 10/09/2018........ ITG INC 330.000 112,523 XXX
017175 10 0 |ALLEGHANY ORD 10/09/2018........ ITG INC 10.000 6,440 XXX
01741R 10 2 | ALLEGHENY TECHNOLOGIES ORD........cootiiiiiierinrieierisieeiesieesssiessessssiesesssseessessssesessssees 10/09/2018........ ITG INC 510.000 14,601 XXX
01748X 10 2 |ALLEGIANT TRAVEL ORD 10/09/2018........ ITG INC 60.000 7,141 XXX
018522 30 O |ALLETEORD.......cccorurure 10/09/2018........ ITGINC 210.000 16,254 XXX
018581 10 8 | ALLIANCE DATA SYSTEMS ORD 10/09/2018........ ITG INC 200.000 45,454 XXX
018802 10 8 | ALLIANT ENERGY ORD.....cvuiiiiiiiiiieiiieieissiesssssisssssssssssssessessssssessssssssssssesssssssssesssssssssenss. | cossnsssssenns 10/09/2018........ VARIOUS.....coooviriiiiieinsiesisssss et 350.000 14,955 XXX
01973R 10 1 | ALLISON TRANSMISSION HOLDINGS ORD 10/09/2018 ITG INC 470.000 23,660 XXX
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS ORD......ccovvviirriririiiiererisiseinseeissninenes 10/09/2018........ ITG INC 710.000 9,770 XXX
020002 10 1 |ALLSTATE ORD................ 06/22/2018........ CITIGROUP GLOBAL MARKETS INC........oueiiiririiiriniiersiiseiesisssesssessseessess s 525.000 49,368 XXX
02005N 10 O | ALLY FINANCIAL ORD.......coiriiireriririiieiintireeiesisisesiesesse e ssssesesse st essssss s nesssssssessesisens | sessessnsensesns 10/09/2018........ ITG INC e 1,720.000 | v 45,993 XXX
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD 10/09/2018........ ITG INC 370.000 30,225 XXX
02079K 10 7 [ALPHABET CL C ORD.......cisiiirieiiicriiierierissiesis e sss s sssessssssssessenssssnsssensens | oersesseenenes 10/09/2018........ ITG INC 290.000 330,261 XXX
02156B 10 3 |ALTERYXCLAORD........ 10/09/2018........ ITG INC 120.000 6,224 XXX
02209S 10 3 |ALTRIA GROUP ORD 10/09/2018........ ITG INC ....3,690.000 232,876 XXX
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023135 10 6 | AMAZON COM ORD.....ccvuiiuiiriiiisiresisissessise sttt ssesssenes 10/09/2018........ ITG INC 2 1,440.000 [ oo 2,693,275 XXX e
023436 10 8 |AMEDISYS ORD.... 10/09/2018 ITG INC 110.000 13,076 XXX
023586 10 0 |AMERCO ORD.. . 10/09/2018 ITGINC 30.000 10,382 XXX
023608 10 2 |AMEREN ORD........ 10/09/2018........ VARIOUS.......ooiiiiicinie s 455.000 29,993 XXX
02376R 10 2 |AMERICAN AIRLINES GROUP ORD.... .... | 10/09/2018........ ITG INC 2 1,680.000 | oo 56,381 XXX
024013 10 4 |AMERICAN ASSETS REIT ORD .| 10/09/2018........ ITGINC 160.000 5,989 XXX
024061 10 3 |AMERICAN AXLE AND MANUFACTURING ORD.......c.cocureveriiirmiiiirninsieisesirererineenes 10/09/2018........ ITG INC 450.000 7,709 XXX
024835 10 0 |AMERICAN CAMPUS COMM REIT ORD. 10/09/2018........ VARIOUS.......ooviiiiiieinee e ensssenes 555.000 23,115 XXX
025537 10 1 |AMERICAN ELECTRIC POWER ORD 10/09/2018........ ITG INC 980.000 71,599 XXX
02553E 10 6 | AMERICAN EAGLE OUTFITTERS ORD.........cocmiieiiiiririiieirriersssseiesssssiessesieessnsenes 10/09/2018........ ITG INC 650.000 14,092 XXX
025676 20 6 | AMERICAN EQUITY INV LIFE HLD ORD......ccoiiiiriiiiiniieiniiniieissierssissiessesssesessssssssssennsins | coonssessenonns 10/09/2018 ITGINC 370.000 13,357 XXX
025816 10 9 |AMERICAN EXPRESS ORD 06/22/2018. CITIGROUP GLOBAL MARKETS INC......ccccovveirrerinranes ..1,460.000 141,956 XXX
025932 10 4 | AMERICAN FINANCIAL GROUP ORD.......ccovuiiiriiriiinimeiesssssissssssssssssessesssesessssssssessesssssns | coersnnssenenns 08/08/2018........ CITIGROUP GLOBAL MARKETS INC......ccccovrrrirerirenes 10.000 1,117 XXX
02665T 30 6 | AMERICAN HOMES 4 RENT CL A REIT ORD.......ccvviiiiiirinriesisieesesieresssseessesiseesessessneses | oersenseenenes 10/09/2018........ ITG INC ....1,050.000 22,124 XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD.......cooiiuiiiiireriiiciresisiseisiesssssesessssiessssssssssenes 10/09/2018........ VARIOUS.......oviiiieiiciiee e snes 0003,915.000 | covvv e 212,253 XXX
029899 10 1 |AMERICAN STATES WATER ORD 10/09/2018........ ITGINC 150.000 9,224 XXX
03027X 10 0 |AMERICAN TOWER REIT. 06/22/2018........ MERRILL LYNCH PIERCE FENNER.........cocooiiiiriniriieisineiscece e ssenes 695.000 99,259 XXX
030420 10 3 | AMERICAN WATER WORKS ORD ... | 12/18/2018........ VARIOUS......oomriiieiiiierisis st 130.000 11,858 XXX
03064D 10 8 | AMERICOLD REALTY ORD .| 10/09/2018........ ITG INC 350.000 8,831 XXX
03073E 10 5 |AMERISOURCEBERGEN ORD... 10/09/2018 ITG INC 630.000 57,286 XXX
03076C 10 6 | AMERIPRISE FINANCE ORD 10/09/2018 ITGINC 580.000 86,437 XXX
03076K 10 8 [ AMERIS BANCORP ORD......coccuiiiiiiimieiiieiissineieiissiesss it essss st ssssiesssssssssessssssssesssnanes | oevsssscssenes 10/09/2018........ ITG INC 180.000 8,221 XXX
031162 10 0 |AMGEN ORD 10/09/2018........ ITGINC ....1,870.000 385,239 XXX
03152W 10 9 | AMICUS THERAPEUTICS ORD 10/09/2018........ ITG INC 770.000 9,895 XXX
03168L 10 5 | AMNEAL PHARMACEUTICALS CL A ORD.....cvuiiiiiieriiierisisiesie s ssessssssss 10/09/2018........ ITG INC 350.000 6,752 XXX
032511 10 7 |ANADARKO PETROLEUM ORD 10/09/2018........ ITGINC 00:2,090.000 | oo 147,596 XXX
032654 10 5 |ANALOG DEVICES ORD...... 10/09/2018........ ITG INC 650.000 56,401 XXX
032724 10 6 | ANAPTYSBIO ORD.......ccccconrvvrrrenes 10/09/2018........ ITGINC 80.000 6,969 XXX
035290 10 5 | ANIXTER INTERNATIONAL ORD 10/09/2018........ ITG INC 120.000 7,912 XXX
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD......cccrvvrirririereriiinerissisnssessessssesessssssssssesssssnes 10/09/2018........ VARIOUS.......oovitiieiieinse et essssnes ....5,155.000 52,991 XXX
03662Q 10 5 |[ANSYS ORD ... | 12/18/2018 ITG INC 40.000 5,955 XXX
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT........cocniverniiirinrins . 1211212018 VARIOUS ....5,400.000 139,394 XXX
03674X 10 6 | ANTERO RESOURCES ORD 10/09/2018........ ITGINC 980.000 19,100 XXX
036752 10 3 |ANTHEM ORD 10/09/2018........ ITG INC 610.000 170,306 XXX
037411 10 5 |APACHE ORD 10/09/2018........ ITG INC 201,550,000 [ .o 76,431 XXX
03748R 10 1 |APARTMENT INVST MGT CL AREIT ORD......coorirriiiiirniiniireresisciresiesieesesssessssessenessssssenseseee | seesessssesens 10/09/2018........ VARIOUS 640.000 28,184 XXX
03755L 10 4 |APERGY ORD 10/09/2018........ VARIOUS 320.000 11,042 XXX
037620 10 5 |APOLLO COMM REAL EST FIN REIT ORD 10/09/2018........ ITGINC 500.000 9,425 XXX
037833 10 0 |APPLE ORD....... 10/09/2018........ ITG INC cee,700.000 | oo 1,746,976 XXX
03784Y 20 0 |APPLE HOSPITALITY REIT ORD 10/09/2018........ VARIOUS.......ooviiiiiieinsie e essssnes 885.000 15,267 XXX
03820C 10 5 |APPLIED INDUSTRIAL TECHNOLOGIES ORD.........cccrsviirreiirerineieereicesererenes 10/09/2018 ITG INC 160.000 12,174 XXX
038222 10 5 |APPLIED MATERIAL ORD 12/18/2018........ ITG INC 00:3,330.000 | oo 117,710 XXX
03835C 10 8 |APPTIO CL AORD 12/18/2018........ ITGINC 140.000 5,299 XXX
03852U 10 6 | ARAMARK ORD.....cooiimiimiiiirceiiiienisi ittt | sessesinsinsnis 10/09/2018........ ITG INC 990.000 41,253 XXX
039380 40 7 | ARCH COAL CL A ORD.....coitiuirriiiriisiseisssssisesssssesse s sesssssssssesssssssssssssessessssssessessssssenssssnsss | sosessossessons 10/09/2018........ ITG INC 80.000 7,318 XXX
039483 10 2 |ARCHER DANIELS MIDLAND ORD 10/09/2018........ VARIOUS......c.ooiiieiicirie e sienees 1,975,000 | oo 94,065 XXX
03957W 10 6 | ARCHROCK ORD 10/09/2018........ ITG INC 520.000 6,432 XXX e
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039653 10 0 |ARCOSA ORD. 11/01/2018........ ITG INC 193.333 6,356 XXX e
03965L 10 0 |ARCONIC ORD 10/09/2018 ITG INC o 1,760.000 | v 40,216 XXX
040047 60 7 |ARENA PHARMACEUTICALS ORD 10/09/2018 ITG INC 200.000 7,954 XXX
040413 10 6 |ARISTA NETWORKS ORD 10/09/2018........ ITGINC 210.000 50,119 XXX
04247X 10 2 |ARMSTRONG WORLD INDUSTRIES ORD 10/09/2018........ ITG INC 190.000 12,607 XXX
04269X 10 5 | ARRAY BIOPHARMA ORD........cooiiiiiiiiiiiiciiiinississsisssssissssssessssssssesssssssssssssssssssssesssssenens. | oessnssnssenes 10/09/2018........ ITGINC 820.000 11,021 XXX
042735 10 0 |ARROW ELECTRONICS ORD 10/09/2018........ ITG INC 360.000 25,618 XXX
04316A 10 8 |ARTISAN PARTNERS ASSET MGMT CL A ORD.............. 10/09/2018........ ITG INC 200.000 6,294 XXX
043436 10 4 | ASBURY AUTOMOTIVE GROUP ORD.........ouiiireiiiirerinriesieressesssseressssee s sssssessseseessns 10/09/2018........ ITG INC 90.000 5,676 XXX
044209 10 4 | ASHLAND GLOBAL ORD........coiiiieiiiiiieiiicisnsieie i sssisssssesssssssessessssssessssssssesssesssssssssenss | oernssssnenss 10/09/2018........ VARIOUS.......oviiiiriieissee e sssses 260.000 20,925 XXX
045327 10 3 | ASPEN TECHNOLOGY ORD......coeiiiiriiiiiieiiieiiniieiesissiessssssisssssssesssssesessessssssessessssssssessnns | oevssnessnenes 10/09/2018 ITGINC 290.000 30,833 XXX
045487 10 5 |ASSOCIATED BANCORP ORD.......ccccruveriniunes 10/09/2018 ITG INC 690.000 18,313 XXX
04621X 10 8 |ASSURANT ORD 10/09/2018........ VARIOUS.......ooviiiiiiiicine et essssnes 210.000 21,860 XXX
04650y 10 0 |AT HOME GROUP ORD 10/09/2018........ ITG INC 180.000 4,912 XXX
046513 10 7 | ATARA BIOTHERAPEUTICS ORD.....c.ovuiiriririerieirerinsineiesisesesssienes 10/09/2018........ ITG INC 170.000 6,278 XXX
04685W 10 3 | ATHENAHEALTH ORD. 10/09/2018........ ITGINC 170.000 21,311 XXX
049164 20 5 |ATLAS AIR WORLDWIDE HOLDINGS ORD 10/09/2018........ ITG INC 100.000 5,596 XXX
049560 10 5 |ATMOS ENERGY ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......cvuiivirrimiiiiieiierieseississsssessesssenesesessssesinens 30.000 2,673 XXX
052769 10 6 |AUTODESK ORD 10/09/2018........ ITG INC 890.000 127,154 XXX
053015 10 3 | AUTOMATIC DATA PROCESSING ORD.......ccviuuirmimiiieiiiirerisisessierssissssessesssssessessssssssesesssas 12/18/2018 ITG INC 480.000 68,447 XXX
05329W 10 2 | AUTONATION ORD... . 10/09/2018 ITGINC 230.000 9,166 XXX
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD......cccoturririrmiiiiireriiieeisieisssiesesssssesssssssesesssssseenes 10/09/2018........ VARIOUS......cooiiiiiiitiiesiessiee et 225.000 38,830 XXX
05350V 10 6 [ AVANOS MEDICAL ORD......ooivimrimirimmiiriiiieisesisisissisessesssiesssessssssessessssessesssssesssssssssessessnes | sosessesssenes 10/09/2018........ ITGINC 190.000 12,002 XXX
05351W 10 3 | AVANGRID ORD C 10/09/2018........ VARIOUS......c.ooiiieiiicriee et sienees 230.000 11,245 XXX
05351X 10 1 |AVAYA HOLDINGS ORD.. 10/09/2018........ ITG INC 430.000 8,776 XXX
053611 10 9 |AVERY DENNISON ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER........coiiiiiiieeesee s sssensennaes 45.000 4,511 XXX
053774 10 5 |AVIS BUDGET GROUP ORD 10/09/2018........ ITG INC 270.000 8,616 XXX
05379B 10 7 [AVISTA ORD.....oovuuiirieiieiiiieieei it | cessesiienisenes 10/09/2018........ ITGINC 270.000 13,846 XXX
053807 10 3 |AVNET ORD.....ccooerreririran 10/09/2018........ ITG INC 480.000 19,973 XXX
054561 10 5 | AXA EQUITABLE HOLDINGS ORD.......ccovuiiriemrieirerisisissessesssssssensssens C. 10/09/2018........ ITG INC 560.000 12,230 XXX
05464C 10 1 | AXON ENTERPRISE ORD 10/09/2018 ITGINC 240.000 15,084 XXX
054937 10 7 |BBAND T ORD 08/08/2018. CITIGROUP GLOBAL MARKETS INC......ccocviviirreriiines ..1,770.000 92,402 XXX
05508R 10 6 | B AND G FOODS ORD.......eiiuuirrimiriamiiriiiesiesssesessisssssssssessesssssssssesssssessesssessssssssssssssessns | onsesesssenens 10/09/2018........ ITGINC 270.000 7,058 XXX
05541T 10 1 [BGC PARTNERS CL A ORD.......coitiiiiiiircriiitiesinsicesssiess s ssessssssssessensssssssessssisssenes | oersesenseneses 12/03/2018........ ITG INC ....1,100.000 8,085 XXX
055504 10 1 |BJAS WHOLESALE CLUB HOLD ORD........cccomiirrmrieerenieinnrsierssesessesenes 10/09/2018........ ITG INC 290.000 7,372 XXX
05561Q 20 1 |BOK FINANCIAL ORD.. 10/09/2018........ VARIOUS.......ooiieiieire e ssenenes 140.000 13,506 XXX
0556EL 10 9 | BP MIDSTREAM PARTNERS UNT......cotiiiiiiriiiciisieieisssiesissisisessssssssesiesssssssessssisssessnssene | oessssscenenes 12/12/2018........ Citigroup Global Markets Inc. NY 200:2,300.000 | oo 38,951 XXX
05605H 10 0 |BWXTECHNOLOGIES ORD.. 06/22/2018........ MERRILL LYNCH PIERCE FENNER.........ccoiiiiieiiineieieiseiceee s sssessensenes 320.000 19,933 XXX
056525 10 8 |BADGER METER ORD 10/09/2018........ ITG INC 120.000 6,125 XXX
05722G 10 0 |BAKER HUGHES CL A ORD 10/09/2018........ ITG INC 2 1,670.000 [ oo 54,509 XXX
057665 20 0 |BALCHEM ORD 10/09/2018 ITG INC 130.000 13,532 XXX
058498 10 6 |BALLORD 10/09/2018........ ITG INC 2 1,380.000 | oo 63,107 XXX
05971J 10 2 |BANCORPSOUTH BANK ORD 10/09/2018........ ITGINC 380.000 12,388 XXX
060505 10 4 |BANK OF AMERICA ORD........ccocoovrniunee 10/09/2018........ ITG INC 31,780.000 953,082 XXX
062540 10 9 | BANK OF HAWAII ORD......oovuiiriiiiireimiiseiieiisisesisssssssssssessssssessesssssssssssssssssssessssssssessssssssssnsens. | coessnsssssenss 06/22/2018........ CITIGROUP GLOBAL MARKETS INC......cvvuiirririiniiiiiieriesisssissisesiesssessesesssssesiens 25.000 2,130 XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD.......ccctviririeiiiirerinsieeiesissiesisesesssssessessssesessesssssesseseesees 12/18/2018........ ITG INC 3, 770.000 | oo 194,227 XXX
06417N 10 3 |BANK OZK ORD 10/09/2018........ ITG INC 500.000 19,120 XXX
06652K 10 3 | BANKUNITED ORD......oooiiriiiiieiiieiiseiseie st 10/09/2018........ ITG INC 430.000 15,046 XXX
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06652V 20 8 |BANNER ORD 10/09/2018........ ITG INC 130.000 8,017 XXX e
067806 10 9 |BARNES GROUP ORD.......covviirriiireriiiiereeiereesesie e sssssesessesesssesenenes 10/09/2018 ITG INC 200.000 13,176 XXX
071813 10 9 |BAXTER INTERNATIONAL ORD 10/09/2018 VARIOUS ....1,265.000 89,584 XXX
073685 10 9 | BEACON ROOFING SUPPLY ORD.......cccouuririieriiiiireiiiiseiesisisesssesesssssesesssssss s ssssssesensss 10/09/2018........ ITGINC 280.000 9,335 XXX
075887 10 9 |BECTON DICKINSON ORD 10/09/2018........ ITG INC 280.000 70,143 XXX
075896 10 0 |BED BATH AND BEYOND ORD 10/09/2018........ ITGINC 550.000 7,662 XXX
077454 10 6 | BELDEN ORD.......ouuiiiiiiiiiiiiciseiee ittt | erassincsnenes 10/09/2018........ ITG INC 170.000 11,098 XXX
081437 10 5 |BEMISORD........... 10/09/2018........ ITG INC 370.000 16,635 XXX
084423 10 2 |WR BERKLEY ORD 10/09/2018........ ITG INC 70.000 5,555 XXX
084680 10 7 |BERKSHIRE HILLS BANCORP ORD........cocovviiiieriieierieierisissisenssssssssinenes 10/09/2018........ ITG INC 170.000 6,972 XXX
08579W 10 3 |BERRY GLOBAL GROUP ORD 10/09/2018 ITGINC 540.000 24,322 XXX
086516 10 1 |BEST BUY ORD 10/09/2018 ITG INC 860.000 61,361 XXX
089302 10 3 |BIGLOTS ORD......ccccrvvrrurnn 10/09/2018........ ITG INC 170.000 7,166 XXX
090572 20 7 |BIO RAD LABORATORIES CL A ORD 10/09/2018........ ITG INC 30.000 8,695 XXX
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD 10/09/2018........ ITG INC 720.000 75,082 XXX
09062X 10 3 [BIOGEN ORD.......coeiiiiiiiiiiiieiieiesie st sesnis | coesseniessenes 10/09/2018........ ITGINC 620.000 213,640 XXX
090672 10 6 |BIOTELEMETRY ORD 10/09/2018........ ITG INC 140.000 7,505 XXX
09180C 10 6 |BJS RESTAURANTS ORD 10/09/2018........ ITGINC 90.000 6,230 XXX
092113 10 9 |BLACKHILLS ORD 10/09/2018........ ITG INC 220.000 13,466 XXX
09215C 10 5 | BLACK KNIGHT ORD.......ouuiiiiiiiiieiiieiisiieisssiesse sttt ssssasssenes | sessesssensnns 10/09/2018 ITG INC 500.000 24,975 XXX
09227Q 10 0 |BLACKBAUD ORD 10/09/2018 ITGINC 200.000 15,478 XXX
09239B 10 9 |BLACKLINE ORD 10/09/2018........ ITG INC 150.000 6,920 XXX
09247X 10 1 |BLACKROCK ORD 12/18/2018........ ITGINC 80.000 30,461 XXX
09257W 10 0 | BLACKSTONE MORTGAGE CL AREIT ORD......c.coevvrirererirrireririnees 10/09/2018........ ITG INC 450.000 14,940 XXX
093671 10 5 |H&R BLOCK ORD................ 10/09/2018........ ITG INC 840.000 22,487 XXX
094235 10 8 |BLOOMIN' BRANDS ORD 10/09/2018........ ITGINC 340.000 6,882 XXX
095229 10 0 |BLUCORA ORD .... | 10/09/2018........ ITG INC 200.000 7,208 XXX
09609G 10 0 |BLUEBIRD BIO ORD .| 10/09/2018........ ITGINC 220.000 29,982 XXX
09627Y 10 9 | BLUEPRINT MEDICINES ORD.........coetiiviniiiireriircisnnieriesisseessesissesesssssssssessesssssssesessssssssessessene | oersessneeseres 10/09/2018........ ITG INC 170.000 11,665 XXX
097023 10 5 |BOEING ORD 10/09/2018........ ITG INC 1,410,000 | e 543,485 XXX
09739C 10 2 |BOINGO WIRELESS ORD 10/09/2018 ITG INC 170.000 5,527 XXX
09739D 10 0 |BOISE CASCADE ORD 10/09/2018 ITGINC 160.000 5,312 XXX
09857L 10 8 | BOOKING HOLDINGS ORD........cotuuuiirriimeimnimeioneiisessissssessssessssssssssssssesssesssssssssssnsssesssenssnes | onvssessnenens 10/09/2018........ ITGINC 170.000 317,987 XXX
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD 10/09/2018........ ITG INC 570.000 28,266 XXX
100557 10 7 |BOSTON BEER CLAORD...........c....... 10/09/2018........ ITG INC 40.000 11,224 XXX
101121 10 1 |BOSTON PROPERTIES REIT ORD, 10/09/2018........ VARIOUS.......ooiieiieiseiee e 635.000 77,961 XXX
101137 10 7 |BOSTON SCIENTIFIC ORD........ 10/09/2018........ ITG INC 005,580.000 | oo 208,804 XXX
101388 10 6 |BOTTOMLINE TECHNOLOGIES ORD........cocovuririieiiieieiiseieeieisessie s essssseneenes 10/09/2018........ ITGINC 170.000 11,560 XXX
10316T 10 4 |BOXCLAORD......ccccovvrerrrrianee 10/09/2018........ ITG INC 500.000 9,865 XXX
103304 10 1 |BOYD GAMING ORD......ccoiiiriineireiiieissiessesssisssssssssssse st ssasssenes 10/09/2018........ ITG INC 340.000 10,955 XXX
104674 10 6 |BRADY NONVOTING CL A ORD 10/09/2018 ITG INC 190.000 7,963 XXX
105368 20 3 |BRANDYWINE REALTY REIT ORD 10/09/2018........ ITG INC 720.000 10,973 XXX
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER.........cootiiiiiiiireieieieisceees e sssensessees 200.000 21,092 XXX
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD........coeiiiirieiieeieriiicisenieiesisseessssissesessssssssesisessesssseessesinsens | oersssenceseres 06/15/2018........ JP MORGAN SECS INC., - FIXED INCOME...........coetiriirriniireriniiseinnierissiesiesisseenssseenas | sorersssnssesinsssessesssesseneenes 2,536.000 [ ..ooervrrierenirirerencei 112,852 XXX
109641 10 0 | BRINKER INTERNATIONAL ORD.......ccovriirirrririrnierssssssessesssseensnsenes 10/09/2018........ ITGINC 180.000 8,253 XXX
109696 10 4 |BRINK'S ORD......ccocvvrrvrenece 10/09/2018........ ITG INC 210.000 13,627 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD 10/09/2018........ VARIOUS......ooviriiiiieisississsisi st ....5,765.000 XXX
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD................ 10/09/2018........ ITG INC ....1,220.000 XXX
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11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........ciiimiirirririrnissessiesissssesessesssessssesssssssssssses 10/09/2018........ ITG INC 130.000 16,328 XXX e
11135F 10 1 |BROADCOM ORD 10/09/2018 ITG INC ....1,580.000 386,642 XXX
112463 10 4 |BROOKDALE SENIOR LIVING ORD..... .| 10/09/2018 ITG INC 760.000 7,228 XXX
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD.......coosiiirniiiiriiiiniieieiissiessssssesesie s C 10/09/2018........ ITGINC 640.000 12,960 XXX
11373M 10 7 | BROOKLINE BANCORP ORD .... | 10/09/2018........ ITG INC 320.000 5,434 XXX
114340 10 2 |BROOKS AUTOMATION ORD .| 10/09/2018........ ITGINC 280.000 8,985 XXX
115637 10 0 |BROWN FORMAN CL A ORD.. 06/22/2018........ VARIOUS 180.000 8,329 XXX
115637 20 9 |BROWN FORMAN CL B ORD.. 10/09/2018........ VARIOUS 457.500 22,875 XXX
116794 10 8 |BRUKER ORD....... 10/09/2018........ ITG INC 410.000 13,264 XXX
117043 10 9 |BRUNSWICK ORD 10/09/2018........ ITG INC 350.000 21,270 XXX
118230 10 1 |BUCKEYE PARTNERS UNT 08/08/2018........ VARIOUS.......ooiiiieicie s 31,000.000 | ooovvrerrnreeeieneis 1,210,337 XXX
12008R 10 7 |BUILDERS FIRSTSOURCE ORD .| 10/09/2018 ITG INC 460.000 6,215 XXX
122017 10 6 |BURLINGTON STORES ORD........coiiriirimiiiereiisisssisiesssssssesssssessesssssssssssssssassessessssssessesssnes 10/09/2018........ ITG INC 270.000 41,259 XXX
124857 20 2 | CBS CL B ORD.....oiiiiiiiieieiciieieie sttt nesssnnine | oeransseesenes 10/09/2018........ ITG INC 840.000 48,208 XXX
12503M 10 8 | CBOE GLOBAL MARKETS ORD........vuiiiiiiiniiirisiinisiiesiisssessssssssis e 10/09/2018........ ITGINC 460.000 46,649 XXX
12504L 10 9 |CBRE GROUP CL A ORD 10/09/2018........ ITGINC ....1,290.000 53,161 XXX
12508E 10 1 |CDK GLOBAL ORD 10/09/2018........ ITG INC 530.000 30,904 XXX
1256146 10 8 |CDW ORD 10/09/2018........ ITGINC 600.000 50,688 XXX
125269 10 0 |CF INDUSTRIES HOLDINGS ORD 10/09/2018........ ITG INC 950.000 52,079 XXX
12541W 20 9 |CH ROBINSON WORLDWIDE ORD 10/09/2018 ITG INC 130.000 12,514 XXX
125509 10 9 |CIGNA ORD ... | 08/08/2018, VARIOUS 415.000 78,600 XXX
125523 10 0 |CIGNAORD .| 1212012018........ VARIOUS 524.527 94,310 XXX
125581 80 1 |CIT GROUP ORD........... 10/09/2018........ ITGINC 460.000 23,557 XXX
12572Q 10 5 [ CME GROUP CL A ORD.....oviiiuiieieiieiceeiissiesiesseesesiese s sssssessessesssssessssisssenss | oevsesieesenes 10/09/2018........ ITG INC 210.000 38,046 XXX
125896 10 0 |CMS ENERGY ORD 03/27/2018........ CITIGROUP GLOBAL MARKETS INC.......couiviiiririiiiirriersssseiesisisssssessssessesssesessenses 860.000 38,081 XXX
126117 10 0 |CNAFINANCIAL ORD....... 06/22/2018........ MERRILL LYNCH PIERCE FENNER........coiiiiiiieeesee s sssensennaes 70.000 3,221 XXX
12621E 10 3 | CNO FINANCIAL GROUP ORD 10/09/2018........ ITG INC 670.000 14,512 XXX
126349 10 9 | CSG SYSTEMS INTERNATIONAL ORD.....corvmurimirirrirriineisrisessesseessensesessessssssessssssesssenens 10/09/2018........ ITGINC 140.000 5,344 XXX
126408 10 3 |CSXORD 12/18/2018........ ITG INC 00:3,340.000 | oo 244,185 XXX
12653C 10 8 |CNX RESOURCES ORD 10/09/2018........ ITG INC 850.000 12,376 XXX
126600 10 5 | CVB FINANCIAL ORD......coovimiiiiiiieriiiceisiesesiesiesis st ssssssssessesssssssssessessnsses | oevossiessenes 10/09/2018 ITG INC 450.000 10,085 XXX
126650 10 0 |CVSHEALTH ORD 11/28/2018 VARIOUS ....3,499.044 271,544 XXX
12674R 10 0 |CJENERGY SVCS ORD... 10/09/2018........ ITGINC 260.000 5,775 XXX
12685J 10 5 | CABLE ONE ORD.....c.ovuiiuiiiiciieieeieiieiesissie st esiensssinsen | oevossincsnenes 10/09/2018........ VARIOUS.......ooiiiriiiciriee s 25.000 21,351 XXX
127055 10 1 | CABOT ORD.....ovvrvririrriieirieierisninenes 10/09/2018........ ITG INC 250.000 15,350 XXX
127097 10 3 |CABOT OIL & GAS ORD, 10/09/2018........ ITG INC e 1T70.000 | v 43,223 XXX
12709P 10 3 |CABOT MICROELECTRONICS ORD 10/09/2018........ ITG INC 110.000 10,754 XXX
127190 30 4 | CACI INTERNATIONAL CL A ORD.......coiiiiiiiiiniieieinsieese s ssnsns 10/09/2018........ ITGINC 100.000 18,391 XXX
127203 10 7 |CACTUS CL AORD 10/09/2018........ ITG INC 160.000 6,482 XXX
127387 10 8 | CADENCE DESIGN SYSTEMS ORD.........cocimiurrmrrerrrieerenserssisessesseesnsnenns 10/09/2018........ ITG INC 480.000 19,834 XXX
12739A 10 0 | CADENCE BANCORPORATION CL A ORD. . 10/09/2018 ITGINC 300.000 7,650 XXX
127686 10 3 | CAESARS ENTERTAINMENT ORD.....cooiurriiiririiirirsieriseseeesssisensenseees 10/09/2018........ ITG INC ....2,410.000 23,425 XXX
128030 20 2 | CAL MAINE FOODS ORD.......ccoiuiiiiiiiireiiniieiisississsssssssssse s sssssessessssssssessssssssessenns | oevenssessenes 10/09/2018........ ITGINC 130.000 5,853 XXX
128246 10 5 |CALAVO GROWERS ORD 10/09/2018........ ITG INC 70.000 6,905 XXX
129500 10 4 | CALERES ORD.....ooiuiiiiiiieiiiieiesieisssss sttt ssssssssnessesssssensnss | oessnsssssenes 10/09/2018........ ITG INC 170.000 5,843 XXX
13057Q 20 6 | CALIFORNIA RESOURCES ORD 10/09/2018........ ITG INC 190.000 8,436 XXX
130788 10 2 | CALIFORNIA WATER SERVICE GROUP ORD.........cceriiiiriiniriieisssssesesisisessssessssessnsssssssaes 10/09/2018........ ITG INC 200.000 8,520 XXX e
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131193 10 4 | CALLAWAY GOLF ORD 10/09/2018........ ITG INC 380.000 8,812 XXX e
13123X 10 2 | CALLON PETROLEUM ORD 10/09/2018 ITGINC 920.000 11,822 XXX
132011 10 7 |CAMBREX ORD . | 10/09/2018, ITGINC 140.000 8,838 XXX
133131 10 2 |CAMDEN PROPERTY REIT ORD 10/09/2018........ VARIOUS.......ooiiieirrisene st 300.000 27,811 XXX
134429 10 9 |CAMPBELL SOUP ORD.............. 10/09/2018........ ITG INC 720.000 27,022 XXX
13765N 10 7 | CANNAE HOLDINGS ORD 10/09/2018........ ITGINC 280.000 5,830 XXX
138098 10 8 | CANTEL MEDICAL ORD.....couiuiiriiiieiceisieiesiseie s st ssssssesssssssssesisessesssssnenss | oevessincsnenes 10/09/2018........ VARIOUS.......oiiiiriicsriete s 155.000 14,136 XXX
14040H 10 5 | CAPITAL ONE FINANCIAL ORD 12/18/2018........ ITG INC 21,950,000 | oo 176,225 XXX
14057J 10 1 |CAPITOL FEDERAL FINANCIAL ORD 10/09/2018........ ITG INC 520.000 6,786 XXX
14149Y 10 8 | CARDINAL HEALTH ORD......oovuiiiiiiieiiiieiieiisiesiesie s esss st essssssssenss | svessesssessnns 10/09/2018........ ITG INC 201,260.000 | oo 68,531 XXX
14174T 10 7 |CARETRUST REIT ORD 10/09/2018 ITGINC 330.000 5,811 XXX
141788 10 9 |CARGURUS CL A ORD. 10/09/2018 ITG INC 210.000 9,618 XXX
143130 10 2 |CARMAX ORD........ 10/09/2018........ ITG INC 620.000 43,890 XXX
143658 30 0 | CARNIVAL ORD 10/09/2018........ ITG INC 530.000 32,081 XXX
144285 10 3 | CARPENTER TECHNOLOGY ORD......ccctiiririririmiireriiisiresssssisesssesssssssessessssssessssssssessessssssesss | oernssnssnenns 10/09/2018........ ITG INC 190.000 11,113 XXX
144577 10 3 | CARRIZO OIL AND GAS ORD........otuiriiiiiiiieieiissiesissisisesiesesssseesisssssssesssssssssssesssssssssessessens | oevssssnsenenes 10/09/2018........ ITGINC 360.000 8,626 XXX
14575E 10 5 |CARS.COM ORD......ccocemrvrrrrriren. 10/09/2018........ ITG INC 290.000 7,485 XXX
146229 10 9 |CARTERS ORD........... 10/09/2018........ ITGINC 110.000 10,821 XXX
146869 10 2 |CARVANACL AORD 10/09/2018........ ITG INC 140.000 7,175 XXX
147528 10 3 | CASEYS GENERAL STORES ORD........coituririiiieriisiinesieisssiesssisesesssessssss e sesssssessesssesenens 10/09/2018 ITG INC 150.000 18,633 XXX
148806 10 2 | CATALENT ORD 10/09/2018 ITGINC 590.000 25,966 XXX
149123 10 1 | CATERPILLAR ORD.....couiiiiiiiiiieiiicisiie ittt sissssenes. | evisssnsenenns 10/09/2018........ ITG INC ....1,910.000 285,488 XXX
149150 10 4 | CATHAY GENERAL BANCORP ORD.......cevuiurirririiniiisiiesissiesississsssssssesssesssssssssssssssesssnens 10/09/2018........ ITGINC 320.000 13,613 XXX
149568 10 7 |CAVCO INDUSTRIES ORD 10/09/2018........ ITG INC 40.000 8,994 XXX
150870 10 3 | CELANESE ORD 10/09/2018........ VARIOUS......cooiitiiriieisieesissss st 550.000 57,310 XXX
151020 10 4 |CELGENE ORD.. 10/09/2018........ ITGINC ....2,690.000 233,411 XXX
151358 10 1 |CENTENE ORD........... 10/09/2018........ ITG INC 830.000 118,690 XXX
15136A 10 2 | CENTENNIAL RESOURCE DEVLP CL A ORD........cccostueriirierirrerenierenseiesiens 10/09/2018........ ITGINC 750.000 16,680 XXX
15189T 10 7 | CENTERPOINT ENERGY ORD......coccviriirriniireriniieesesinereesesiesesiseesenienees 10/09/2018........ ITG INC 800.000 22,512 XXX
15201P 10 9 | CENTERSTATE BANKS ORD..... 10/09/2018........ ITG INC 370.000 10,327 XXX
1563527 20 5 | CENTRAL GARDEN AND PET CL A ORD......cvutiieiirreiineirerineisesssie i seesisssessesssssesse s 10/09/2018 ITG INC 170.000 5,445 XXX
156700 10 6 | CENTURYLINK ORD 10/09/2018 ITG INC ....3,370.000 XXX
156782 10 4 |CERNER ORD 10/09/2018........ ITGINC ....1,025.000 s XXX
159864 10 7 | CHRLS RIVER LABS ORD.......ctuuiiiiieiirirciiniitieeissieissie s sissiesss s ssessesssssssssessessssssesssssesssenens | oevsssinceneres 10/09/2018........ ITG INC 200.000 25,642 XXX
16115Q 30 8 |CHART INDUSTRIES ORD 10/09/2018........ ITG INC 130.000 9,188 XXX
163072 10 1 |CHEESECAKE FACTORY ORD 10/09/2018........ ITG INC 180.000 9,434 XXX
163092 10 9 |CHEGG ORD 10/09/2018........ ITG INC 440.000 12,082 XXX
16359R 10 3 |CHEMED ORD 10/09/2018........ VARIOUS.......ooiiiieinri e 65.000 20,567 XXX
163731 10 2 | CHEMICAL FINANCIAL ORD......ccoovuiiueiuiireriiitisenissiessesiessesisseessssssssessesssssssssessesssssesssssssssenens | oevsssencenenes 10/09/2018........ ITG INC 290.000 15,448 XXX
163851 10 8 |CHEMOURS ORD 10/09/2018........ ITG INC 730.000 25,937 XXX
16411R 20 8 | CHENIERE ENERGY ORD 10/09/2018 ITGINC 940.000 62,021 XXX
165167 10 7 | CHESAPEAKE ENERGY ORD.......ccctuiiimiriiieirerisiseissie st ssssss st ensssenes 10/09/2018........ ITG INC 10:3,640.000 | oo 17,763 XXX
165240 10 2 | CHESAPEAKE LODGING REIT ORD.........coiuiiieiirireeiiiriseeie e sssessnsenes 10/09/2018........ ITGINC 230.000 7,291 XXX
165303 10 8 | CHESAPEAKE UTILITIES ORD.......cvieiiiieiiicirineieiissiesissisisenisessessssiessesssssessesssssessenssssnsens | oevessencenenes 10/09/2018........ ITG INC 70.000 5,918 XXX
166764 10 0 |CHEVRON ORD.......c.cocvvrrrrnene 10/09/2018........ VARIOUS.....cooviriiriieisississssie st 850.000 107,100 XXX
168905 10 7 |CHILDREN S PLACE ORD 10/09/2018........ ITG INC 70.000 9,083 XXX
16934Q 20 8 [ CHIMERA INVESTMENT REIT......coiiiiieiirieireiisissisisissssssesssssessessssssessessssssessssssssssssessessssens | oersenssesenns 10/09/2018........ VARIOUS......ooviriiiiieisississsisi st 745.000 13,481 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD 10/09/2018........ ITG INC 100.000 44,710 XXX
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169905 10 6 | CHOICE HOTELS INTERNATIONAL ORD........ccvuimiireiinieriinsseissinersnsssssesssissessssessssssssessssssenes 10/09/2018........ ITG INC 130.000 10,076 XXX e
171340 10 2 | CHURCH AND DWIGHT ORD.......cooeriiiireririiererieisesesiesssssseesssssssesessesssssessesssssssesessessssssnens. | oevosssnessenes 06/22/2018........ VARIOUS.......ooiiiieeireee e 850.000 42,438 XXX
171484 10 8 |CHURCHILL DOWNS ORD 10/09/2018 ITG INC 50.000 14,205 XXX
AT1779 30 9 [ CIENA ORD...ooiiiiic e enins | ceranniensenes 10/09/2018........ ITGINC 580.000 16,826 XXX
172062 10 1 | CINCINNATI FINANCIAL ORD 10/09/2018........ ITG INC 110.000 8,584 XXX
17243V 10 2 | CINEMARK HOLDINGS ORD........ccceiiiiiiniiiiiiiiisiseisissessissiesisnnees 10/09/2018........ ITGINC 440.000 17,750 XXX
172755 10 0 |CIRRUS LOGIC ORD..... 10/09/2018........ ITG INC 250.000 9,125 XXX
17275R 10 2 |CISCO SYSTEMS ORD 10/09/2018........ ITG INC 102,450.000 | .o 116,375 XXX
172908 10 5 |CINTAS ORD 12/18/2018........ ITG INC 40.000 6,637 XXX
174610 10 5 | CITIZENS FINANCIAL GROUP ORD 10/09/2018........ ITG INC 2 1,930.000 | oo 75,231 XXX
177376 10 0 |CITRIX SYSTEMS ORD 10/09/2018 ITGINC 550.000 58,559 XXX
184496 10 7 |CLEAN HARBORS ORD .| 10/09/2018 ITG INC 210.000 14,706 XXX
18539C 20 4 |CLEARWAY ENERGY, INC 10/09/2018........ ITG INC 280.000 5,561 XXX
185899 10 1 |CLEVELAND CLIFFS ORD 10/09/2018........ ITG INC 2.1,200.000 | oo 14,724 XXX
189054 10 9 |CLOROX ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER.........cooviiiiiiiieiiesies s essesnaes 120.000 15,469 XXX
18914U 10 0 |CLOUDERA ORD 10/09/2018........ ITGINC 420.000 7,300 XXX
189464 10 0 |CLOVIS ONCOLOGY ORD 10/09/2018........ ITG INC 200.000 5,818 XXX
191216 10 0 |COCA-COLA ORD .... | 10/09/2018........ VARIOUS.......coomritiiinriiesiesssessrisssiesi e sienes 00:3,665.000 | oo 169,997 XXX
19239V 30 2 |COGENT COMMUNICATIONS HOLDINGS ORD .| 10/09/2018........ ITG INC 170.000 8,772 XXX
192422 10 3 | COGNEX ORD....ouiiuieiiiiiieieiie ettt nsnins | berannssssenns 10/09/2018 ITG INC 670.000 32,649 XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD.... 12/18/2018 ITGINC ....1,310.000 2 XXX
192479 10 3 |COHERENT ORD 10/09/2018........ ITG INC 100.000 14,555 XXX
194014 10 6 |COLFAX ORD 10/09/2018........ ITGINC 350.000 12,156 XXX
194162 10 3 | COLGATE PALMOLIVE ORD 10/09/2018........ VARIOUS......ooiiiriieiseicte e 2,125.000 | cooe s 140,236 XXX
19625T 10 1 |COLONY CREDIT REAL ESTATE CL A ORD.....cootiiiiieriiieriiisississssssssiessesssesesssssssssessennns | oernsseenenns 10/09/2018........ ITG INC 340.000 7,194 XXX
19626G 10 8 | COLONY CAPITAL CLA ORD... 10/09/2018........ ITGINC 2 1,970.000 | oo 11,544 XXX
197236 10 2 | COLUMBIA BANKING SYSTEM ORD........cccrmriirmiiniireriniieernsieissieserinsens 10/09/2018........ ITG INC 300.000 11,604 XXX
198287 20 3 | COLUMBIA PROPERTY REIT ORD.......coivirieiiiaiiierieriieeisissiisssssesiens s siessssessessssesns 10/09/2018........ VARIOUS.......cooririeiinsiiesiesissesesiessiesiesiss s sienes 485.000 10,975 XXX
198516 10 6 | COLUMBIA SPORTSWEAR ORD........cotiuiiriiiiieiiieisieie s ssssiessessssesenens 10/09/2018........ ITG INC 130.000 11,634 XXX
199908 10 4 |COMFORT SYSTEMS USA ORD 10/09/2018........ ITG INC 150.000 8,138 XXX
200340 10 7 |COMERICA ORD......cccoovvvurerirrrans 10/09/2018 ITG INC 610.000 56,077 XXX
200525 10 3 | COMMERCE BANCSHARES ORD 06/22/2018. CITIGROUP GLOBAL MARKETS INC......ccocviviirreriiines 45.000 2,974 XXX
201723 10 3 | COMMERCIAL METALS ORD 10/09/2018........ ITGINC 470.000 9,466 XXX
20337X 10 9 [ COMMSCOPE HOLDING ORD.......ccccuuieiririiiiireriietiresinsieesesiessssssisessessssisessssssssesssesesssssesensens | oerssseneeneres 10/09/2018........ ITG INC 770.000 20,936 XXX
203607 10 6 | COMMUNITY BANK SYSTEM ORD 10/09/2018........ ITG INC 210.000 12,986 XXX
204166 10 2 | COMMVAULT SYSTEMS ORD 10/09/2018........ ITG INC 160.000 10,059 XXX
20451IN 10 1 | COMPASS MINERALS INTERNATIONAL ORD......c.cocivririrririiieieierineereninenaes 10/09/2018........ ITG INC 140.000 9,131 XXX
205887 10 2 | CONAGRA BRANDS ORD..... 10/26/2018........ VARIOUS.......ooiiiieinri e 944.959 33,571 XXX
20605P 10 1 |CONCHO RESOURCES ORD 10/09/2018........ ITG INC 690.000 110,379 XXX
206787 10 3 |CONDUENT ORD 10/09/2018........ ITG INC 780.000 16,193 XXX
207410 10 1 |CONMED ORD 10/09/2018 ITG INC 110.000 8,062 XXX
20825C 10 4 | CONOCOPHILLIPS ORD .| 12118/2018........ ITG INC cd530.000 | oo 352,636 XXX
209115 10 4 | CONSOLIDATED EDISON ORD. 10/09/2018........ ITGINC 630.000 49,291 XXX
21036P 10 8 | CONSTELLATION BRANDS CL A ORD 08/08/2018........ CITIGROUP GLOBAL MARKETS INC.......coueiuiireriiitirerirerenisceresiseiesiessesssseesssssseseseniees 285.000 61,021 XXX
211171 10 3 | CONTINENTAL BUILDING PRODUCTS ORD.........ccocvvererrrrnner 10/09/2018........ ITG INC 150.000 5,231 XXX
212015 10 1 |CONTINENTAL RESOURCES ORD 10/09/2018........ ITG INC 360.000 23,623 XXX
216648 40 2 |COOPER ORD 10/09/2018........ VARIOUS......ooviriiiiieisississsisi st 200.000 51,925 XXX
21676P 10 3 | COOPER STANDARD HOLDINGS ORD........ccovirriirriiiireririeeieisesenseresssssesessssssssessessssssesssenes 10/09/2018........ ITG INC 80.000 8,266 XXX
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216831 10 7 |COOPER TIRE AND RUBBER ORD 10/09/2018........ ITG INC 210.000 5,515 XXX e
217204 10 6 |COPART ORD..... 10/09/2018 ITGINC 240.000 12,353 XXX
218352 10 2 | CORCEPT THERAPEUTICS ORD......vuuiiuiiiiireiiiieiseriissisieisssss s 10/09/2018 ITGINC 400.000 5,488 XXX
218681 10 4 | CORE MARK HOLDING ORD 10/09/2018........ ITGINC 190.000 6,608 XXX
21870Q 10 5 |CORESITE REALTY REIT ORD......ccvvvvvermriiiirireieiineinas 10/09/2018........ ITG INC 150.000 15,831 XXX
21871D 10 3 |CORELOGIC ORD......ccccoorvvmiirrirerinrans 10/09/2018........ ITGINC 330.000 15,355 XXX
2187IN 10 1 | CORECIVIC REIT ORD.....couiiiiririiiiirerineieeiesiese it sssest s ess s sssessenenns | sessesensensesns 10/09/2018........ ITG INC 480.000 11,597 XXX
21925Y 10 3 | CORNERSTONE ONDEMAND ORD, 10/09/2018........ ITG INC 220.000 11,350 XXX
219350 10 5 |CORNING ORD 10/09/2018........ ITG INC ....1,860.000 63,724 XXX
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD........ccovuiierniieirninnns 10/09/2018........ ITG INC 420.000 12,121 XXX
22160K 10 5 |COSTCO WHOLESALE ORD 12/18/2018 ITGINC 310.000 65,559 XXX
22160N 10 9 |COSTAR GROUP ORD 10/09/2018 ITG INC 150.000 57,567 XXX
222070 20 3 |COTYCLAORD 10/09/2018........ ITG INC ....1,890.000 22,378 XXX
22266L 10 6 | COUPA SOFTWARE ORD 10/09/2018........ ITG INC 220.000 14,656 XXX
222795 10 6 | COUSINS PROPERTIES REIT ORD.......cooiiiiiirriiiniiieiinsiesisissesssie st ssisssssssssnsenes 10/09/2018........ ITG INC 2 1,700.000 | oo 14,994 XXX
22282E 10 2 | COVANTA HOLDING ORD 10/09/2018........ ITGINC 480.000 7,670 XXX
224104 10 6 | CRACKER BARREL OLD COUNTRY STORE ORD.......cccouvmienierriniiieiniieienirenerineene 10/09/2018........ ITG INC 80.000 11,869 XXX
224399 10 5 |CRANE ORD 10/09/2018........ VARIOUS.......coomritiiinriiesiesssessrisssiesi e sienes 205.000 19,355 XXX
225310 10 1 |CREDIT ACCEPTANCE ORD 10/09/2018........ ITG INC 50.000 20,776 XXX
225447 10 1 {CREE ORD.....otiiiiiiiieiiese sttt ensens | erinsssssenns 10/09/2018 ITG INC 410.000 14,576 XXX
227046 10 9 |CROCS ORD 10/09/2018 ITGINC 280.000 5,443 XXX
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.......cocvvurireriiiiererieieeisienssienenissine 10/09/2018........ VARIOUS......cooiiriiiciinitie sttt e 1A70.000 | oo 159,921 XXX
228368 10 6 | CROWN HOLDINGS ORD 10/09/2018........ ITGINC 530.000 25,848 XXX
229663 10 9 | CUBESMART REIT ORD 10/09/2018........ ITG INC 750.000 21,113 XXX
229669 10 6 |CUBIC ORD.......cccoeooerrirrrirs 10/09/2018........ ITGINC 110.000 7,693 XXX
229899 10 9 | CULLEN FROST BANKERS ORD.........ooiuiiiirimiiiiinieresseseesiesisseessesssesessessssssesessessssssessens | oevonssneesenes 10/09/2018........ VARIOUS.......ooiiiiieieicee e 235.000 25,072 XXX
231561 10 1 | CURTISS WRIGHT ORD......ooiiiririiiiirerisisiesieiesesssie s 10/09/2018........ VARIOUS......ooiiiiiiciriie st 180.000 23,256 XXX
232806 10 9 |CYPRESS SEMICONDUCTOR ORD........cccoevvrmivimririererienns 10/09/2018........ ITGINC 2 1,450.000 | oo 19,851 XXX
23283R 10 0 |CYRUSONE REIT ORD 10/09/2018........ ITG INC 420.000 26,246 XXX
23317H 85 4 |SITE CENTERS ORD 10/09/2018........ ITG INC 620.000 7,731 XXX
23331A 10 9 |[DRHORTON ORD............... 10/09/2018 ITG INC 2 1,220.000 | oo 48,068 XXX
233331 10 7 |DTE ENERGY ORD 06/22/2018. CITIGROUP GLOBAL MARKETS INC......ccocviviirreriiines 235.000 23,606 XXX
23334L 10 2 |DSWCLAORD 10/09/2018........ ITGINC 280.000 9,153 XXX
23355L 10 6 |DXC TECHNOLOGY ORD 10/09/2018........ ITG INC 990.000 88,763 XXX
235825 20 5 |DANAINCORPORATED ORD 10/09/2018........ ITG INC 590.000 10,242 XXX
237194 10 5 |DARDEN RESTAURANTS ORD 10/09/2018........ ITG INC 460.000 49,979 XXX
237266 10 1 |DARLING INGREDIENTS ORD.. 10/09/2018........ ITG INC 660.000 12,646 XXX
238337 10 9 | DAVE BUSTERS ENTERTAINMENT ORD........ccviviirriniieriiiniiseiesieiseisesesissenes 10/09/2018........ ITGINC 160.000 10,238 XXX
23918K 10 8 [DAVITAORD.....ccocrirrririeree 10/09/2018........ ITG INC 530.000 39,671 XXX
243537 10 7 |DECKERS OUTDOOR ORD 10/09/2018........ ITG INC 130.000 14,206 XXX
244199 10 5 |DEERE ORD. 10/09/2018 ITG INC ....1,010.000 151,965 XXX
24665A 10 3 | DELEK US HOLDINGS ORD 10/09/2018........ ITG INC 340.000 13,845 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD 12/27/2018........ ITGINC 459.987 24,084 XXX
247361 70 2 |DELTA AIR LINES ORD 10/09/2018........ ITG INC ....1,590.000 80,883 XXX
247916 20 8 | DENBURY RESOURCES ORD.......cooiiriiriiririireissiseisesssiesssssssesesssssessssessessssssessessssssesssssnsss | sonsssossessons 10/09/2018........ ITG INC 201,850.000 [ .o 12,062 XXX
248019 10 1 |DELUXE ORD....... 10/09/2018........ ITG INC 200.000 10,918 XXX
24906P 10 9 |DENTSPLY SIRONA ORD 10/09/2018........ ITG INC 240.000 8,582 XXX e
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25179M 10 3 | DEVON ENERGY ORD.......coriiiiiiiriiiiieisnsieisessssisessesssisssssssssssssessessssssessessssssesssssssssesssessssssssne | sessssessnsnns 04/20/2018........ VARIOUS.......ooviiiiiiieinee e essssnes 103,904,000 | oo 135,901 XXX e
252131 10 7 |DEXCOM ORD.......cccocvvuner. 10/09/2018 ITG INC 360.000 44,104 XXX
25271C 10 2 |DIAMOND OFFSHORE DRILLING ORD 10/09/2018 ITG INC 270.000 5,619 XXX
252784 30 1 |DIAMONDROCK HOSPITALITY REIT ORD 10/09/2018........ ITGINC 840.000 9,433 XXX
25278X 10 9 | DIAMONDBACK ENERGY ORD 11/29/2018........ ITG INC 631.912 85,142 XXX
253393 10 2 | DICKS SPORTING ORD 10/09/2018........ ITGINC 310.000 10,379 XXX
253868 10 3 |DIGITAL REALTY REIT ORD .... | 10/09/2018........ ITG INC 840.000 93,845 XXX
254423 10 6 |DINE BRANDS GLOBAL ORD .| 10/09/2018........ ITG INC 70.000 5,459 XXX
254543 10 1 |DIODES ORD 12/18/2018........ ITG INC 170.000 5,639 XXX
25470F 10 4 |DISCOVERY SRS A ORD 10/09/2018........ ITG INC 630.000 20,393 XXX
25470F 30 2 |DISCOVERY SRS C ORD 10/09/2018 ITGINC . 1,400.000 | oo 41,706 XXX
25470M 10 9 |DISH NETWORK CL A ORD. 10/09/2018 ITG INC 900.000 30,762 XXX
256163 10 6 |DOCUSIGN ORD 10/09/2018........ ITG INC 130.000 5,398 XXX
256677 10 5 |DOLLAR GENERAL ORD........ccccoevvure 10/09/2018........ ITG INC 410.000 43,095 XXX
256746 10 8 |DOLLAR TREE ORD 10/09/2018........ ITG INC 830.000 68,782 XXX
25746U 10 9 | DOMINION ENERGY ORD.......ccoiiiiiiiiiiiiiiiiiniieeississisesieessssssse s ssesssssssssesssssssssesssesssssssssenes | sessessssensns 10/09/2018........ ITGINC 1,925,000 | oo 136,316 XXX
25754A 20 1 |DOMINOS PIZZA ORD 10/09/2018........ ITG INC 150.000 42,629 XXX
257559 20 3 |DOMTAR ORD C 10/09/2018........ ITGINC 260.000 12,225 XXX
257651 10 9 |DONALDSON ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER.........cooiiiieiireieieiseicieee s sssessenenes 25.000 1,145 XXX
258278 10 0 |DORMAN PRODUCTS ORD 10/09/2018 ITG INC 110.000 7,916 XXX
25960P 10 9 |DOUGLAS EMMETT REIT ORD 06/22/2018. MERRILL LYNCH PIERCE FENNER.........ccoviiiirireieieieiceee s sssensesnes 350.000 14,098 XXX
260003 10 8 |DOVER ORD 08/08/2018........ VARIOUS......cooiiiiiiitiiesiessiee et 530.000 30,044 XXX
26078J 10 0 | DOWDUPONT ORD.......cocovrreerirner 10/09/2018........ ITGINC ce0,080.000 | oo 430,818 XXX
262037 10 4 |DRIL QUIP ORD 10/09/2018........ ITG INC 160.000 8,122 XXX
264411 50 5 |DUKE REALTY REIT ORD .... | 10/09/2018........ VARIOUS ....1,450.000 XXX
26441C 20 4 |DUKE ENERGY ORD .| 10/09/2018........ VARIOUS ....1,975.000 , XXX
26483E 10 0 [DUN & BRADSTREET ORD.......coctuiiiiiciriiiiiieiisiesieiesisesissssssesssesssssseesssssssssessssssssessssssssssens | oevsessnssneres 10/09/2018........ ITG INC 160.000 22,854 XXX
265504 10 0 | DUNKIN' BRANDS GROUP ORD 10/09/2018........ VARIOUS......coomriiieiiieeierise e ssissi e 340.000 24,886 XXX
267475 10 1 |DYCOM INDUSTRIES ORD 10/09/2018........ ITG INC 130.000 10,384 XXX
26875P 10 1 |EOG RESOURCES ORD 10/09/2018........ ITG INC 2002,230.000 [ oo 295,163 XXX
26884L 10 9 |EQT ORD....ovvvvrrrireriers 11/13/2018 ITG INC 2. 1,080.000 | oo 27,278 XXX
26884U 10 9 |EPR PROPERTIES REIT ORD 06/22/2018. VARIOUS 260.000 16,235 XXX
268858 10 0 [EQT MIDSTREAM PARTNERS UNT. 04/11/2018........ RBC CAPITAL MARKETS........eieiutitiniiieeieis et nsies 2:2,000.000 | oo 117,588 XXX
268948 10 6 |EAGLE BANCORP ORD............... 10/09/2018........ ITG INC 130.000 6,531 XXX
269246 40 1 |E TRADE FINANCIAL ORD 10/09/2018........ ITG INC ....1,060.000 56,360 XXX
26969P 10 8 | EAGLE MATERIALS ORD.......cciiieiiieiieiciieiintiesieseesess e ssesssessssessesssssssssessssssssenss | oevsesseesenes 10/09/2018........ ITG INC 190.000 15,762 XXX
27579R 10 4 |EAST WEST BANCORP ORD... 10/09/2018........ ITG INC 590.000 35,854 XXX
277276 10 1 |EASTGROUP PROPERTIES REIT ORD.......cocoviiiiiieiereiisiires e 10/09/2018........ ITGINC 150.000 14,273 XXX
278265 10 3 |EATON VANCE COM NON VTG ORD.. 06/22/2018........ MERRILL LYNCH PIERCE FENNER........cooiiitiiiiiriniesies et seeninies 380.000 20,478 XXX
278642 10 3 |EBAY ORD....cotiiiiieiieisieiisieesesis st sss s 10/09/2018........ ITG INC 20:3,790.000 | oo 126,169 XXX
278715 20 6 |EBIXORD 10/09/2018 ITG INC 100.000 6,342 XXX
278768 10 6 |ECHOSTAR CL A ORD.....ouuiiuieiiiiiieisciieiieiesisse st sssss s essssssssssssensnns | oevsnssssnenss 10/09/2018........ ITG INC 200.000 8,894 XXX
278865 10 0 |ECOLAB ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER.........cootiiiiiiiireieieieisceees e sssensessees 20.000 2,777 XXX
28035Q 10 2 |EDGEWELL PERSONAL CARE ORD 10/09/2018........ ITG INC 220.000 10,252 XXX
281020 10 7 |EDISON INTERNATIONAL ORD. 10/09/2018........ ITG INC 790.000 55,663 XXX
28106W 10 3 |EDITAS MEDICINE ORD...... 10/09/2018........ ITG INC 190.000 5,276 XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD 10/09/2018........ ITG INC 850.000 125,758 XXX
282914 10 0 [8X8 ORD....cceovvvrerirrrirrireee 10/09/2018........ ITG INC 370.000 7,008 XXX
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283677 85 4 |ELPASOELECTRIC ORD 10/09/2018........ ITG INC 170.000 10,103 XXX e
28470R 10 2 |ELDORADO RESORTS ORD 10/09/2018 ITGINC 270.000 12,631 XXX
285512 10 9 |ELECTRONIC ARTS ORD 10/09/2018 ITG INC ....1,070.000 117,165 XXX
286082 10 2 |ELECTRONICS FOR IMAGING ORD 10/09/2018........ ITGINC 180.000 5,888 XXX
28849P 10 0 |ELLIE MAE ORD 10/09/2018........ ITG INC 140.000 12,048 XXX
29084Q 10 0 |EMCOR GROUP ORD 10/09/2018........ ITGINC 240.000 17,479 XXX
29089Q 10 5 |EMERGENT BIOSOLUTIONS ORD 10/09/2018........ ITG INC 180.000 11,673 XXX
292104 10 6 |EMPIRE STATE REALTY CL A REIT ORD....cc.vvriiiiiiiinrisissisisissierss s essessssssssenes 10/09/2018........ ITG INC 560.000 9,089 XXX
292218 10 4 |EMPLOYERS HOLDINGS ORD.........coiuiiuiiiireriiiresiesesieisssiessessssesessesss s essessssssensnes 10/09/2018........ ITG INC 130.000 5,875 XXX
29251M 10 6 |ENANTA PHARMACEUTICALS ORD.. 10/09/2018........ ITG INC 70.000 5,458 XXX
29261A 10 0 |[ENCOMPASS HEALTH ORD 10/09/2018........ VARIOUS.......ooiiiieicie s 405.000 30,014 XXX
29272W 10 9 |ENERGIZER HOLDINGS ORD 10/09/2018 ITG INC 240.000 14,582 XXX
29275Y 10 2 |ENERSYS ORD.. 10/09/2018........ ITG INC 170.000 14,741 XXX
29278N 10 3 |ENERGY TRANSFER PARTNERS UNT. 04/11/2018........ UBS SECURITIES LLC 20:2,000.000 | covoeo e 34,238 XXX
29336U 10 7 | ENLINK MIDSTREAM PARTNERS COM UNT ..ot 12/12/2018........ VARIOUS 23,900.000 316,191 XXX
29355X 10 7 |ENPRO INDUSTRIES ORD .... | 10/09/2018........ ITGINC 90.000 6,637 XXX
29358P 10 1 |ENSIGN GROUP ORD .... | 10/09/2018........ ITG INC 200.000 8,002 XXX
293620 10 4 |ENTEGRIS ORD .... | 10/09/2018........ ITGINC 580.000 15,747 XXX
29364G 10 3 [ENTERGY ORD .| 10/09/2018........ ITG INC 430.000 35,879 XXX
29404K 10 6 [ENVESTNET ORD........cccovvirinec 10/09/2018 ITG INC 180.000 10,746 XXX
29414B 10 4 |EPAM SYSTEMS ORD .| 10/09/2018 ITGINC 210.000 27,080 XXX
29444U 70 0 |EQUINIXREIT ORD 10/09/2018........ VARIOUS......cooiiiiiiitiiesiessiee et 330.000 137,523 XXX
294600 10 1 |EQUITRANS MIDSTREAM ORD 12/12/2018........ VARIOUS......coomritiieiiieeierisie s 12,164.000 269,302 XXX
294628 10 2 |EQUITY COMMONWEALTH REIT ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......coevrireriiitirerireriseiseeesissiessesessesesessesisesessensees 355.000 11,211 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD.......coviiiiieiiicirsrieresissieiessssiessesienes 06/22/2018........ MERRILL LYNCH PIERCE FENNER........cooviiiiiriiieiiesies s enssnaes 160.000 14,656 XXX
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD 10/09/2018........ VARIOUS.......ooiiieiceiee e 1,195,000 | i 76,606 XXX
296315 10 4 |ESCO TECHNOLOGIES ORD.......coovuuiemiiiirriiieissieieiisiesiesisisesssessessssssesssssssssesssssssssesssesssssnes | oevenssnsenenns 10/09/2018........ ITG INC 110.000 7,127 XXX
297178 10 5 |ESSEX PROPERTY REIT ORD.....oouiirriirimrimiiriensiiesiesessesseessesssessesssseans 10/09/2018........ VARIOUS......coomriiieiiieeierise e ssissi e 165.000 40,036 XXX
297425 10 0 |ESTERLINE TECHNOLOGIES ORD.......cceuiriirieiiniireriniirisesieressssisesiessssesesssssssssessesssssssssessessne | oevssseneenenes 10/09/2018........ ITG INC 110.000 9,768 XXX
29786A 10 6 |ETSY ORD.......... 10/09/2018........ ITG INC 490.000 20,707 XXX
298736 10 9 | EURONET WORLDWIDE ORD.......coiiieiiireriiieiiiirisesisesesssssensessssssessesssssessessessssssessessssssessenns | coersseneesenes 10/09/2018 ITG INC 200.000 22,998 XXX
29977A 10 5 |[EVERCORE CL A ORD 10/09/2018 ITG INC 170.000 15,985 XXX
29978A 10 4 |EVERBRIDGE ORD 10/09/2018........ ITGINC 110.000 5,805 XXX
30034W 10 6 |EVERGY ORD 10/09/2018........ VARIOUS.......ooiiiriiiciriee s ....1,105.000 60,509 XXX
30040P 10 3 |EVERTEC ORD 10/09/2018........ ITG INC 250.000 5,915 XXX
30040W 10 8 |EVERSOURCE ENERGY ORD .... | 10/09/2018........ VARIOUS.......ooiieiieire e ssenenes 730.000 42,297 XXX
30050B 10 1 |EVOLENT HEALTH CL A ORD .| 10/09/2018........ ITG INC 270.000 7,347 XXX
30057T 10 5 |EVOQUA WATER TECHNOLOGIES ORD.........cvveiireriiiririieineieierissiesienenes 10/09/2018........ ITGINC 310.000 5,450 XXX
30063P 10 5 |EXACT SCIENCES ORD 10/09/2018........ ITG INC 490.000 34,325 XXX
30161N 10 1 |EXELON ORD ... | 10/09/2018........ ITG INC 20:3,400.000 | oo 149,702 XXX
30161Q 10 4 |EXELIXIS ORD .| 10/09/2018 ITG INC ....1,190.000 20,801 XXX
302081 10 4 |EXLSERVICE HOLDINGS ORD 10/09/2018........ ITG INC 140.000 9,058 XXX
30212P 30 3 |EXPEDIA GROUP ORD 10/09/2018........ ITGINC 490.000 59,471 XXX
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD........cccmviirieirierinrieeiericesenenenes 10/09/2018........ ITG INC 100.000 7,122 XXX
30214U 10 2 |EXPONENT ORD.........cocvvenee 10/09/2018........ ITG INC 210.000 10,733 XXX
30224P 20 0 |EXTENDED STAY AMERICA UNT 10/09/2018........ ITG INC 770.000 14,653 XXX
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.....c.vtuiviiiiererieiieisiemissiesssssssesessssssssssssessessssssssssssssssenss | oersenssesenes 10/09/2018........ ITG INC 500.000 43,555 XXX e
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30231G 10 2 |EXXON MOBIL ORD................ 10/09/2018........ ITG INC o, 245,000 | oo 365,826 XXX e
302445 10 1 |FLIR SYSTEMS ORD 10/09/2018 ITGINC 220.000 12,839 XXX
302491 30 3 |FMC ORD 10/09/2018 ITGINC 550.000 47,850 XXX
302520 10 1 |FNBORD........... 10/09/2018........ ITGINC 1,310,000 | o 16,794 XXX
30255G 10 3 |FCB FINANCIAL HOLDINGS CL A ORD 10/09/2018........ ITG INC 180.000 8,464 XXX
302941 10 9 |FTI CONSULTING ORD 10/09/2018........ ITGINC 160.000 11,456 XXX
30303M 10 2 |FACEBOOK CL A ORD.......cociviiiiiririirciiriresiesinsiesisisssenieses e 10/09/2018........ VARIOUS.......oiiiiriicsriete s 208,068.000 | ..o 1,009,950 XXX
303250 10 4 [ FAIR ISAAC ORD.....oouiiiiiereriiseiesie sttt 10/09/2018........ ITG INC 120.000 25,895 XXX
311900 10 4 |FASTENAL ORD 10/09/2018........ ITG INC 420.000 23,373 XXX
313747 20 6 |FEDERAL REIT ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......couiiuiirieiiitirrierseieesisisesssesssssessesssesessenses 70.000 8,793 XXX
313855 10 8 | FEDERAL SIGNAL ORD 10/09/2018 ITGINC 240.000 6,204 XXX
314211 10 3 |FEDERATED INVESTORS CL B ORD 10/09/2018 ITG INC 390.000 9,504 XXX
31428X 10 6 |[FEDEX ORD.....cccovvrirvrrrriree 10/09/2018........ ITG INC 740.000 170,022 XXX
315405 10 0 |FERRO ORD 10/09/2018........ ITGINC 340.000 7,398 XXX
315616 10 2 |F5 NETWORKS ORD 10/09/2018........ ITG INC 150.000 26,526 XXX
31572Q 80 8 |FIBROGEN ORD 10/09/2018........ ITGINC 310.000 16,359 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD.......ccvterririierriniiseinsierissiseeesisessesisssesssesenseses 12/18/2018........ ITG INC 380.000 38,490 XXX
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD........ovvummrierirririniiriseiienienenienes 10/09/2018........ VARIOUS.......coomritiiinriiesiesssessrisssiesi e sienes 820.000 30,494 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD........ccmiuiiiireriiiieresieieseisiessssiess s ssssisesssssssesenens 10/09/2018........ ITG INC 22,710.000 | oo 77,154 XXX
31787A 50 7 [FINISAR ORD.....ouuiuiiiiirciiiieieissieesesi st ss st ens s nssenss. | soersnnsessenes 10/09/2018 ITG INC 480.000 8,352 XXX
31816Q 10 1 |FIREEYE ORD 10/09/2018 ITGINC 780.000 13,026 XXX
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......coueiuiiririiitirrierseiseeesissi e sesesenies 160.000 8,096 XXX
318672 70 6 |FIRST BANCORP ORD... 10/09/2018........ ITGINC 860.000 7,955 XXX
319383 20 4 |FIRST BUSEY ORD................ 10/09/2018........ ITG INC 180.000 5,557 XXX
31946M 10 3 |FIRST CITIZENS BANCSHARES CL A ORD......cocovvureriiiieriiciinisieisseisenssiees 10/09/2018........ ITG INC 40.000 18,524 XXX
319829 10 7 |FIRST COMMONWEALTH FINANCIAL ORD 10/09/2018........ ITGINC 410.000 6,650 XXX
32008D 10 6 |FIRST DATA CLA ORD 10/09/2018........ ITG INC ....2,210.000 52,598 XXX
320209 10 9 | FIRST FINANCIAL BANCORP ORD.............. e 10/09/2018........ ITGINC 390.000 11,525 XXX
32020R 10 9 | FIRST FINANCIAL BANKSHARES ORD......ccccorevivriirrerinrirerinnicesenirenes 10/09/2018........ ITG INC 270.000 16,146 XXX
320517 10 5 | FIRST HORIZON NATIONAL ORD 10/09/2018........ ITG INC ....1,310.000 22,493 XXX
32051X 10 8 |FIRST HAWAIIAN ORD............ 10/09/2018 ITG INC 440.000 11,766 XXX
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST ORD......ccotuririiiierriiiirieieissnieresineines 10/09/2018 ITG INC 510.000 16,203 XXX
32055Y 20 1 |FIRST INTERSTATE BANCSYSTEM CL A ORD.......c.coecunrririinnns 10/09/2018........ ITGINC 140.000 6,440 XXX
320817 10 9 |FIRST MERCHANTS ORD 10/09/2018........ ITG INC 200.000 9,144 XXX
320867 10 4 |FIRST MIDWEST BANCORP ORD.......c.ccoriumriiirnrinrisirneiessnssseresssenes 10/09/2018........ ITG INC 420.000 11,344 XXX
33616C 10 0 | FIRST REPUBLIC BANK ORD........ccsiiiuieiiiciineieiesissisesiseisesesssessssseneessssssssessssssssesssesssssessnens | sessessnsesnns 01/16/2018........ CITIGROUP GLOBAL MARKETS INC.......coeviiirrieririrerierreisirerissiessesssesessessessssesesensenes | soversssesssessnsssssessssssessenes 1,297.000 | oo 114,026 XXX
336433 10 7 |FIRST SOLARORD................ 10/09/2018........ ITGINC 340.000 16,028 XXX
33767D 10 5 |FIRSTCASH ORD 10/09/2018........ ITGINC 180.000 13,831 XXX
337738 10 8 |FISERV ORD.......ccovuverrrreren. 10/09/2018........ ITG INC 540.000 43,616 XXX
337932 10 7 |FIRSTENERGY ORD. 10/09/2018........ ITG INC 201,960.000 [ .o 75,186 XXX
33829M 10 1 |FIVE BELOW ORD 10/09/2018 ITGINC 220.000 26,633 XXX
338307 10 1 |FIVE9 ORD...... 10/09/2018........ ITG INC 240.000 9,415 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES ORD........... 10/09/2018........ ITGINC 310.000 66,703 XXX
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD 10/09/2018........ ITG INC 200.000 5,646 XXX
343412 10 2 [FLUOR ORD......ouiiiiiiiiiiiciierisiesiesss st sss st ssssssssssssssssassnessessssssenss. | oessssssssenss 10/09/2018........ ITG INC 570.000 33,470 XXX
343498 10 1 |FLOWERS FOODS ORD 10/09/2018........ ITG INC 730.000 14,038 XXX
34354P 10 5 |FLOWSERVE ORD 10/09/2018........ ITG INC 520.000 27,784 XXX
344849 10 4 |FOOT LOCKER ORD 10/09/2018........ ITG INC 480.000 23,563 XXX
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345370 86 0 |FORD MOTOR ORD......... 10/09/2018........ ITG INC 13,750.000 123,200 XXX e
34959E 10 9 [FORTINET ORD....coeiiiiieiiiiiieieicisesiesesissie s esesses st sesssenssesssssne | oevsessnessenes 10/09/2018 ITG INC 570.000 47,065 XXX
34959J 10 8 | FORTIVE ORD 06/22/2018 MERRILL LYNCH PIERCE FENNER.........cocoveiiieiierieisisiieee s 565.000 43,979 XXX
34964C 10 6 | FORTUNE BRANDS HOME AND SECURITY ORD.......cccovvviiveiireiineieinninienas 10/09/2018........ ITGINC 580.000 28,988 XXX
349853 10 1 |FORWARD AIR ORD 10/09/2018........ ITG INC 120.000 8,023 XXX
35086T 10 9 |FOUR CORNERS PROPERTY ORD 10/09/2018........ ITGINC 280.000 7,232 XXX
35138V 10 2 |[FOXFACTORY HOLDING ORD 10/09/2018........ ITG INC 150.000 9,639 XXX
353514 10 2 | FRANKLIN ELECTRIC ORD 10/09/2018........ ITG INC 190.000 8,712 XXX
354613 10 1 | FRANKLIN RESOURCES ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER........coiiiiiiineiecsee s sensennees ....1,045.000 XXX
35671D 85 7 | FREEPORT MCMORAN ORD 10/09/2018........ ITG INC ....5,860.000 XXX
35905A 10 9 |[FRONTDOOR ORD........... 10/09/2018 ITGINC 280.000 13,602 XXX
359694 10 6 |HB FULLER ORD 10/09/2018 ITG INC 210.000 10,248 XXX
360271 10 O | FULTON FINANCIAL ORD.......coviiiiriiiirernsissisnsseiesssssessessssessssssssssssssessesssssesssssssssesssessessssssenss | coesnsssssenss 10/09/2018........ ITG INC 690.000 11,875 XXX
361448 10 3 |GATXORD.....ccovvrvvrrriren. 10/09/2018........ ITG INC 160.000 14,179 XXX
36162) 10 6 |GEO GROUP REIT ORD.............. 10/09/2018........ ITGINC 490.000 12,103 XXX
36164V 30 5 |GCILIBERTY CL A ORD 10/09/2018........ ITGINC 410.000 20,344 XXX
36164Y 10 1 | GCP APPLIED TECHNOLOGIES ORD........cccoviiiiiierriirieiineieissiesie s ssisensessnees 10/09/2018........ ITG INC 290.000 7,407 XXX
36237H 10 1 |G Il APPAREL GROUP ORD........oeiriiiiimnirriaiiieisiesiessssissssssssesssessesssssssssssesssssesssesssesssnnes | onsesessseneos 10/09/2018........ ITGINC 170.000 6,647 XXX
362393 10 0 |GTT COMMUNICATIONS ORD 10/09/2018........ ITG INC 170.000 6,938 XXX
363576 10 9 |ARTHUR J GALLAGHER ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC......couiviiireeiiiiirrierseiseiesisisessse s ssesssesessenses 25.000 1,669 XXX
36467J 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD 10/09/2018 ITGINC 820.000 28,539 XXX
36467W 10 9 | GAMESTOP CLA ORD.......ccccrvvrrrneee 10/09/2018........ ITG INC 410.000 6,056 XXX
364760 10 8 |GAPORD..... 10/09/2018........ ITGINC 880.000 24,235 XXX
36555P 10 7 | GARDNER DENVER HOLDINGS ORD.........ccoviirriiiiireriirneinsneierssniesesinsenes 10/09/2018........ ITG INC 430.000 11,726 XXX
366505 10 5 | GARRETT MOTION ORD.....ccviiiireiiiirieriiisesinsieisssissesssss s s essssanes [ 10/01/2018........ VARIOUS.......oovitiieiiieie et snes 585.900 6,975 XXX
366651 10 7 |GARTNER ORD 10/09/2018........ ITGINC 350.000 53,393 XXX
368736 10 4 | GENERAC HOLDINGS ORD .... | 10/09/2018........ ITG INC 250.000 14,265 XXX
369550 10 8 | GENERAL DYNAMICS ORD .| 10/09/2018........ ITGINC 350.000 71,460 XXX
369604 10 3 | GENERAL ELECTRIC ORD.................. 10/09/2018........ ITG INC 32,130.000 435,683 XXX
370334 10 4 | GENERAL MILLS ORD 10/09/2018........ VARIOUS.......oovitiieiieinse et essssnes 1,750,000 [ e 77,223 XXX
37045V 10 0 | GENERAL MOTORS ORD 10/09/2018 ITG INC cd,860.000 | oo 158,728 XXX
371559 10 5 | GENESEE & WYOMING CL A ORD . | 10/09/2018, VARIOUS 245.000 21,422 XXX
371901 10 9 |GENTEX ORD 10/09/2018........ ITGINC 340.000 6,810 XXX
371927 10 4 | GENESIS ENERGY UNT......ccovvirirerncirerinnins 04/11/2018........ VARIOUS.......ooiiiriiiciriee s 17,000.000 427,848 XXX
37244C 10 1 |GENOMIC HEALTH ORD. 10/09/2018........ ITG INC 90.000 5,793 XXX
37247D 10 6 | GENWORTH FINANCIAL CL A ORD 10/09/2018........ ITG INC ....2,030.000 8,607 XXX
37253A 10 3 [ GENTHERM ORD.....cooiiiiiiiiiciiiicieeisieesie et | oessssicssenes 10/09/2018........ ITG INC 150.000 6,407 XXX
374689 10 7 | GIBRALTAR INDUSTRIES ORD........cceriiimriiiiiiiiieineieie s ssssssessesssesenees 10/09/2018........ ITGINC 130.000 5,422 XXX
375558 10 3 | GILEAD SCIENCES ORD.......cctuiiiuiiuriiieiisiceieiieisesisiessssie s ssesss s esssesesssssssessessssssesssssenes | oevesssncenenes 12/18/2018........ VARIOUS......cooiiiriiitietiics et 25,215,000 | oo 384,735 XXX
37637Q 10 5 | GLACIER BANCORP ORD 10/09/2018........ ITG INC 350.000 15,526 XXX
377322 10 2 | GLAUKOS ORD 10/09/2018 ITG INC 140.000 8,457 XXX
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD 10/09/2018........ ITG INC 210.000 7,081 XXX
379378 20 1 |GLOBAL NET LEASE ORD .... | 10/09/2018........ ITGINC 290.000 5,841 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD .| 10/09/2018........ ITG INC 650.000 76,466 XXX
379577 20 8 | GLOBUS MEDICAL CL A ORD.......ccutirriirireieiseisssisessesssessssesssssesssssssssssessessssssessesssssesssssns | soosssossessnns 10/09/2018........ ITG INC 300.000 15,264 XXX
380237 10 7 |GODADDY CL A ORD............. 10/09/2018........ ITG INC 650.000 49,199 XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD.......ccovmuiiiiririieisnieisessssiessesssissssssssssssssessassessessssssessssases 10/09/2018........ ITG INC ....1,150.000 256,358 XXX
38388F 10 8 | WR GRACE ORD 10/09/2018........ ITGINC 270.000 19,157 XXX
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384109 4 | GRACO ORD 08/08/2018 CITIGROUP GLOBAL MARKETS INC......ccccovvriirerirenes 550.000 25,708 XXX e
384637 4 | GRAHAM HOLDINGS CL B ORD. 06/22/2018. CITIGROUP GLOBAL MARKETS INC.........ccovvvererinrines 10.000 6,039 XXX
38526M 6 | GRAND CANYON EDUCATION ORD... 10/09/2018 ITG INC 200.000 23,106 XXX
387328 7 | GRANITE CONSTRUCTION ORD s | s 10/09/2018 ITGINC 180.000 8,044 XXX
388689 1 | GRAPHIC PACKAGING HOLDING OROD............. 10/09/2018 ITG INC 201,260.000 | oo 16,569 XXX
389375 6 | GRAY TELEVISION ORD 10/09/2018 ITGINC 330.000 5,801 XXX
391416 4 | GREAT WESTERN BANCORP ORD.........cccuuurirerniiierieienieierinsine 10/09/2018 ITG INC 240.000 10,142 XXX
39304D 2 | GREEN DOT CL A ORD.....vuiiiriiniiiiieiissieiesissiessessessssssssessssssesssssssssesssssssasssessessssssessesssssenses | consssessnssnns 10/09/2018 ITG INC 200.000 16,250 XXX
393657 1 | GREENBRIER ORD 10/09/2018 ITG INC 130.000 8,373 XXX
397624 7 | GREIF CL A ORD, 10/09/2018 ITGINC 110.000 5414 XXX
399473 7 | GROUPON ORD......ociuiiiiiiiiieeisie i ss st sesssssssessssssnssenss. | conssessesanns 10/09/2018 ITGINC ....1,780.000 6,408 XXX
400110 2 | GRUBHUB OROD.... 10/09/2018 ITG INC 370.000 47,530 XXX
40171V 0 | GUIDEWIRE SOFTWARE ORD 10/09/2018 ITG INC 330.000 31,040 XXX
402635 4 | GULFPORT ENERGY ORD......coutviiiirieiiieimiiererissiesieessesesssesesssnssessessssesesssssssssesssessssssssessens. | oessessneesenes 10/09/2018 ITGINC 710.000 8,137 XXX
40412C 1 |HCA HEALTHCARE ORD 10/09/2018 VARIOUS......ooiitiieiiniss s 980.000 123,658 XXX
40414L 9 |HCP REIT ORD 10/09/2018 ITGINC 1,910,000 | v 49,507 XXX
40416M 5 |HD SUPPLY HOLDINGS ORD. 10/09/2018 ITG INC 760.000 31,259 XXX
40418F 8 |HFF CL A ORD 10/09/2018 ITGINC 160.000 6,291 XXX
404251 0 [HNTORD.....oiiiiiiciieriiseisei et | cesenteninenenns 10/09/2018 ITG INC 180.000 7,513 XXX
40425) 1 |HMS HOLDINGS ORD... 10/09/2018 ITG INC 340.000 10,713 XXX
40434L 5 |HP ORD 10/09/2018 ITGINC ....5,480.000 136,890 XXX
405024 0 [HAEMONETICS ORD....... 10/09/2018 ITG INC 210.000 22,682 XXX
405217 0 | HAIN CELESTIAL GROUP ORD........vuimririimiiiiiesienississiiessssssessesesssssssessssesssessssssssssnnss | sevissensiones 10/09/2018 ITGINC 390.000 10,195 XXX
406216 1 | HALLIBURTON ORD 10/09/2018 ITG INC 00:3,540.000 | oo 149,211 XXX
40637H 9 |HALOZYME THERAPEUTICS ORD 10/09/2018 ITG INC 510.000 9,047 XXX
410120 9 [HANCOCK WHITNEY ORD.......cootuiviiiiriniererinsisesieeisiesssesssssesssesssssssesessessssssesssesssssssssessessnsses | consssessessnns 10/09/2018 ITGINC 350.000 16,800 XXX
410345 2 |HANESBRANDS ORD 08/22/2018. WEEDEN + CO 23,412,000 | o 63,411 XXX
410867 5 | HANOVER INSURANCE GROUP ORD.............. 06/22/2018 CITIGROUP GLOBAL MARKETS INC.......ccovereerriirirnes 75.000 8,906 XXX
412822 8 |HARLEY DAVIDSON ORD 10/09/2018 ITG INC 680.000 28,900 XXX
413875 5 |HARRIS ORD 10/09/2018 ITG INC 160.000 26,608 XXX
415864 7 |HARSCO ORD........ 10/09/2018 ITGINC 320.000 8,512 XXX
418056 7 |HASBRO ORD. 10/09/2018 VARIOUS 475.000 46,347 XXX
419879 1 | HAWAIIAN HOLDINGS ORD 10/09/2018 ITGINC 210.000 7,285 XXX
421906 8 |HEALTHCARE SERVICES ORD.........ccccecuvrunee. 10/09/2018 ITG INC 300.000 12,330 XXX
421946 4 |HEALTHCARE REAL REIT ORD.....coutiiiiiiiriirisnsssiesssiesssssssssssssssssssessessssssessessssssssessessns | oessnsssesenss 10/09/2018 ITG INC 500.000 14,350 XXX
42225P 1 |HEALTHCAR TRST OF AM CL A REIT ORD............. 10/09/2018 VARIOUS.......ooiieiieire e ssenenes 835.000 22,192 XXX
42226A 7 [HEALTHEQUITY ORD......couiimieiiiiirieisieistieiecistiesiess st ssssssiesssssssssessessne | consssessensnns 10/09/2018 ITG INC 220.000 19,518 XXX
42234Q 2 |HEARTLAND FINANCIAL USA ORD.......ccccormririniirereiinninas 10/09/2018 ITGINC 120.000 7,008 XXX
422704 6 [HECLA MINING ORD.........coorimririririiererierinsienissisesesisesesssseeseesensine 10/09/2018 ITG INC ....1,830.000 5,197 XXX
422806 9 [HEICO ORD.....ovuiiiiriiiseissie ittt sssssenssssnssansne | cossssesssessnns 10/09/2018 ITG INC 140.000 12,236 XXX
422806 8 |HEICO CL A ORD 10/09/2018 ITG INC 130.000 9,103 XXX
42330P 7 |HELIX ENERGY SOLUTIONS GROUP ORD 10/09/2018 ITG INC 570.000 6,150 XXX
423452 1 |HELMERICH AND PAYNE ORD 10/09/2018 ITGINC 420.000 30,639 XXX
426281 1 | JACK HENRY AND ASSOCIATES ORD.........cceuunrenes 10/09/2018 ITG INC 60.000 9,395 XXX
42722X 6 |HERITAGE FINANCIAL ORD 10/09/2018 ITG INC 150.000 5,283 XXX
427746 2 |HERON THERAPEUTICS ORD 10/09/2018 ITG INC 280.000 8,571 XXX
427866 8 |HERSHEY FOODS ORD 06/22/2018 MERRILL LYNCH PIERCE FENNER... 270.000 25,021 XXX e




9L’¢ela

Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
42809H 10 7 [HESSORD......cccoorvrrrrrnns 10/09/2018........ ITG INC 20.1,080.000 [ .o 78,386 XXX e
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD.........coorirmiiririiiiniiiierisiesieeseessseesissssseesiessssenens 12/18/2018 ITG INC 28,170.000 | covoie e 95,097 XXX
428291 10 8 |HEXCEL ORD 10/09/2018 ITG INC 120.000 7,800 XXX
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD.........cuiiiiiiiiineiesiiiresesie s sssssesssssssssessesnanes 06/22/2018........ VARIOUS.......ooiiiiicinie s 350.000 16,100 XXX
431475 10 2 |HILL ROM HOLDINGS ORD 10/09/2018........ ITG INC 270.000 23,903 XXX
431571 10 8 |HILLENBRAND ORD 10/09/2018........ ITGINC 260.000 13,525 XXX
432748 10 1 |HILLTOP HOLDINGS ORD 10/09/2018........ ITG INC 290.000 5,875 XXX
43283X 10 5 |HILTON GRAND VACATIONS ORD......cciviiirriiireirririseisssisnssssesssssessesssssesssssssssessesssssssssenss | sesessnsesssses 10/09/2018........ ITG INC 400.000 12,124 XXX
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD........c.cocomurmimrernrererinriniererinennes 10/09/2018........ ITG INC ....1,130.000 85,021 XXX
436106 10 8 |HOLLYFRONTIER ORD......couiiiiimiiriiiieeiiieissiese s ssssisessss s ssessssssessssssssesssesssssssssenss | oevnssssnenns 10/09/2018........ ITG INC 660.000 45,309 XXX
436440 10 1 |HOLOGIC ORD 10/09/2018 ITGINC 2 1,100.000 | v 45,496 XXX
436893 20 0 |HOME BANCSHARES ORD .| 10/09/2018 ITG INC 650.000 14,112 XXX
437076 10 2 |HOME DEPOT ORD 10/09/2018........ ITG INC 340.000 66,558 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD.......covvuririririniiiirnieierseniessesissesessessssssssessessssesesssssssesenes. | oevsseneenenes 10/29/2018........ VARIOUS.......ooiiieiicieiree e i 2,439.000 | oo 198,154 XXX
43940T 10 9 |HOPE BANCORP ORD 10/09/2018........ ITG INC 510.000 8,359 XXX
440327 10 4 |HORACE MANN EDUCATORS ORD.........cccovurirmrinmireriirniseninsiseiennsseseesensenes 10/09/2018........ ITGINC 170.000 7,470 XXX
440452 10 0 |HORMEL FOODS ORD 10/09/2018........ ITG INC 330.000 13,441 XXX
440894 10 3 |HORTONWORKS ORD 10/09/2018........ ITGINC 290.000 6,499 XXX
44106M 10 2 |HOSPITALITY PROPERTIES REIT ORD 10/09/2018........ ITG INC 660.000 18,388 XXX
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD.........ccccvvenee 10/09/2018........ VARIOUS.......ooviiiieiieisee e snnes 002,965.000 | oo 62,402 XXX
441593 10 0 |HOULIHAN LOK CL AORD ... | 10/09/2018, ITGINC 140.000 6,156 XXX
44267D 10 7 |HOWARD HUGHES ORD .... | 10/09/2018........ ITG INC 160.000 19,045 XXX
443320 10 6 |HUB GROUP CL A ORD, .... | 10/09/2018........ ITGINC 140.000 6,195 XXX
443573 10 0 |HUBSPOT ORD .| 10/09/2018........ ITG INC 150.000 20,355 XXX
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD.........c.ccccuuuuue 10/09/2018........ ITG INC 625.000 20,204 XXX
444859 10 2 [HUMANA ORD.....cooviiiieiiiieeieie ettt sssssnsenenns | oevassissnenes 10/09/2018........ ITGINC 490.000 164,224 XXX
446150 10 4 |HUNTINGTON BANCSHARES ORD........ccotviitiriiiieieieiintiesissieesssie s ssssseenes 10/09/2018........ ITG INC 24, 440.000 | oo 68,598 XXX
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 10/09/2018........ ITGINC 180.000 46,586 XXX
447011 10 7 |HUNTSMAN ORD......ccocevvrreree 10/09/2018........ ITG INC 890.000 21,387 XXX
448579 10 2 |HYATT HOTELS CL AORD 10/09/2018........ VARIOUS.......oovitiieiieinse et essssnes 175.000 13,393 XXX
44919P 50 8 |IAC INTERACTIVE ORD 10/09/2018 ITGINC 310.000 62,521 XXX
44925C 10 3 |ICF INTERNATIONAL ORD 10/09/2018 ITG INC 80.000 5,848 XXX
449306 10 7 |ICU MEDICAL ORD................ 10/09/2018........ ITGINC 70.000 18,771 XXX
44980X 10 9 |IPG PHOTONICS ORD.......coiirivirincirinieiieiisiesiesissisesissss s ssesissesesinsseses 10/09/2018........ ITG INC 150.000 20,217 XXX
450056 10 6 |IRHYTHM TECHNOLOGIES ORD 10/09/2018........ ITG INC 100.000 8,294 XXX
45073V 10 8 |ITT ORD .... | 10/09/2018........ ITGINC 360.000 20,318 XXX
450828 10 8 |IBERIABANK ORD .| 10/09/2018........ ITG INC 230.000 18,901 XXX
451107 10 6 [IDACORP ORD....... 10/09/2018........ ITGINC 210.000 21,149 XXX
45167R 10 4 |IDEX ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER........cooiiitiiiiiriniesies et seeninies 40.000 5,546 XXX
45168D 10 4 |IDEXX LABORATORIES ORD 10/09/2018........ ITG INC 350.000 78,369 XXX
452308 10 9 |ILLINOIS TOOL ORD 10/09/2018 ITGINC 860.000 17,7117 XXX
452327 10 9 |ILLUMINA ORD 10/09/2018........ ITG INC 600.000 194,250 XXX
45245E 10 9 |IMAX ORD ... | 10/09/2018........ ITGINC 220.000 5,357 XXX
452907 10 8 |IMMUNOMEDICS ORD .| 10/09/2018........ ITG INC 580.000 11,786 XXX
45321L 10 0 |IMPERVA ORD 10/09/2018........ ITG INC 150.000 6,461 XXX
45337C 10 2 |INCYTE ORD 10/09/2018........ ITG INC 710.000 46,512 XXX
453836 10 8 |INDEPENDENT BANK ORD 10/09/2018........ ITG INC 110.000 9,263 XXX
45384B 10 6 | INDEPENDENT BANK GROUP ORD 10/09/2018........ ITGINC 90.000 6,122 XXX
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456237 10 6 |INDUSTRIAL LOGISTICS PROPERTIES ORD.........cccovureriiirirrierneieesessssisssseneanes 12/27/2018........ EXCHANGE OFFER........cooovniieinieireisrinein 175.000 3,413 XXX e
45688C 10 7 |INGEVITY ORD 10/09/2018 ITG INC 180.000 16,929 XXX
457187 10 2 |INGREDION ORD.. . 10/09/2018 VARIOUS 305.000 31,551 XXX
45765U 10 3 |INSIGHT ENTERPRISES ORD........ccciiiiiiiiieiiiistieisisissiesiesissiesss st sssssssssessssssssensens | coonssessnnanns 10/09/2018........ ITGINC 150.000 7,418 XXX
457669 30 7 |INSMED ORD 10/09/2018........ ITG INC 310.000 5,059 XXX
457688 10 5 |INNOSPEC ORD 10/09/2018........ ITGINC 100.000 7,214 XXX
45772F 10 7 |INPHIORD.. 10/09/2018........ ITG INC 180.000 6,122 XXX
45778Q 10 7 |INSPERITY ORD............ 10/09/2018........ ITG INC 160.000 18,198 XXX
45780L 10 4 |INOGEN ORD 10/09/2018........ ITG INC 80.000 16,417 XXX
45784P 10 1 |INSULET ORD 10/09/2018........ ITG INC 240.000 21,814 XXX
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD.........cccovuvvvreriniireriiraes 10/09/2018 ITGINC 290.000 17,699 XXX
458118 10 6 |INTEGRATED DEVICE TECHNOLOGY ORD.......cccovvveuirireieriniinas 10/09/2018 ITG INC 530.000 24,947 XXX
458140 10 0 |INTEL ORD 10/09/2018........ ITG INC 202,870.000 | oo 133,627 XXX
45826H 10 9 |INTEGER HOLDINGS ORD......ccovumiiiiieiniieiesiiierinsieiesssiesssssssesesssesssssesssessessssssessessssssesssssene | coonssessesenns 10/09/2018........ ITG INC 130.000 9,911 XXX
45841N 10 7 |INTERACTIVE BROKERS GROUP CL A ORD........cc.evene. 10/09/2018........ ITG INC 300.000 16,647 XXX
45845P 10 8 |INTERCEPT PHARMACEUTICALS ORD 10/09/2018........ ITGINC 90.000 9,626 XXX
458665 30 4 |INTERFACE ORD 10/09/2018........ ITG INC 240.000 5,131 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......ccoomiiirriririiiensiiesiessiesisssissssssssessesesssssssssessenns 10/09/2018........ ITGINC 310.000 23,576 XXX
45867G 10 1 |INTERDIGITAL ORD......cctiiiiieieiiieiiimieie sttt 10/09/2018........ ITG INC 140.000 10,511 XXX
459044 10 3 | INTERNATIONAL BANCSHARES ORD s 10/09/2018 ITG INC 230.000 10,017 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD.......c.coviiieiireiiniieriniinsiesieiseisse e 10/09/2018 ITGINC ....1,720.000 253,270 XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD........ccocveiiiirriiiieineiiieissiesesissine 06/22/2018........ MERRILL LYNCH PIERCE FENNER........coiitiiiieiiesies e 10.000 1,246 XXX
460146 10 3 | INTERNATIONAL PAPER ORD.......ccoivirinmiierirrineisesienssiesisenesssenns 10/09/2018........ ITGINC 2 1,660.000 | oo 74,119 XXX
461202 10 3 |INTUIT ORD 12/18/2018........ ITG INC 260.000 54,740 XXX
46120E 60 2 |INTUITIVE SURGICAL ORD 10/09/2018........ ITG INC 110.000 58,434 XXX
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD......ccovvrrrrierriiiererieieeieeneeseneenes 10/09/2018........ ITGINC 460.000 6,978 XXX
46146L 10 1 |INVESTORS BANCORP ORD.........cccvvenee 10/09/2018........ ITG INC 2.1,000.000 | oo 12,180 XXX
46187W 10 7 |INVITATION HOMES ORD 10/09/2018........ ITGINC ....1,200.000 26,868 XXX
462222 10 0 |IONIS PHARMACEUTICALS, INC......... 10/09/2018........ ITG INC 510.000 22,899 XXX
46266C 10 5 |IQVIA HOLDINGS ORD 10/09/2018........ ITG INC 660.000 84,077 XXX
46269C 10 2 |IRIDIUM COMMUNICATIONS ORD 10/09/2018 ITGINC 390.000 7,983 XXX
462726 10 0 |IROBOT ORD 10/09/2018 ITG INC 110.000 10,450 XXX
46284V 10 1 |IRON MOUNTAIN ORD.............. 10/09/2018........ ITGINC ....1,150.000 38,594 XXX
46333X 10 8 | IRONWOOD PHARMA CL A ORD........couriiriiircirriiiserinseresississisesisssessesesessesssseessssissssessessssssenes. | sevesensesenns 10/09/2018........ ITG INC 560.000 9,828 XXX
465741 10 6 |ITRON ORD......cocevrrvrrerrrirines 10/09/2018........ ITG INC 140.000 8,156 XXX
46590V 10 0 | JBG SMITH PROPERTIES ORD.......ceiiiireriiiiireeiireiissiesesssseesssssesesssesssssessesssssssssessesssssenss. | sessessssesens 10/09/2018........ ITG INC 420.000 15,590 XXX
466032 10 9 |JAND J SNACK FOODS ORD 10/09/2018........ ITGINC 70.000 10,357 XXX
46625H 10 0 | JPMORGAN CHASE ORD.... 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......coeiiiiriiitierisinissiesnsieesesisisssssesssssseeseninnes | sovernssessessssssssesssssssssenes 3,310.000 350,033 XXX
466313 10 3 | JABIL ORD 10/09/2018........ ITG INC 670.000 16,562 XXX
466367 10 9 | JACKIN THE BOX ORD 10/09/2018........ ITG INC 110.000 9,265 XXX
469814 10 7 |JACOBS ENGINEERING GROUP ORD RN 10/09/2018 ITGINC 520.000 39,868 XXX
47233W 10 9 | JEFFERIES FINANCIAL GROUP ORD.......cctuiiirriiirirniiernsieiesisisssssssssssiesssssssessssssssssenes 10/09/2018........ ITG INC 21,220,000 | oo 27,694 XXX
47580P 10 3 | JELD WEN HOLDING ORD.. 10/09/2018........ ITGINC 270.000 6,188 XXX
477143 10 1 |JETBLUE AIRWAYS ORD 10/09/2018........ ITG INC ....1,270.000 22,085 XXX
477839 10 4 | JOHN BEAN TECHNOLOGIES ORD........ccovvvrerrivrirnrinnns 10/09/2018........ ITG INC 120.000 13,141 XXX
478160 10 4 | JOHNSON & JOHNSON ORD 10/09/2018........ VARIOUS......c.ooiiieiicirie e sienees 02,755.000 | oo 367,626 XXX
48020Q 10 7 |JONES LANG LASALLE ORD 10/09/2018........ ITG INC 180.000 24,120 XXX
48123V 10 2 |J2 GLOBAL ORD 10/09/2018........ ITG INC 180.000 13,666 XXX
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48203R 10 4 |JUNIPER NETWORKS ORD 10/09/2018........ ITG INC ....1,380.000 39,703 XXX e
482387 10 9 [KAR AUCTION SERVICES ORD.......ccouirrrireriiiiienisiseseessesenssseesssssssesesssssssesssesssssssssenssssnss | oersesseesenes 10/09/2018........ VARIOUS.......ooiiieiiieieiree e 535.000 29,986 XXX
48242W 10 6 |KBR ORD 10/09/2018 ITG INC 560.000 12,135 XXX
482480 10 0 |KLA TENCOR ORD 10/09/2018........ ITGINC 630.000 62,471 XXX
483007 70 4 |KAISER ALUMINUM ORD 10/09/2018........ ITG INC 60.000 6,331 XXX
483548 10 3 |KAMAN ORD 10/09/2018........ ITGINC 110.000 717 XXX
485170 30 2 |KANSAS CITY SOUTHERN ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......coeiuiiririiitirerirererinseesississssiessssiessess s 200.000 21,656 XXX
48666K 10 9 | KBHOME ORD.......coiiiiiiiiieieissieiesisisssis s ssssssanssenes 10/09/2018........ ITG INC 340.000 7,606 XXX
48716P 10 8 | KEARNY FINANCIAL ORD.......coiuiiiiiciiiiiieiinsieesssisesessesssssesse e ssssssessesssssesssesssssessesssssssssenss | sessessnsenens 10/09/2018........ ITG INC 390.000 5,405 XXX
487836 10 8 |KELLOGG ORD 10/09/2018........ ITGINC 360.000 24,840 XXX
488401 10 0 |KEMPER ORD.......ccccceuniunee 10/09/2018 ITGINC 210.000 17,210 XXX
489170 10 0 |KENNAMETAL ORD 10/09/2018 ITG INC 320.000 13,651 XXX
489398 10 7 | KENNEDY WILSON HOLDINGS ORD.......cevuiiurirririrnieisisnssssesssssessessssisesssssssssssssessssssssesseses 10/09/2018........ ITG INC 500.000 9,910 XXX
49271V 10 0 |KEURIG DR PEPPER ORD .|C 10/09/2018........ ITG INC 720.000 16,538 XXX
493267 10 8 |KEYCORP ORD..... 10/09/2018........ ITG INC 203,710,000 | oo 75,870 XXX
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD......ccocvvviirriiiriieiersiireiesinnenes 10/09/2018........ ITGINC 720.000 46,418 XXX
49427F 10 8 [ KILROY REALTY REIT ORD......coiuiiieiiiircriniintiesinsieesesiesesissiesssssssesessssssssessessssssssessesssssenss | oersesenceseres 10/09/2018........ VARIOUS......cooiiiiitietitieissie st 370.000 27,497 XXX
49446R 10 9 |KIMCO REALTY REIT ORD......coomiiiirimriiiiinieiieiesiesissiseseessiesssessssssssssssssssssesssesesssssssssensnes. | sessssesnsiones 10/09/2018........ ITGINC ....1,640.000 25,879 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 12/12/2018........ VARIOUS.......ooiieiicieiee st seesienees 22,680.000 387,860 XXX
497266 10 6 |KIRBY ORD............ 10/09/2018 ITGINC 230.000 19,325 XXX
49803T 30 O |KITE REALTY GROUP REIT ORD 10/09/2018 ITGINC 330.000 5,231 XXX
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD.....cvriiiririiiineieeiiiseisesisnessssiessssissssessssssssesiens. | oevssincenenns 10/09/2018........ ITG INC 520.000 16,926 XXX
49926D 10 9 |KNOWLES ORD........ccco.c.... 10/09/2018........ ITGINC 350.000 5,086 XXX
500255 10 4 [ KOHL'S ORD......couiiuiiiiieiieiieiisieeie sttt | erisnineesenes 10/09/2018........ ITG INC 670.000 47,537 XXX
500643 20 0 |KORN/FERRY INTERNATIONAL ORD 10/09/2018........ ITG INC 230.000 10,868 XXX
500754 10 6 |KRAFT HEINZ ORD 10/09/2018........ ITGINC ....1,520.000 85,242 XXX
50077C 10 6 |KRATON ORD....... 10/09/2018........ ITG INC 120.000 4,944 XXX
501044 10 1 |KROGER ORD 10/09/2018........ ITGINC 22,790.000 | oo 77,925 XXX
501797 10 4 L BRANDS ORD......ovuiiiiiiirieieiitiesieeieesesie ettt ssessness | oerssssnesnenes 10/09/2018........ ITG INC 930.000 26,821 XXX
50187A 10 7 |LHC GROUP ORD 10/09/2018........ ITG INC 110.000 11,006 XXX
501889 20 8 |LKQ ORD 10/09/2018 ITG INC ....1,120.000 33,309 XXX
50189K 10 3 |LCI INDUSTRIES ORD.......... 10/09/2018 ITG INC 90.000 7,069 XXX
50212V 10 0 [LPL FINANCIAL HOLDINGS ORD.........cecuurimiimiiariienirenissisesissssssssssesssssessssssssessssessesssssssnns | sosessesssnnes 10/09/2018........ ITGINC 360.000 22,914 XXX
502175 10 2 |LTC PROPERTIES REIT ORD 10/09/2018........ ITG INC 150.000 6,602 XXX
505336 10 7 {LAZBOY ORD......ccovvrirvrrrrenes 10/09/2018........ ITG INC 180.000 5,218 XXX
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD.........cooevmriremmrirererierneinseerissseesesssessesenens 10/09/2018........ ITG INC 100.000 17,229 XXX
505743 10 4 |LADDER CAPITAL CL A ORD 10/09/2018........ ITG INC 340.000 5,824 XXX
512807 10 8 [LAM RESEARCH ORD.......coviiiiiiiiiiiitiesiisessi et sssesssessesssssnns | oevannssssenes 10/09/2018........ ITGINC 340.000 49,123 XXX
512816 10 9 |LAMAR ADVERTISING CL A REIT 10/09/2018........ VARIOUS......cooiiiriiitietiics et 335.000 25,334 XXX
513272 10 4 |LAMB WESTON HOLDINGS ORD........ceuiririirriririirsieisnsssssesssesessesssessssssssssasssessessssssessssssssses | coesnsssenenns 10/09/2018........ ITG INC 590.000 44,032 XXX
513847 10 3 |LANCASTER COLONY ORD 10/09/2018 ITG INC 70.000 10,348 XXX
517834 10 7 |LAS VEGAS SANDS ORD 10/09/2018........ ITG INC ....1,440.000 83,938 XXX
517942 10 8 | LASALLE HOTEL PROPERTIES REIT ORD.........cootuiiiiieieiniisiieneiseieeieeseessseenes 10/09/2018........ ITGINC 440.000 14,661 XXX
518439 10 4 |ESTEE LAUDER CLAORD... 08/08/2018........ CITIGROUP GLOBAL MARKETS INC.......coueiuiireriiitirerirerenisceresiseiesiessesssseesssssseseseniees 100.000 13,455 XXX
518613 20 3 |LAUREATE EDUCATION CL A ORD.....ocviiririeiieiniieiseisssissiesesesssssssesssssesssssssssesssssssssesssssns | sossssossessnns 10/09/2018........ ITG INC 330.000 4,894 XXX
521865 20 4 |LEARORD.......... 10/09/2018........ ITG INC 250.000 35,165 XXX
524660 10 7 |LEGGETT & PLATT ORD 10/09/2018........ VARIOUS.......ooviiiiiiisinne e essssnes 525.000 21,947 XXX e
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52471Y 10 6 |LEGACYTEXAS FINANCIAL GROUP ORD........ccovvuiimiiiiieimeiresisisissssessssssessisessssessesssssssssenes 10/09/2018........ ITG INC 190.000 8,149 XXX e
524901 10 5 |LEGG MASON ORD 10/09/2018 ITGINC 340.000 10,292 XXX
525327 10 2 |LEIDOS HOLDINGS ORD . | 10/09/2018, ITG INC 570.000 38,310 XXX
52603B 10 7 |LENDINGTREE ORD 10/09/2018........ ITGINC 30.000 6,511 XXX
526057 10 4 |LENNARCL AORD 10/09/2018........ ITG INC 2.1,000.000 | oo 44,320 XXX
526107 10 7 |LENNOX INTERNATIONAL ORD......cootiiiiiiiiniieisiinsieiississsssssssssessssssssesssssssssssssssssssssenes | oevnssnssnenes 10/09/2018........ ITGINC 130.000 27,450 XXX
529043 10 1 |LEXINGTON REALTY REIT ORD......cootuimiiiiiriiierinsiresieiisisesissseesseseessessssesesssssssssessnessssssssessnns. | oeressencenenes 10/09/2018........ ITG INC 860.000 7,104 XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD.....c.cermurirnmrrirerinsiseresseissessssesssenes 10/09/2018........ ITGINC 100.000 8,252 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD 10/09/2018........ ITG INC 420.000 34,553 XXX
53046P 10 9 |LIBERTY EXPEDIA HOLD SRS A ORD.....c.coooirmriiirerieiieinierissienisies 10/09/2018........ ITG INC 210.000 9,049 XXX
53071M 10 4 |QURATE RETAIL SRS A ORD 10/09/2018 ITGINC ....1,720.000 35,879 XXX
531172 10 4 |LIBERTY PROPERTY REIT ORD.. BT O OO 10/09/2018 VARIOUS 595.000 25,836 XXX
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD 10/09/2018........ ITG INC 340.000 14,300 XXX
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD........coceuururrierreiiirerinniceresiessesesssenssssssesessesinsenes 10/09/2018........ ITG INC 670.000 28,247 XXX
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD......c.covevimriiririeirerisieersseissnienes 10/09/2018........ ITG INC 800.000 28,072 XXX
531465 10 2 |LIBERTY TRIPADVISOR HOLDIG SRS A ORD 12/18/2018........ ITGINC 300.000 5,145 XXX
53220K 50 4 |LIGAND PHARMACEUTICALS ORD 10/09/2018........ ITG INC 80.000 18,815 XXX
53223X 10 7 |LIFE STORAGE ORD 10/09/2018........ ITGINC 180.000 16,834 XXX
532457 10 8 |ELILILLY ORD 10/09/2018........ VARIOUS.......ooiiiriieceicte s e 1,030.000 | oo 118,628 XXX
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD 10/09/2018........ VARIOUS......ooiiiiriiciseiesiesss st 250.000 22,362 XXX
534187 10 9 |LINCOLN NATIONAL ORD 10/09/2018 ITGINC 880.000 61,706 XXX
535919 50 O |LIONS GATE ENTERTAINMENT CL B ORD.......cootiiriiriiiiireiieiceinsicisssiessesiseeesisisssesses s 10/09/2018........ ITG INC 390.000 8,654 XXX
536797 10 3 |LITHIAMOTORS CLA ORD................ 10/09/2018........ ITGINC 90.000 7,019 XXX
537008 10 4 |LITTELFUSE ORD...... 10/09/2018........ ITG INC 90.000 16,394 XXX
538034 10 9 |LIVE NATION ENTERTAINMENT ORD 10/09/2018........ ITG INC 550.000 27,847 XXX
538146 10 1 |LIVEPERSON ORD............. 10/09/2018........ ITGINC 230.000 5,387 XXX
53815P 10 8 |LIVERAMP HOLDINGS ORD 10/09/2018........ ITG INC 300.000 14,019 XXX
539830 10 9 |LOCKHEED MARTIN ORD........cccvtriuirirmimnimrintiieriesssenssensssesessessseensenes 10/09/2018........ ITGINC 330.000 114,616 XXX
54142L 10 9 |LOGMEIN ORD 10/09/2018........ ITG INC 200.000 16,492 XXX
546347 10 5 |LOUISIANA PACIFIC ORD 10/09/2018........ ITG INC 570.000 13,412 XXX
548661 10 7 |LOWE'S COMPANIES ORD 10/09/2018 ITG INC 2,120.000 | cooi s 231,462 XXX
548862 10 1 |LOXO ONCOLOGY ORD 10/09/2018 ITG INC 100.000 16,817 XXX
550021 10 9 | LULULEMON ATHLETICA ORD.....coutviuiiiirirrimrianeiisesiissisesssesissesessessssesssessssessssessssessesssesens [ 10/09/2018........ ITGINC 390.000 58,601 XXX
55024U 10 9 |LUMENTUM HOLDINGS ORD.......... 12/11/2018........ VARIOUS......ooiiiiriicisricts s 292.612 16,211 XXX
55261F 10 4 [ M&T BANK ORD......ciiiiiiiiiiniierisieiieris sttt ssssss s essessssssensesssssenss. | oessenssssenns 06/22/2018........ CITIGROUP GLOBAL MARKETS INC......coiviiiriiriiiirniiersiseiesssisssssesssssessesssesessensanes 265.000 45,840 XXX
55264U 10 8 |MB FINANCIAL ORD 10/09/2018........ ITG INC 330.000 15,437 XXX
552676 10 8 | MDC HOLDINGS ORD.....ccouiuuirieiiisinieieieissi i sisesssss st ss st sessssiessesissssensnss | oevssssssnenes 10/09/2018........ ITG INC 180.000 5,002 XXX
552690 10 9 |MDU RESOURCES GROUP ORD 10/09/2018........ VARIOUS 775.000 21,229 XXX
55272X 10 2 [MFA FINANCIAL REIT ORD.....cooviiiuiiiirieiniitiesissieesesiesessssisesssssssesesssssssssesssssesssssssessessssssessnns. | oevsessnseseses 08/08/2018........ VARIOUS 21,555,000 | oo 11,413 XXX
55277P 10 4 | MGE ENERGY ORD 10/09/2018........ ITG INC 140.000 9,169 XXX
552848 10 3 |MGIC INVESTMENT ORD 10/09/2018 ITG INC ....1,450.000 18,720 XXX
552953 10 1 |MGM RESORTS INTERNATIONAL ORD 10/09/2018........ ITG INC ....2,030.000 ....55,521 XXX
55306N 10 4 |MKS INSTRUMENTS ORD 10/09/2018........ ITGINC 210.000 15,905 XXX
55336V 10 0 [MPLX COM UNT......oviiiiiirinireirniereriseeenieias 12/12/2018........ VARIOUS......cooiiiiicienitie st 27,400.000 981,883 XXX
55345K 10 3 |MRC GLOBAL ORD. 10/09/2018........ ITG INC 330.000 6,075 XXX
553498 10 6 | MSA SAFETY ORD.....couiiieiiieieiiiieeiesieriesie sttt sesssssssensesinse | oevsessnssnenes 10/09/2018........ ITG INC 130.000 13,116 XXX
553530 10 6 |MSC INDUSTRIAL CL A ORD.......coiirriiireiriisinnisieisssiessesissesessesssssessenes 10/09/2018........ VARIOUS......ooviriiiiieisississsisi st 165.000 13,925 XXX
55354G 10 0 |MSCIORD................ 10/09/2018........ ITG INC 340.000 56,770 XXX
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553573 10 6 |MSG NETWORKS CL A ORD.....covuiiiiiiiierieieisisisssssisssssesssssssssesssssssssssssssssssesssssssssenss. | cosrnsssesenns 10/09/2018........ ITG INC 230.000 6,005 XXX e
554382 10 1 |MACERICH REIT ORD........ 10/09/2018 ITGINC 550.000 28,958 XXX
554489 10 4 |MACK CALI REALTY REIT ORD. 10/09/2018 ITG INC 360.000 7,304 XXX
55608B 10 5 | MACQUARIE INFRASTRUCTURE ORD......c.ccoomuiireriiieriniinieesieriesessssisssenenes 10/09/2018........ ITGINC 320.000 14,051 XXX
55616P 10 4 |MACYS ORD 10/09/2018........ ITG INC 2 1,230.000 | oo 40,664 XXX
556269 10 8 | STEVEN MADDEN ORD 10/09/2018........ ITGINC 230.000 11,217 XXX
55825T 10 3 | MADISON SQUARE GARDEN CL AORD............. 10/09/2018........ ITG INC 30.000 8,744 XXX
558868 10 5 | MADRIGAL PHARMACEUTI ORD 10/09/2018........ ITG INC 20.000 3,897 XXX
559079 20 7 |MAGELLAN HEALTH ORD 10/09/2018........ ITGINC 90.000 6,372 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT......ccovvmiiiiiiiereiiniiesnsieisenissssssssessesssesessssssssssens | oernssnssnenns 12/12/2018........ MORGAN STANLEY CO 400.000 23,755 XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD, 10/09/2018 ITGINC 260.000 12,919 XXX
56418H 10 0 | MANPOWERGROUP ORD ... | 10/09/2018, ITG INC 260.000 20,350 XXX
564563 10 4 |MANTECH INTERNATIONAL CL A ORD .| 10/09/2018........ ITG INC 100.000 5,929 XXX
565849 10 6 | MARATHON OIL ORD 10/09/2018........ ITG INC ....3,440.000 XXX
56585A 10 2 | MARATHON PETROLEUM ORD 12/18/2018........ ITG INC ....1,900.000 XXX
570535 10 4 | MARKEL ORD 08/08/2018........ CITIGROUP GLOBAL MARKETS INC.......coeiiiiiiirtieiersiiscesissiseissessssiesse s sesesenies ...5.000 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD.......ccoevuiiriiiiririiiiieiintiesiesssssseesssssssssesise s ssssissessssseensnes 10/09/2018........ ITG INC 140.000 26,418 XXX
57164Y 10 7 |MARRIOTT VACATIONS WORLDWIDE ORD 10/09/2018........ ITGINC 150.000 15,030 XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD.......coceiiiieiniiciierierieiinsiesiesesssssse s ssssesessenenes 10/09/2018........ ITG INC 720.000 86,242 XXX
573284 10 6 | MARTIN MARIETTA MATERIALS ORD......ccovvuiiiiiiiiiieiiisissiessssssiesessssssesssssssssssssssssssene | oevnsssenenns 10/09/2018 ITG INC 220.000 39,798 XXX
574599 10 6 |MASCO ORD 10/09/2018 ITGINC ....1,250.000 8 XXX
574795 10 0 |MASIMO ORD 10/09/2018........ ITG INC 180.000 21,465 XXX
575385 10 9 | MASONITE INTERNATIONAL ORD.........coovoirieerinriierirenes 10/09/2018........ ITGINC 110.000 6,692 XXX
576323 10 9 |MASTEC ORD..... 10/09/2018........ ITG INC 260.000 11,027 XXX
57636Q 10 4 |MASTERCARD CL A ORD.....coiiiiiiiiiririiieisnsieissssiessesieisesssssssasssenes 10/09/2018........ ITG INC 540.000 113,276 XXX
576485 20 5 |MATADOR RESOURCES ORD.........ccosiiiiiiirieririeriiesisessessssesessessesssssessesssseessesssesesssssssssesens | ceoessessessnns 10/09/2018........ ITGINC 420.000 14,129 XXX
57665R 10 6 | MATCH GROUP ORD 10/09/2018........ ITG INC 200.000 11,094 XXX
57686G 10 5 |MATSON ORD........ 10/09/2018........ ITGINC 170.000 6,705 XXX
577081 10 2 |MATTEL ORD 10/09/2018........ ITG INC ....1,390.000 20,141 XXX
577128 10 1 |MATTHEWS INTERNATIONAL CL A ORD.....ccviiiiiiiiierieieiseissiessssssisssssss s ssesssssessssanes 10/09/2018........ ITG INC 120.000 5,502 XXX
57772K 10 1 | MAXIM INTEGRATED PRODUCTS ORD 10/09/2018 ITGINC 940.000 49,698 XXX
57778L 10 3 |MAXAR TECHNOLOGIES ORD 10/09/2018 ITG INC 220.000 6,992 XXX
577933 10 4 |MAXIMUS ORD........ 10/09/2018........ ITGINC 250.000 15,678 XXX
579780 20 6 |MCCORMICK ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER........cotitiiiiiriniestiess s ssees 40.000 4,244 XXX
580037 70 3 |MCDERMOTT INTERNATIONAL ORD.......ccovuiiriireimiieisissesesssssssssssessssssssssssesssssessessssssssenes 10/09/2018........ ITG INC 720.000 12,787 XXX
580135 10 1 | MCDONALD'S ORD.......coouuiiuieiiieereieieisesisesissssesessessssessesse s essessssssesssesssssssssessesssssessessnsss | oersssneenenes 10/09/2018........ ITG INC 160.000 27,174 XXX
580589 10 9 |MCGRATH RENT ORD 10/09/2018........ ITG INC 90.000 4,646 XXX
58155Q 10 3 | MCKESSON ORD 10/09/2018........ ITGINC 700.000 95,795 XXX
58463J 30 4 |MEDICAL PROPERTIES REIT ORD......ccotiuiiiiiiieiiiireierineiesissiessesisesssssssesessssssesesssenssssssensens | sessessnsieens 10/09/2018........ VARIOUS......cooiiiriiicienitie it 2 1,465.000 | oo 21,246 XXX
584688 10 5 |MEDICINES ORD............. 10/09/2018........ ITG INC 270.000 7,484 XXX
58470H 10 1 |MEDIFAST ORD 10/09/2018 ITG INC 40.000 8,267 XXX
58471A 10 5 | MEDIDATA SOLUTIONS ORD.......cceiiiiriiiiieiniinsieisnsiesesisisessssssisessssssssssesssssssssessesssssessnss | oesssssnessenes 10/09/2018........ ITG INC 230.000 16,010 XXX
58502B 10 6 | MEDNAX ORD........ 10/09/2018........ ITGINC 360.000 16,718 XXX
58933y 10 5 |[MERCK & CO ORD 10/09/2018........ VARIOUS......cooiiiiicienitie st 25,190.000 | oo 341,037 XXX
589378 10 8 | MERCURY SYSTEMS ORD 10/09/2018........ ITG INC 180.000 9,756 XXX
589400 10 0 | MERCURY GENERAL ORD.......ccotuuiinriiriiiciierieiesinsiesie s ssssesessessssssesssesesssesssessessssesenes | oevsessnsenenes 10/09/2018........ ITG INC 110.000 5,543 XXX
589433 10 1 |MEREDITH ORD 10/09/2018........ ITG INC 150.000 7,961 XXX e
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589889 10 4 |MERIT MEDICAL SYSTEMS ORD 10/09/2018........ ITG INC 210.000 13,167 XXX e
59001A 10 2 | MERITAGE HOMES ORD 10/09/2018 ITG INC 150.000 5,574 XXX
59001K 10 0 |MERITOR ORD 10/09/2018 ITG INC 330.000 6,359 XXX
592688 10 5 |METTLER TOLEDO ORD 10/09/2018........ VARIOUS.......ooiiieirrisene st 60.000 35,369 XXX
59408Q 10 6 |MICHAELS COMPANIES ORD....... 10/09/2018........ ITG INC 430.000 6,725 XXX
595017 10 4 | MICROCHIP TECHNOLOGY ORD. 10/09/2018........ ITGINC 570.000 38,412 XXX
595112 10 3 |MICRON TECHNOLOGY ORD 10/09/2018........ ITG INC e,070.000 | oo 172,080 XXX
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD 10/09/2018........ VARIOUS......oooiiiiiiieisississssis st 455.000 45,364 XXX
596278 10 1 [ MIDDLEBY ORD.......ooiiiiiiiiiiiieiesieissiese s ssssssssessesssssssssessesssssenss. | oevssssnessenes 10/09/2018........ ITG INC 220.000 26,778 XXX
59870L 10 6 | MILACRON HOLDINGS ORD 10/09/2018........ ITG INC 270.000 5,319 XXX
600544 10 0 |HERMAN MILLER ORD.......cootviiiiieiiniieiiiisiseieieissiesississesessessssenesenes 10/09/2018 ITGINC 230.000 8,508 XXX
60255W 10 5 |MINDBODY CL A ORD 10/09/2018 ITG INC 170.000 6,331 XXX
603158 10 6 |MINERALS TECHNOLOGIES ORD 10/09/2018........ ITG INC 140.000 8,686 XXX
60740F 10 5 | MOBILE MINI ORD 10/09/2018........ ITG INC 170.000 7,244 XXX
60786M 10 5 |MOELIS CL A ORD........ccoviiriiiiiiiniiiriiis s 10/09/2018........ ITGINC 170.000 9,068 XXX
608190 10 4 | MOHAWK INDUSTRIES ORD 10/09/2018........ ITGINC 210.000 33,743 XXX
60855R 10 O | MOLINA HEALTHCARE ORD........ctuiiiiiciminieiieiiriesiesitiesissse s ssssisesssssssesessssssssessennsins | sessesensisenns 10/09/2018........ ITG INC 240.000 34,481 XXX
60871R 20 9 | MOLSON COORS BREWING NONVTG CL B ORD.......oecerrimirierirririniriseniessienienes 10/09/2018........ ITGINC 290.000 17,905 XXX
60877T 10 0 | MOMENTA PHARMACEUTICALS ORD 10/09/2018........ ITG INC 300.000 6,204 XXX
609207 10 5 | MONDELEZ INTERNATIONAL CL A ORD......cvuuiiiiiiiieiiiirerisisesssierssssesessesssssessessssssssesensss 12/18/2018........ VARIOUS......ooiiiiriiciseiesiesss st 205,910.000 | covvvri e 244,697 XXX
609839 10 5 | MONOLITHIC POWER SYSTEMS ORD 10/09/2018 ITGINC 160.000 18,675 XXX
610236 10 1 [ MONRO ORD.....couiimiiiiiiceiiicissit ettt | erinninssrenes 10/09/2018........ ITG INC 120.000 8,285 XXX
61174X 10 9 | MONSTER BEVERAGE ORD 10/09/2018........ ITGINC 2l 1130.000 | 61,778 XXX
615369 10 5 [ MOODYS ORD.....ctuuiiiirriiirereiisiesieseesesiesse e es sttt sinsss | erssnsnessenes 10/09/2018........ ITG INC 270.000 43,648 XXX
615394 20 2 |MOOG CLAORD......... 10/09/2018........ ITG INC 120.000 9,955 XXX
61945C 10 3 | MOSAIC ORD 10/09/2018........ ITGINC o 1,420.000 | oo 47,016 XXX
620076 30 7 |MOTOROLA SOLUTIONS ORD 10/09/2018........ ITG INC 350.000 43,561 XXX
624756 10 2 |MUELLER INDUSTRIES ORD....... 10/09/2018........ ITGINC 220.000 6,039 XXX
624758 10 8 | MUELLER WATER PRODUCTS SER A ORD.........ccrvviiirirrierinnireeerinseenineines 10/09/2018........ ITG INC 620.000 7,105 XXX
626717 10 2 |MURPHY OIL ORD 10/09/2018........ ITG INC 660.000 22,381 XXX
626755 10 2 | MURPHY USA ORD......cootiiiiriiriieiiinsieessieesesie i esse st ssessssssessessssssesssesssssssssenss | oevssssnssnenes 10/09/2018 ITG INC 120.000 9,625 XXX
62855J 10 4 |MYRIAD GENETICS ORD 10/09/2018 ITG INC 260.000 11,232 XXX
62857M 10 5 | MYOKARDIA ORD.......cccosvvurrrenne 10/09/2018........ ITGINC 130.000 6,682 XXX
628778 10 2 |NBT BANCORP ORD 10/09/2018........ ITG INC 170.000 6,581 XXX
62886E 10 8 |[NCRORD 10/09/2018........ ITG INC 470.000 12,662 XXX
629209 30 5 |NMIHOLDINGS CL A ORD 10/09/2018........ ITG INC 250.000 5,183 XXX
629377 50 8 |NRG ENERGY ORD 10/09/2018........ ITG INC 21,220.000 | oo 45,665 XXX
629447 10 5 [NVRORD.............. 12/18/2018........ ITGINC 20.000 49,787 XXX
636180 10 1 |NATL FUEL GAS ORD 10/09/2018........ VARIOUS......cooiiiriiicienitie it 320.000 18,607 XXX
636220 30 3 |NATIONAL GENERAL HOLDINGS ORD ... | 10/09/2018........ ITG INC 240.000 6,262 XXX
63633D 10 4 |NATIONAL HEALTH INVESTORS REIT ORD .| 10/09/2018 ITG INC 160.000 11,861 XXX
637071 10 1 |NATIONAL OILWELL VARCO ORD.........cvcmririrrriireririsiresssseesssenenes 10/09/2018........ ITG INC 2 1,540.000 | oo 70,008 XXX
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD............. 06/22/2018........ CITIGROUP GLOBAL MARKETS INC........oueiiiririiiriniiersiiseiesisssesssessseessess s 505.000 22,084 XXX
637870 10 6 |NATIONAL STORAGE AFFILIATES ORD............... 10/09/2018........ ITG INC 220.000 5,636 XXX
63845R 10 7 | NATIONAL VISION HOLDINGS ORD 10/09/2018........ ITG INC 190.000 8,066 XXX
638904 10 2 | NAVIGATORS GROUP ORD........cotiurirriiiiereriiisisesiesessssiessssssssessssssesesseseessssssessssssessesssessens | oevseseneeneres 10/09/2018........ ITG INC 80.000 5,539 XXX
63934E 10 8 | NAVISTAR INTERNATIONAL ORD.......ccovvrmiirirriernirsiesississesesssssssssseens 10/09/2018........ ITG INC 190.000 7,114 XXX
63938C 10 8 |NAVIENT ORD 10/09/2018........ ITG INC 2. 1,050.000 | oo 13,818 XXX
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640079 10 9 |NEENAH ORD....... 10/09/2018........ ITG INC 60.000 4,846 XXX e
640268 10 8 |NEKTAR THERAPEUTICS ORD........cccecene.. 10/09/2018 ITG INC 630.000 32,741 XXX
640491 10 6 |NEOGEN ORD 10/09/2018 ITG INC 200.000 12,940 XXX
64110D 10 4 |NETAPP ORD 10/09/2018........ ITGINC 2 1,060.000 | oo 84,524 XXX
64110L 10 6 |[NETFLIX ORD....coevvivvrireireriirs 10/09/2018........ ITG INC 2 1,490.000 | oo 530,023 XXX
64111Q 10 4 [NETGEAR ORD 10/09/2018........ ITGINC 120.000 7,040 XXX
641157 10 4 |[NETSCOUT SYSTEMS ORD 10/09/2018........ ITG INC 310.000 6,947 XXX
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.......ccovuiiriemrirmiirnistssiesssssessessssessssssssssssessssssssessesssess 10/09/2018........ ITG INC 360.000 39,287 XXX
64157F 10 3 |[NEVRO ORD. 10/09/2018........ ITG INC 110.000 5,696 XXX
646025 10 6 |NJRESOURCES ORD.... 10/09/2018........ ITGINC 350.000 16,468 XXX
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD 10/09/2018 ITGINC 2 1,360.000 | oo 24,494 XXX
64829B 10 0 |[NEW RELIC ORD........... 10/09/2018 ITG INC 170.000 14,494 XXX
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD.......ccovruriirimarirnninerinsssesesssissssessssssssssssssssssensnes 10/09/2018........ VARIOUS.......ooviiiiiiiicine et essssnes ....1,925.000 20,511 XXX
650111 10 7 |NEW YORK TIMES CL A ORD......coouiviiiiiiiierieiirieriesieesesiensssssseesisssssesesssssesessesssssssssessessnsss | oevosssneenenes 10/09/2018........ ITG INC 520.000 13,281 XXX
651229 10 6 |NEWELL BRANDS ORD 10/09/2018........ ITG INC w1 770.000 | v 33,152 XXX
651290 10 8 |NEWFIELD EXPLORATION ORD 10/09/2018........ ITGINC 800.000 22,504 XXX
651587 10 7 | NEWMARKET ORD......oouiiiiiriiiieiiiiesissicesssiese st sssss s sssssssessens. | oevessinceneres 01/30/2018........ ITG INC 30.000 11,986 XXX
65158N 10 2 | NEWMARK GROUP CL A ORD.....coiiuiiriiiiiiinirrisisiissiiesiesesssessssssssessesssessssssssssssssenens | onsesesssenees 12/03/2018........ ITGINC 510.285 4,488 XXX
651639 10 6 | NEWMONT MINING ORD 10/09/2018........ ITG INC 202,150.000 | oo 64,758 XXX
65249B 10 9 |[NEWSCL AORD . | 10/09/2018, ITGINC ....1,540.000 20,775 XXX
65249B 20 8 |[NEWSCLBORD 10/09/2018 ITGINC 490.000 6,733 XXX
65336K 10 3 | NEXSTAR MEDIA GROUP CL A ORD 10/09/2018........ ITG INC 180.000 14,355 XXX
65339F 10 1 |NEXTERA ENERGY ORD...... 01/30/2018........ ITGINC 230.000 35,751 XXX
654106 10 3 | NIKE CL B ORD ...ttt | erassineenenes 10/09/2018........ ITG INC 750.000 60,323 XXX
65473P 10 5 [NISOURCE ORD........cccoovuvemrrunes 10/09/2018........ ITGINC 340.000 8,500 XXX
655044 10 5 |NOBLE ENERGY ORD.......cooiiiiiiiriiieieieiesissiesesssesessessesssseesssssss e ssssssssessesssssssssessessssses | oevssssnssnenes 10/09/2018........ ITGINC ....1,940.000 63,108 XXX
655663 10 2 | NORDSON ORD.....couiuieiiriiiiitiesiesieissiess ittt enississssenes. | oerissinesnenes 10/09/2018........ ITG INC 220.000 29,333 XXX
655664 10 0 |NORDSTROM ORD 10/09/2018........ ITGINC 470.000 28,863 XXX
655844 10 8 | NORFOLK SOUTHERN ORD.......cotviiieimiiiiieiiiirerissisesesiessesssseessessssesessssssssessesssssssssessessseses | oersssinssneres 10/09/2018........ VARIOUS.......ooiiriiciriee e 985.000 162,047 XXX
665859 10 4 |NORTHERN TRUST ORD 10/09/2018........ ITG INC 610.000 64,379 XXX
666807 10 2 | NORTHROP GRUMMAN ORD........ceuimimiiririerisiresisisesestersesseseessessssesessssssesesssessessssssessessnsss | coevesssnseseres 10/09/2018 ITG INC 110.000 34,563 XXX
667340 10 3 | NORTHWEST BANCSHARES ORD 10/09/2018 ITG INC 390.000 6,770 XXX
66765N 10 5 | NORTHWEST NATURAL HOLDING COMPAN ORD.......ccccovrveivirrerrnnne 10/09/2018........ ITGINC 110.000 7,779 XXX
668074 30 5 |NORTHWESTERN ORD 10/09/2018........ ITG INC 200.000 12,282 XXX
67000B 10 4 [NOVANTA ORD.....ouiiriiriiriiiiiersisisessesssisssssssssssss s essessssssesssssssssasssssssssssssessessssssessessnssenss | oessesssesenes 10/09/2018........ ITG INC 130.000 8,423 XXX
67011P 10 0 [NOW ORD.....ccovvererrrirrirerirerns 10/09/2018........ ITG INC 430.000 7,267 XXX
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD 10/09/2018........ VARIOUS......ooiitiieiicitiee e 215.000 15,819 XXX
67020Y 10 0 | NUANCE COMMUNICATIONS ORD........ccsvruriireririiiirerinieesssssssssesssssssesesssesesssesessesssseessnes 10/09/2018........ ITGINC ....1,150.000 ....19,700 XXX
670346 10 5 |NUCOR ORD. 10/09/2018........ ITG INC ....1,280.000 ....81,549 XXX
67059N 10 8 | NUTANIX CL A ORD....ouiuriiiririiaiseisie st esss 10/09/2018........ ITG INC 430.000 17,437 XXX
67066G 10 4 [NVIDIAORD .| 10/09/2018 ITG INC ....1,980.000 525,789 XXX
67069D 10 8 |NUTRISYSTEM ORD 12/18/2018........ ITG INC 110.000 4,833 XXX
670704 10 5 |NUVASIVE ORD... 10/09/2018........ ITGINC 200.000 13,934 XXX
67072V 10 3 |NXSTAGE MEDICAL ORD 10/09/2018........ ITG INC 260.000 7,166 XXX
670837 10 3 |OGE ENERGY ORD 10/09/2018........ VARIOUS.......ooviiiiiiieinee e essnsnes 800.000 27,561 XXX
67103H 10 7 | O'REILLY AUTOMOTIVE ORD........coetieiriireiirirererinrireriesisesesssessesssnerenes 12/18/2018........ ITG INC 50.000 17,124 XXX
674215 10 8 | OASIS PETROLEUM ORD 10/09/2018........ ITG INC ....1,080.000 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.... 10/09/2018........ ITG INC ....3,100.000 XXX
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675232 10 2 | OCEANEERING INTERNATIONAL ORD.......cvuriiuiiririiseiseiressesssesessessssssesssessssssessesssesessssanes 10/09/2018........ ITG INC 390.000 10,553 XXX e
675234 10 8 | OCEANFIRST FINANCIAL ORD.......ctuiiiirieririrerinritisesieiessssiessssissesesssssssessesssssssessessssssenss. | oevsseneenenes 10/09/2018 ITG INC 190.000 5,198 XXX
676220 10 6 |OFFICE DEPOT ORD 10/09/2018 ITGINC ....2,230.000 6,601 XXX
678026 10 5 | OIL STATES INTERNATIONAL ORD........cocetuimriiiriiiieriniiniienisiseesi s ssssesensessenes 10/09/2018........ ITGINC 230.000 7,694 XXX
679295 10 5 |OKTACLAORD 10/09/2018........ ITG INC 340.000 20,298 XXX
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.......c.ccoetiiiiiriiiiiiniiieississiesisssissss s sesssssesessnes 10/09/2018........ ITGINC 250.000 37,103 XXX
680033 10 7 | OLD NATIONAL BANCORP ORD.........ccruvurerireriimcisenirererinsirerserinsenes 10/09/2018........ ITG INC 600.000 12,120 XXX
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD 06/22/2018........ MERRILL LYNCH PIERCE FENNER........cooviiiiriiiniiieiseess s essessanes 935.000 18,971 XXX
680665 20 5 |OLIN ORD 10/09/2018........ ITGINC 670.000 16,147 XXX
681116 10 9 | OLLIES BARGAIN OUTLET HLDG ORD......ccvuviirerriieirerieiseieiersssisensennaees 10/09/2018........ ITG INC 190.000 17,212 XXX
681919 10 6 | OMNICOM GROUP ORD 10/09/2018 ITGINC 420.000 30,118 XXX
681936 10 0 |OMEGA HEALTHCARE REIT ORD ... | 10/09/2018, ITG INC 790.000 26,157 XXX
68213N 10 9 | OMNICELL ORD .| 10/09/2018........ ITG INC 150.000 9,939 XXX
682189 10 5 | ON SEMICONDUCTOR ORD.......covvurimmriiirmiimneiinniessesisseesssssesesssessesssssessesssesesssssssssesssessessns | coersessnesneres 10/09/2018........ ITG INC ....1,710.000 28,831 XXX
68235P 10 8 |ONE GAS ORD 10/09/2018........ ITGINC 200.000 16,758 XXX
682680 10 3 |ONEOK ORD 12/13/2018........ VARIOUS.......oiiiieisrieeresss e e0,540.000 | oo 472,058 XXX
68268W 10 3 | ONEMAIN HOLDINGS, INC......... 10/09/2018........ ITG INC 300.000 9,501 XXX
68389X 10 5 |ORACLE ORD 10/09/2018........ ITGINC ....4,200.000 205,296 XXX
686688 10 2 |ORMAT TECH ORD, 10/09/2018........ ITG INC 160.000 8,438 XXX
688239 20 1 |OSHKOSHORD................ 10/09/2018 ITGINC 290.000 19,639 XXX
689648 10 3 |OTTER TAIL ORD 10/09/2018 ITGINC 150.000 7,260 XXX
69007J 10 6 |OUTFRONT MEDIA ORD 10/09/2018........ ITG INC 560.000 10,758 XXX
690742 10 1 |OWENS CORNIING ORD 10/09/2018........ ITGINC 440.000 22,994 XXX
690768 40 3 |OWENS ILLINOIS ORD 10/09/2018........ ITG INC 640.000 12,083 XXX
691497 30 9 |OXFORD INDS ORD.................... 10/09/2018........ ITGINC 60.000 4,970 XXX
69318G 10 6 |PBF ENERGY CL A ORD......cosimiriiiiieieieinsiesiesissesesiesessseie s sesessenenes 10/09/2018........ ITGINC 480.000 24,955 XXX
69327R 10 1 |PDC ENERGY ORD 10/09/2018........ ITG INC 260.000 13,390 XXX
B9331C 10 8 | PGAE ORD.......oouiirieiriirieiieiiessiestse ettt | Coeneiensenies 12/18/2018........ ITGINC 22,100.000 | oo 81,596 XXX
69349H 10 7 |PNM RESOURCES ORD .... | 10/09/2018........ ITG INC 320.000 12,787 XXX
693506 10 7 |PPG INDUSTRIES ORD .| 10/09/2018........ VARIOUS.....cooiiriiriieisiessssss s 970.000 98,901 XXX
69351T 10 6 |PPL ORD 10/09/2018 ITG INC ....2,835.000 83,974 XXX
69354M 10 8 |PRAHEALTH SCIENCES ORD 10/09/2018 ITG INC 230.000 23,681 XXX
69354N 10 6 | PRA GROUP ORD.......ceriiiiimririiiieiiiesiesississssssssesss st sss st sssesssssssssssssessesssesssne | onsesesssenins 10/09/2018........ ITGINC 170.000 5,831 XXX
69360J 10 7 | PS BUSINESS PARKS REIT ORD......cotuuiirriiiierrieinieiesissiesissssesesisessssssssse s ssssesenens 10/09/2018........ ITG INC 80.000 10,160 XXX
693656 10 0 |PVHORD.....ccouvvrrrrrrnrrrnns 10/09/2018........ ITG INC 260.000 35,004 XXX
69366J 20 0 |PTC THERAPEUTICS ORD 10/09/2018........ ITG INC 180.000 7,137 XXX
69370C 10 0 |PTCORD........... 10/09/2018........ ITGINC 480.000 47,645 XXX
693718 10 8 |PACCAR ORD. 10/09/2018........ ITGINC 2 1,380.000 | oo 91,591 XXX
69478X 10 5 | PACIFIC PREMIER BANCORP ORD........cccommiiriririreiiiniererinsiseseniesesssssenenes 10/09/2018........ ITG INC 180.000 6,703 XXX
695127 10 0 | PACIRA PHARMACEUTICALS ORD......ccviriiriiiiiniereriisesrssssissssssessssssessessssessssssssssssssssssessssnes 10/09/2018........ ITG INC 160.000 7,586 XXX
695156 10 9 | PACKAGING CORP OF AMERICA ORD... 10/09/2018 VARIOUS 370.000 38,824 XXX
695263 10 3 |PACW PACWEST BANCORP ORD 10/09/2018........ ITG INC 490.000 23,520 XXX
697435 10 5 |PALO ALTO NETWORKS ORD.......... 10/09/2018........ ITGINC 310.000 65,822 XXX
698354 10 7 | PANDORA MEDIA ORD........couiiiiiriiinieiiieissisie sttt 10/09/2018........ ITG INC ....1,020.000 9,170 XXX
69924R 10 8 | PARAMOUNT GROUP REIT ORD......couiiririiniimieisiseissisessesssisssssssesssssessesssssesssssssasssssessssnes 10/09/2018........ ITG INC 830.000 12,334 XXX
700517 10 5 |PARKHOTELS RESORTS ORD 10/09/2018........ VARIOUS......ooiiiiriieiscirete e 805.000 24,969 XXX
700658 10 7 |PARK NATIONAL ORD 10/09/2018........ ITG INC 50.000 5,297 XXX e
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701877 10 2 |PARSLEY ENERGY CL A ORD.......cvuviiiiririnirirnnieisssssiesssssssesssssssssssnssenes 10/09/2018........ ITG INC ....1,060.000 32,553 XXX e
703343 10 3 | PATRICK INDUSTRIES ORD 10/09/2018 ITGINC 90.000 4,838 XXX
70338P 10 0 |PATTERN ENERGY GROUP CL AORD... 10/09/2018 ITG INC 320.000 5,802 XXX
703395 10 3 |PATTERSON COMPANIES ORD 10/09/2018........ ITGINC 320.000 7,574 XXX
703481 10 1 |PATTERSON UTI ENERGY ORD 10/09/2018........ ITG INC 880.000 15,805 XXX
704326 10 7 |PAYCHEX ORD.. 10/09/2018........ ITGINC 210.000 15,227 XXX
70432V 10 2 |PAYCOM SOFTWARE ORD 10/09/2018........ ITG INC 200.000 26,962 XXX
70438V 10 6 [ PAYLOCITY HOLDING ORD.....cciiuiiriirrieiriisississsssisssssessessssssesssssssssssssssssssssessesssssessessnsss | coessansseseres 10/09/2018........ ITG INC 110.000 7,669 XXX
70450Y 10 3 [ PAYPAL HOLDINGS ORD........ccciviiiriiiirieieiinsiieiesieesessesessesisesssssssesessessssssessssssssesssessessssssessens. | oevsensnessenes 12/18/2018........ ITG INC i ,870.000 | oo 376,384 XXX
704551 10 0 |PEABODY ENERGY ORD 10/09/2018........ ITG INC 310.000 11,067 XXX
70509V 10 0 |PEBBLEBROOKHOTEL REIT ORD.......cccevveriviiriinirans 10/09/2018 ITGINC 270.000 9,180 XXX
705573 10 3 |PEGASYSTEMS ORD. 10/09/2018 ITG INC 150.000 8,745 XXX
707569 10 9 | PENN NATIONAL GAMING ORD 10/16/2018........ VARIOUS......coovitiiiieinieesi st 428.200 12,303 XXX
70959W 10 3 | PENSKE AUTOMOTIVE GROUP VTG ORD 10/09/2018........ ITG INC 150.000 6,833 XXX
70975L 10 7 |PENUMBRA ORD....... 10/09/2018........ ITG INC 120.000 16,026 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD 10/09/2018........ VARIOUS ....1,440.000 26,307 XXX
713448 10 8 |PEPSICO ORD 12/18/2018........ VARIOUS 00:2,089.000 | oo 208,510 XXX
71377A 10 3 | PERFORMANCE FOOD GROUP ORD.........oouuuriuiiniiniiinrireresressssieesiesssessesesssssesssessesesesens 10/09/2018........ ITGINC 400.000 12,076 XXX
714046 10 9 | PERKINELMER ORD 10/09/2018........ ITG INC 120.000 10,891 XXX
715347 10 0 [PERSPECTA ORD.....oiiuiriiiiireiiisiiesisisessie bbb 10/09/2018 ITG INC 570.000 14,569 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.......c.evitireriirriieierneieieeiseiesienees 08/08/2018. VARIOUS ....1,530.000 126,181 XXX
718546 10 4 |PHILLIPS 66 ORD.............. 10/09/2018........ VARIOUS 835.000 94,673 XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT.... 04/11/2018........ CITIGROUP GLOBAL MARKETS INC.......cvuuiiirrirrinniiiniririerisesssisssssesssssssesssesessisnens | reressessssissssesssnesssessseneens 1,000.000 | ..ooovoiieires 48,588 XXX
71943U 10 4 | PHYSICIANS REALTY REIT ORD.......cootiieiiieiiiiiieiinsiesiesissisesisssessesssessessssesessessssesesssssssssenes. | seeessnsesens 10/09/2018........ ITG INC 730.000 12,191 XXX
720190 20 6 |PIEDMONT OFFICE REIT CL A ORD .... | 10/09/2018........ ITG INC 510.000 9,547 XXX
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD .| 10/09/2018........ ITGINC 300.000 18,003 XXX
723484 10 1 |PINNACLE WEST ORD 10/09/2018........ ITG INC 70.000 5,833 XXX
723787 10 7 | PIONEER NATURAL RESOURCE ORD 10/09/2018........ ITGINC 590.000 110,879 XXX
724479 10 0 |PITNEY BOWES ORD 10/09/2018........ ITG INC 750.000 5,115 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT 12/12/2018........ J.P. MORGAN SECURITIES LLC +06,800.000 | .o 156,484 XXX
72651A 20 7 | PLAINS GP HOLDINGS CL A ORD ... | 1211212018........ J.P. MORGAN SECURITIES LLC 10,300.000 228,270 XXX
72703H 10 1 |PLANET FITNESS CL A ORD... . | 10/09/2018, ITG INC 350.000 17,024 XXX
727493 10 8 | PLANTRONICS ORD. 10/09/2018........ ITGINC 130.000 7,097 XXX
72766Q 10 5 |PLATFORM SPECIALTY PRODUCTS ORD 10/09/2018........ ITG INC 890.000 10,377 XXX
729132 10 0 |PLEXUS ORD 10/09/2018........ ITG INC 120.000 6,538 XXX
731068 10 2 |POLARIS INDUSTRIES ORD 10/09/2018........ ITG INC 230.000 21,944 XXX
73179P 10 6 [POLYONE ORD......ovviiiiiiciiiiiciiscisissisis s 10/09/2018........ ITGINC 320.000 12,736 XXX
73278L 10 5 [POOL ORD.....ooiiiriiiieiiecieie ettt snanes | oerannsnessenes 10/09/2018........ ITGINC 50.000 7,586 XXX
733174 70 0 |POPULAR ORD.. 10/09/2018........ ITG INC 400.000 20,800 XXX
736508 84 7 |PORTLAND GENERAL ELECTRIC ORD 10/09/2018........ ITG INC 350.000 16,408 XXX
737010 10 8 | PORTOLA PHARMACEUTICALS ORD.........ctuiiirreieirerinieeseeissesesieressssee s ssssssseseesss 10/09/2018 ITGINC 260.000 6,292 XXX
737446 10 4 |POST HOLDINGS ORD 10/09/2018........ ITG INC 260.000 24,726 XXX
737630 10 3 |POTLATCHDELTIC ORD......cooiiiiiiieiiieineieie st ssssesessesssssssnsessssssssesssssne | oevonsensenenes 10/09/2018........ ITGINC 240.000 9,134 XXX
739276 10 3 |POWER INTEGRATIONS ORD 10/09/2018........ ITG INC 110.000 6,348 XXX
74051IN 10 2 |PREMIER CLA ORD......ccccovvrvirrvrrirrrnne 10/09/2018........ ITG INC 210.000 9,683 XXX
74112D 10 1 |PRESTIGE CONSUMER HEALTHCARE ORD.........cccovtuivmriierrierenisnieierinsieniennees 10/09/2018........ ITG INC 200.000 7,740 XXX
741447 10 8 | T ROWE PRICE GROUP ORD 10/09/2018........ ITG INC 170.000 18,360 XXX
741511 10 9 |PRICESMART ORD 10/09/2018........ ITG INC 80.000 6,302 XXX
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74164M 10 8 |PRIMERICA ORD.........cccovrrienee 10/09/2018........ ITG INC 170.000 20,609 XXX e
74251V 10 2 | PRINCIPAL FINANCIAL GROUP ORD.......cccoturriirrirrierniinsireresisseesissisesessesssesesssesssssessesssseses | oersesseesenes 10/09/2018 ITG INC 740.000 44,563 XXX
74267C 10 6 | PROASSURANCE ORD 10/09/2018 ITG INC 210.000 9,721 XXX
743312 10 0 |PROGRESS SOFTWARE ORD.......cciiiiiiiiieiiiierissisisesiesssssseesisssssssesssssessssesssssssssesssssnsss | oevonsssenenes 10/09/2018........ ITGINC 180.000 6,048 XXX
743315 10 3 |PROGRESSIVE ORD 10/09/2018........ ITG INC ....1,170.000 XXX
T4340W 10 3 |PROLOGIS REIT.....ooiiiiiiiiiieiieisieiisiessisisss s sissiseessssanes 10/09/2018........ VARIOUS.......ooiiiiiisissss e ....2,532.100 ; XXX
743424 10 3 |PROOFPOINT ORD 10/09/2018........ ITG INC 200.000 19,060 XXX
7434TM 10 8 |PROPETRO HOLDING ORD.......ccvuiiireimiineireisisisessssississssssssssssessessssssessesssssesssssssssssssessessssssenss | sessssessnsnns 10/09/2018........ ITG INC 280.000 5,138 XXX
743606 10 5 |PROSPERITY BANCSHARES ORD........cccooiiiiiirriiineieierissiessesssssessenssssssssessssssesessessssssenens | oevsnssnesnenes 10/09/2018........ ITGINC 260.000 18,468 XXX
743713 10 9 |PROTO LABS ORD................... 10/09/2018........ ITGINC 100.000 13,956 XXX
74386T 10 5 |PROVIDENT FINANCIAL SERVICES ORD 10/09/2018 ITGINC 240.000 5914 XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD.... .| 10/09/2018 ITG INC ....1,700.000 180,132 XXX
744573 10 6 | PUBLIC SERVICE ENTERPRISE GROUP ORD........cccomuriirimiireiriirirssernssseseiesssssessesssessnsns 10/09/2018........ ITG INC 510.000 27,581 XXX
74460D 10 9 |PUBLIC STORAGE REIT ORD 03/27/2018........ CITIGROUP GLOBAL MARKETS INC.......coueiuiireriiiiereeierseiseeesissnsesesesssseessess s 175.000 34,795 XXX
745867 10 1 |PULTEGROUP ORD.........ccorvrrrirnririines 10/09/2018........ ITG INC 20 1,040.000 | oo 24,825 XXX
74587V 10 7 [PUMA BIOTECHNOLOGY ORD.......cooiieriiiriiirciinieieiissiesississesessssssssssesissssssesssssssssesssssnsses | oersesiessenes 10/09/2018........ ITGINC 110.000 4774 XXX
74624M 10 2 |PURE STORAGE CL A ORD 10/09/2018........ ITG INC 660.000 15,503 XXX
747316 10 7 | QUAKER CHEMICAL ORD.........couvirirreriiiiineiierienessesseissiens 10/09/2018........ ITGINC 50.000 9,939 XXX
74733V 10 0 | QEP RESOURCES ORD 10/09/2018........ ITG INC 950.000 11,191 XXX
74736A 10 3 [QTS REALTY CL A REIT ORD.....couiiiiiiiiieiiiieissisieisssiessesssssessssssssssssssssssssessessssssessessssses | oerssssessenes 10/09/2018 ITG INC 200.000 8,516 XXX
74736K 10 1 [QORVO ORD........ 10/09/2018 ITGINC 510.000 37,919 XXX
T4736L 10 9 |Q2 HOLDINGS ORD 10/09/2018........ ITG INC 140.000 7,188 XXX
747525 10 3 | QUALCOMM ORD.....ouriimiimiimrieniisesiiessesississ s sssess s sssss st sssesssenssssessnens | essscsssenens 10/09/2018........ ITGINC 0:3,860.000 | oo 270,740 XXX
747587 30 3 |QUALYS ORD 10/09/2018........ ITG INC 130.000 9,815 XXX
74762E 10 2 | QUANTA SERVICES ORD 10/09/2018........ ITG INC 610.000 19,776 XXX
T4834L 10 0 | QUEST DIAGNOSTICS ORD.......coruueviiiirmriirierinniresisessesesiessessesesesssssssesesssessssessesssssssssessessne | oevsssenesnenes 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......coueiiiireriiiiereeierseiseeesissisesesesssneessessssesessessees 190.000 21,288 XXX
74838J 10 1 |QUIDEL ORD. 10/09/2018........ ITG INC 130.000 8,369 XXX
749607 10 7 |RLIORD 10/09/2018........ ITGINC 150.000 11,525 XXX
749651 10 1 |RLJLODGING REIT ORD 10/09/2018........ ITG INC 690.000 14,594 XXX
TA97X 10 3 [RH ORD..ouiiicieiees sttt | cersanssesenes 10/09/2018........ ITG INC 70.000 7,609 XXX
749685 10 3 |RPMORD...........cc.... 10/09/2018........ VARIOUS.......ooiieiieiices e 525.000 28,316 XXX
750236 10 1 |RADIAN GROUP ORD... 10/09/2018 ITG INC 860.000 17,226 XXX
751212 10 1 |RALPH LAUREN CL A ORD...... 10/09/2018........ ITGINC 220.000 28,105 XXX
75281A 10 9 | RANGE RESOURCES ORD.......ccciuiiriiiiiiieeiiiscissisieisesisessssissesesssssssssnssssssssasssessesessssessessssss | oersesineeseses 10/09/2018........ ITG INC 850.000 15,717 XXX
753422 10 4 |RAPID7 ORD......cc.ccorvrrrrrnns 10/09/2018........ ITG INC 140.000 4,929 XXX
754212 10 8 |RAVEN INDUSTRIES ORD......... 10/09/2018........ ITG INC 140.000 6,462 XXX
754730 10 9 |RAYMOND JAMES ORD........ 10/09/2018........ ITG INC 530.000 50,260 XXX
75524B 10 4 |RBC BEARINGS ORD .... | 10/09/2018........ ITGINC 90.000 13,787 XXX
75605Y 10 6 |REALOGY HOLDINGS ORD .| 10/09/2018........ ITG INC 490.000 9,638 XXX
75606N 10 9 |REALPAGE ORD......... 10/09/2018........ ITG INC 280.000 16,218 XXX
756109 10 4 |REALTY INCOME REIT ORD 10/09/2018 VARIOUS ....1,165.000 65,150 XXX
75615P 10 3 | REATA PHARMACEUTICALS CL A ORD......ccovivrirnriiriiiererinsiseisieissnenenes 10/09/2018........ ITG INC 70.000 4,577 XXX
756577 10 2 |REDHAT ORD......ccoevvvvinrnnee 10/09/2018........ ITGINC 280.000 34,381 XXX
75700L 10 8 |RED ROCK RESORTS CL A ORD 10/09/2018........ ITG INC 270.000 6,585 XXX
75737F 10 8 |REDFIN ORD 10/09/2018........ ITG INC 310.000 5,028 XXX
758075 40 2 |REDWOOD REIT ORD 10/09/2018........ ITG INC 330.000 5,346 XXX
758750 10 3 |REGAL BELOIT ORD.....ccoiiuiiririireiseieiserisisesssssesssssssse s ssessssssssssssssssssssssessesssssessessssssassessens | coesnsssssenss 10/09/2018........ ITG INC 170.000 14,035 XXX
758849 10 3 |REGENCY CENTERS REIT ORD 10/09/2018........ ITGINC 610.000 39,077 XXX
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75886F 10 7 | REGENERON PHARMACEUTICALS ORD......coviiiiiriirerisisirsisissssessesssesesssssssssssessssssssessenes 10/09/2018........ ITG INC 320.000 125,613 XXX e
75901B 10 7 [REGENXBIO ORD.......coctiieiiiiiiiireiisieeiesissiess s ssssesessessssssesssesssssessesssssssssessens. | oevsessessenes 10/09/2018 ITG INC 120.000 7,675 XXX
7591EP 10 0 |REGIONS FINANCIAL ORD 10/09/2018 ITG INC ....3,870.000 XXX
759351 60 4 |REINSURANCE GROUP OF AMER ORD........ccccosirimrierniiiierinsieeiessciieneenes 10/09/2018........ VARIOUS.......ooiiieirrisene st 65.000 XXX
759509 10 2 |RELIANCE STEEL ORD......cctviiiiiririieiissieeeeissiesisieessssessesiseeensssees 10/09/2018........ VARIOUS......ooiiiiiriiciicte s 265.000 23,482 XXX
75970E 10 7 |RENASANT ORD 10/09/2018........ ITGINC 190.000 7,689 XXX
759916 10 9 |REPLIGEN ORD. 10/09/2018........ ITG INC 150.000 8,106 XXX
760759 10 0 |REPUBLIC SERVICES ORD 12/18/2018........ ITG INC 540.000 39,695 XXX
761152 10 7 |RESMED ORD........ 10/09/2018........ ITG INC 290.000 30,830 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.......cceciiiminiriiiirieiiieisisssiessssiessessssesssssssssssssessessssssessessanes 10/29/2018........ VARIOUS......oooviiiriieiiesiesssse st 406.500 6,506 XXX
76131IN 10 1 |RETAIL OPPORTUNITY INVEST REIT ORD.......... 10/09/2018 ITGINC 440.000 8,144 XXX
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD.....ccviuriiiirerinriciericienineresineines 10/09/2018 VARIOUS 880.000 10,794 XXX
76169B 10 2 |[REXNORD ORD.......cc.courvrrrrnns 10/09/2018........ ITG INC 420.000 12,810 XXX
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD......cccocvvvrvenenn 10/09/2018........ ITGINC 370.000 11,862 XXX
76680R 20 6 |RINGCENTRAL CL A ORD 10/09/2018........ ITG INC 270.000 22,086 XXX
770323 10 3 |ROBERT HALF ORD 10/09/2018........ ITGINC 460.000 30,360 XXX
773903 10 9 |ROCKWELL AUTOMAT ORD 10/09/2018........ ITG INC 200.000 36,678 XXX
775133 10 1 |ROGERS ORD....ouuiiiiiiniiiriaiieiiesiiesisesisses sttt enssessssssnnss | essssssnenens 10/09/2018........ ITGINC 70.000 9,375 XXX
77543R 10 2 |ROKU CL A ORD 10/09/2018........ ITG INC 170.000 10,967 XXX
775711 10 4 |ROLLINS ORD 06/22/2018 MERRILL LYNCH PIERCE FENNER........cooviiiiiiiiiiesies e ensessaes 55.000 2,883 XXX
776696 10 6 |ROPER TECHNOLOGIES ORD 12/18/2018 ITGINC 100.000 26,796 XXX
778296 10 3 |ROSS STORES ORD 10/09/2018........ ITG INC 380.000 36,921 XXX
780287 10 8 |ROYAL GOLD ORD.............. 10/09/2018........ ITGINC 260.000 19,425 XXX
783549 10 8 |RYDER SYSTEM ORD 10/09/2018........ ITG INC 210.000 14,601 XXX
78377T 10 7 |RYMAN HOSPITALITY PROP REIT ORD......cocvuirirrrieirenieisiiesersssiessesnees 10/09/2018........ ITG INC 170.000 14,122 XXX
783859 10 1 |S AND T BANCORP ORD 10/09/2018........ ITGINC 130.000 5,572 XXX
78409V 10 4 |S&P GLOBAL ORD 10/09/2018........ ITG INC 880.000 165,290 XXX
784106 10 4 | SBA COMMUNICATIONS CL A REIT ORD......coorivimririeiiieiierissiesiseissssesssisesisesesesssssesienes 10/09/2018........ ITGINC 460.000 71,691 XXX
784117 10 3 | SEIINVESTMENTS ORD......... 10/09/2018........ ITG INC 120.000 6,991 XXX
78440X 10 1 |SL GREEN RLTY REIT ORD 10/09/2018........ VARIOUS.....cooiiriiriieisiessssss s 330.000 31,479 XXX
78442P 10 6 |SLM ORD 10/09/2018 ITG INC o 1,750.000 | e 18,813 XXX
784541 10 0 |SMENERGY ORD. 10/09/2018 ITG INC 440.000 14,287 XXX
784635 10 4 |SPXORD 10/09/2018........ ITGINC 170.000 5,420 XXX
78463M 10 7 | SPS COMMERCE ORD. 10/09/2018........ ITG INC 60.000 5,363 XXX
78467J 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD........coviuieriieriinineireissisessssssssssesssssssesessssssssssnses 10/09/2018........ ITG INC 830.000 44,073 XXX
78469X 10 7 |SPXFLOW ORD 10/09/2018........ ITG INC 160.000 7,755 XXX
78470V 10 8 | SRC ENERGY ORD 10/09/2018........ ITG INC 970.000 8,895 XXX
78486Q 10 1 |SVB FINANCIAL GROUP ORD 10/09/2018........ ITGINC 210.000 66,373 XXX
78573L 10 6 | SABRA HEALTH CARE REIT ORD 10/09/2018........ ITG INC 710.000 16,124 XXX
78573M 10 4 | SABRE ORD.....coiiiiiiiiiiiieiiseieierisiese ittt sssssssensensans | cbsssossanssnns 10/09/2018........ ITG INC 201,020.000 [ oo 24,959 XXX
78648T 10 0 | SAFETY INSURANCE GROUP ORD 10/09/2018 ITGINC 50.000 4,309 XXX
78667J 10 8 | SAGE THERAPEUTICS ORD 10/09/2018........ ITG INC 180.000 22,970 XXX
78709Y 10 5 |SAIAORD 10/09/2018........ ITGINC 100.000 6,635 XXX
78781P 10 5 | SAILPOINT TECHNOLOGIES HOLDINGS ORD......c.coevvviivrerinrirerininnes 10/09/2018........ ITG INC 210.000 5,884 XXX
79466L 30 2 | SALESFORCE.COM ORD. 10/09/2018........ ITG INC 10 2,480.000 | .o 368,305 XXX
79546E 10 4 | SALLY BEAUTY HOLDINGS ORD.........ccoeiuiirriiirireiereieesisessesissesesssssssesiessssssseesssssssssensessaes 10/09/2018........ ITG INC 490.000 8,688 XXX
800013 10 4 | SANDERSON FARMS ORD........... 10/09/2018........ ITG INC 80.000 8,030 XXX e
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800363 10 3 | SANDY SPRING BANCORP ORD........ovueimririirniieiriiisieisissesessssssessssssssssssssssssssessesssssesssssnss | oessasssssenss 10/09/2018........ ITG INC 130.000 5,101 XXX e
800677 10 6 | SANGAMO THERAPEUTICS ORD........cciiiieiiiieieieiseiesse e sssssssesessssenes 10/09/2018 ITG INC 400.000 5,608 XXX
801056 10 2 | SANMINA ORD 10/09/2018 ITG INC 270.000 6,707 XXX
80283M 10 1 | SANTANDER CONSUMER USA HOLDINGS ORD.........cccccummmrmriiirerireiseieereercessnenenes C 10/09/2018........ ITGINC 460.000 8,993 XXX
803607 10 0 | SAREPTA THERAPEUTICS ORD 10/09/2018........ ITG INC 250.000 32,295 XXX
80589M 10 2 |SCANA ORD......cccourvvmirrierierninnienes 10/09/2018........ ITGINC 570.000 21,358 XXX
806407 10 2 |HENRY SCHEIN ORD.....c.couiiiiiiiiriiieinesieiesissiesssesisesi st ss s ssssssssessesssens | oevossencsnenes 10/09/2018........ VARIOUS.......ooiiiiriiiciriee s 615.000 48,753 XXX
806857 10 8 |SCHLUMBERGER ORD C. 12/18/2018........ ITG INC ....5,360.000 322,365 XXX
808513 10 5 |CHARLES SCHWAB ORD 10/09/2018........ ITG INC e,700.000 | oo 245,246 XXX
808625 10 7 | SCIENCE APPLICATIONS INTERNATIAL ORD........ovoiverriiireriiieernnieissiseserisines 10/09/2018........ ITG INC 170.000 12,913 XXX
810186 10 6 |SCOTTS MIRACLE GRO ORD 10/09/2018 ITGINC 160.000 12,443 XXX
811707 80 1 | SEACOAST BANKING OF FLORIDA ORD.......ccovuiruiriiireriiisieinsiessssiessesisseesssesessss e ssesssseensenes 10/09/2018 ITG INC 180.000 5,306 XXX
81211K 10 0 |SEALED AIRORD......... 10/09/2018........ ITG INC 640.000 24,006 XXX
812578 10 2 | SEATTLE GENETICS ORD.......oviiiiiiiieieiceieniseiesissiesie st ssssssesssessssssnsenssssssssenes | oevsnsenesnenes 10/09/2018........ ITG INC 430.000 32,186 XXX
81282V 10 0 | SEAWORLD ENTERTAINMENT ORD 10/09/2018........ ITG INC 220.000 6,420 XXX
81618T 10 0 | SELECT INCOME REIT ORD......cocvuiiiiiiieiinieiiiieiseiese st nes 10/09/2018........ ITGINC 350.000 7,298 XXX
81619Q 10 5 |SELECT MEDICAL HOLDINGS ORD 10/09/2018........ ITG INC 430.000 7,714 XXX
816300 10 7 | SELECTIVE INSURANCE GROUP ORD........ocvuurierinirierirererinsiiessisiienes 10/09/2018........ ITGINC 230.000 14,382 XXX
81663A 10 5 | SEMGROUP CL A ORD.. 12/12/2018........ VARIOUS.......ooiieiicieiee st seesienees 11,310.000 187,378 XXX
816850 10 1 |SEMTECH ORD 10/09/2018 ITGINC 260.000 13,200 XXX
816851 10 9 | SEMPRA ENERGY ORD 10/09/2018 VARIOUS 620.000 68,608 XXX
81721M 10 9 | SENIOR HOUSING REIT ORD 10/09/2018........ ITG INC 950.000 16,103 XXX
81725T 10 0 | SENSIENT TECH ORD 10/09/2018........ ITGINC 170.000 13,110 XXX
81752R 10 0 | SERITAGE GROWTH PROPERTIES CL A ORD.......ccsvuiiiiriineirerieirensie s sissesessesnenes 10/09/2018........ ITG INC 130.000 6,219 XXX
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD......cccoeermriiririireirneierinnineene 10/09/2018........ VARIOUS.......oovitiieiiieie et snes 670.000 28,262 XXX
81761R 10 9 | SERVICEMASTER GLOBAL HOLDINGS ORD..........ccciviiruriiererieirenrieriesiseesessesesseesssssssesesenes 10/09/2018........ ITGINC 540.000 23,776 XXX
81762P 10 2 [ SERVICENOW ORD.....cocuuiiriiiiiiireiiiieisesisscissie sttt essessesssenss. | oevsesscssenes 10/09/2018........ ITG INC 610.000 110,666 XXX
81768T 10 8 | SERVISFIRST BANCSHARES ORD 10/09/2018........ ITGINC 180.000 6,878 XXX
819047 10 1 |SHAKE SHACK CLA ORD........ccccoevunee 10/09/2018........ ITG INC 90.000 5,558 XXX
82312B 10 6 | SHENANDOAH TELECOMMUNICATIONS ORD........ccocorvrrrrvrines 10/09/2018........ ITG INC 180.000 7,036 XXX
824348 10 6 | SHERWIN WILLIAMS ORD 10/09/2018 ITGINC 210.000 89,195 XXX
82568P 30 4 |SHUTTERFLY ORD 10/09/2018 ITG INC 130.000 7,994 XXX
82669G 10 4 | SIGNATURE BANK ORD............... 10/09/2018........ ITGINC 210.000 24,448 XXX
826919 10 2 | SILICON LABORATORIES ORD 10/09/2018........ ITG INC 170.000 14,282 XXX
827048 10 9 | SILGAN HOLDINGS ORD......ccuriuirirrireiiriscererssissssssssssssssssesssssssssesssssssssssssssasssessessssssessesssnsses | coesnsssssenns 06/22/2018........ MERRILL LYNCH PIERCE FENNER........cooviitiriiiniiieissiess s essessanes 210.000 5,569 XXX
828730 20 0 | SIMMONS FIRST NATIONAL CL A ORD 10/09/2018........ ITGINC 360.000 10,584 XXX
828806 10 9 | SIMON PROP GRP REIT ORD.....ccotiiuimriirieriiircinrisisesisiessssie s essssssssssessssssssessessssssenss. | oevnsinsenenns 06/22/2018........ MERRILL LYNCH PIERCE FENNER........coiiitiiiiieiiesties s 420.000 72,596 XXX
829073 10 5 | SIMPSON MANUF ORD......coouiiiiiieiiiiieeieieissieie s sssesesssesesssssee s ssssssessessesssessesssssnns | oevannsnsssenes 10/09/2018........ ITGINC 160.000 11,094 XXX
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD.........covturiirerinrererieninsireeerinsieninsienes 10/09/2018........ ITG INC 280.000 8,184 XXX
82968B 10 3 |SIRIUS XM HOLDINGS ORD 10/09/2018........ ITG INC ....5,200.000 32,188 XXX
82982L 10 3 | SITEONE LANDSCAPE SUPPLY ORD 10/09/2018 ITG INC 160.000 10,829 XXX
83001A 10 2 |SIX FLAGS ENTERTAINMENT ORD 10/09/2018........ ITG INC 280.000 18,564 XXX
830566 10 5 | SKECHERS USA CL A ORD.....c.oiiiiriiieiiiieieiissiesissisiess s ssesesssssessssssesesssssssessensene | oevansssenenes 10/09/2018........ ITGINC 540.000 14,342 XXX
830879 10 2 |SKYWEST ORD..... 10/09/2018........ ITG INC 200.000 10,538 XXX
83088M 10 2 | SKYWORKS SOLUTIONS ORD.......ccoovimrimirnimeireeiiisisesssssssssiessessssesessnsenes 10/09/2018........ ITG INC 570.000 50,462 XXX
831865 20 9 |AOSMITH ORD 10/09/2018........ ITG INC 120.000 5,984 XXX
832696 40 5 |JM SMUCKER ORD... 10/09/2018........ ITG INC 160.000 16,317 XXX
833034 10 1 |SNAP ON ORD 10/09/2018........ ITG INC 80.000 14,241 XXX




8c’¢cld

Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
835898 10 7 | SOTHEBYS ORD....oiiiiuiiaiiiiiciieieieris s essesss st ssssssss e ssesssssessessssssasssssssssnsne | osssnsssssenns 10/09/2018........ ITG INC 140.000 6,100 XXX e
838518 10 8|S JERSEY INDS ORD 10/09/2018 ITGINC 350.000 12,649 XXX
840441 10 9 | SOUTH STATE ORD 10/09/2018 ITG INC 140.000 11,432 XXX
842587 10 7 | SOUTHERN ORD.......ooiiiiiiiiiiieieieisissiesissi sttt ssesssensssanes | oevannsnsssenes 10/09/2018........ VARIOUS.......ooiiieirrisene st 202,070.000 | oo 91,755 XXX
84265V 10 5 | SOUTHERN COPPER ORD C 10/09/2018........ ITG INC 330.000 13,936 XXX
844741 10 8 | SOUTHWEST AIRLINES ORD........cciiiiiiiiiiiiiiiirissisisiissie e ssssssssesssssssssessnss | oevnssssnenes 10/09/2018........ ITGINC 730.000 43,435 XXX
844895 10 2 | SOUTHWEST GAS HOLDINGS ORD......ccovurrirircriiiiinirinsiersesiessesissisesssssssessssssssssesesssssssssenss. | oersssenceneres 10/09/2018........ ITG INC 190.000 15,593 XXX
845467 10 9 | SOUTHWSTN ENER ORD 10/09/2018........ ITG INC 202,370,000 [ oo 13,651 XXX
84652J 10 3 | SPARK THERAPEUTICS ORD....... 10/09/2018........ ITG INC 120.000 5,922 XXX
84763A 10 8 | SPECTRUM PHARMACEUTICALS ORD. 10/09/2018........ ITG INC 400.000 6,000 XXX
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD 10/09/2018 ITGINC 160.000 11,429 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD 10/09/2018 ITG INC 420.000 37,162 XXX
848577 10 2 | SPIRIT AIRLINES ORD 10/09/2018........ ITG INC 270.000 11,837 XXX
848571 10 1 |SPIREORD.......... 10/09/2018........ ITG INC 190.000 14,147 XXX
84860W 10 2 | SPIRIT REALTY CAPITAL REIT ORD.......cccovviiiiimiieierieieriseiseensessessienes 10/09/2018........ ITG INC 1,730,000 | v 13,719 XXX
848637 10 4 |SPLUNK ORD 10/09/2018........ ITGINC 580.000 60,430 XXX
85207U 10 5 | SPRINT ORD .|C 10/09/2018........ ITG INC 000:2,640.000 | oo 17,028 XXX
85208M 10 2 | SPROUTS FARMERS MARKET ORD 10/09/2018........ ITGINC 500.000 13,370 XXX
852234 10 3 | SQUARE CL A ORD.......cuiiiiriiiieriesieissieie sttt ssesisnsss | oerssssnssneses 10/09/2018........ ITG INC 1,150,000 | v 99,107 XXX
852312 30 5 |STAARSURGICAL ORD...... 10/09/2018 ITGINC 170.000 7,079 XXX
85254) 10 2 | STAG INDUSTRIAL REIT ORD......vuuiiiiiiiiiieie i sssseessees 10/09/2018 ITGINC 420.000 11,302 XXX
852857 20 0 | STAMPS.COM ORD......cooruuiiriiiririiiieiisiesieiessis st sss bbb nssisssnenes | cesessesssensnns 10/09/2018........ ITG INC 70.000 14,941 XXX
854231 10 7 | STANDEX INTL ORD 10/09/2018........ ITGINC 50.000 5,334 XXX
855244 10 9 | STARBUCKS ORD.......coutiimiiriiiiieiiintiesiesieisesise e sissiesse st sssesssesssssenssenssssssssenss | oevsessssneses 10/09/2018........ ITG INC 000:2,360.000 | oo 136,219 XXX
85571B 10 5 | STARWOOD PROPERTY REIT 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......couiviiiririiiiirriersssseiesisisssssessssessesssesessenses 880.000 19,738 XXX
857477 10 3 | STATE STREET ORD 10/09/2018........ ITGINC e 1,510.000 | oo 130,419 XXX
858119 10 0 |STEEL DYNAMICS ORD........ 10/09/2018........ ITG INC 910.000 40,804 XXX
858155 20 3 | STEELCASE CL A ORD 10/09/2018........ ITG INC 340.000 5,950 XXX
858586 10 0 [ STEPAN ORD......oviuiiiiiiieiniierieeieese et nesninnine | erassinsenenes 10/09/2018........ ITG INC 80.000 6,781 XXX
858912 10 8 |STERICYCLE ORD........cccorvrrrrnn 10/09/2018........ ITG INC 330.000 17,863 XXX
85917A 10 0 |STERLING BAN ORD........... 10/09/2018 ITG INC 900.000 20,124 XXX
860630 10 2 | STIFEL FINANCIAL ORD 10/09/2018 ITG INC 270.000 13,827 XXX
862121 10 0 | STORE CAPITAL ORD 10/09/2018........ VARIOUS.......coomritiieiinniesierisesesiessiesie s sienes 745.000 21171 XXX
86272C 10 3 | STRATEGIC EDUCATION ORD 10/09/2018........ ITG INC 80.000 10,366 XXX
863667 10 1 |STRYKER ORD 10/09/2018........ ITG INC 210.000 36,979 XXX
866082 10 0 | SUMMIT HOTEL PROPERTIES REIT ORD 10/09/2018........ ITG INC 410.000 5,383 XXX
86614U 10 0 | SUMMIT MATERIALS CL A ORD 10/09/2018........ ITG INC 450.000 7,632 XXX
866674 10 4 | SUN COMMUNITIES REIT ORD.......coviiiiiiiiiniieieinsiesieissisessesesssssessessssssesssssesssessesssssssssenes | oeronssnsenenes 10/09/2018........ VARIOUS.......ooiiiieinri e 325.000 32,655 XXX
866942 10 5 |SUN HYDRAULICS ORD 10/09/2018........ ITG INC 110.000 5,616 XXX
86771W 10 5 |SUNRUN ORD................ 12/18/2018........ ITG INC 390.000 4,824 XXX
867892 10 1 | SUNSTONE HOTEL INVESTORS REIT ORD.......c.cocmirerireirerinrinrirerieiseieesescesenenenes 10/09/2018 ITGINC 910.000 14,169 XXX
867914 10 3 | SUNTRUST BANKS ORD.......coviiiiiiiiirieinieiissiessssssiesisssseessssssssessnenes 10/09/2018........ ITG INC e 1,870.000 | oo 124,748 XXX
868157 10 8 | SUPERI ENER SVCS ORD 10/09/2018........ ITGINC 610.000 6,600 XXX
868459 10 8 | SUPERNUS PHARMACEUTICALS ORD 10/09/2018........ ITG INC 190.000 8,964 XXX
871503 10 8 | SYMANTEC ORD....oiuiiiiairiieisinisie st sss st sssssasssessessssssessessssssansns | oessnsssssenss 10/09/2018........ ITG INC 202,510,000 [ oo 49,999 XXX
87157D 10 9 | SYNAPTICS ORD....... 10/09/2018........ ITG INC 140.000 5,390 XXX
871607 10 7 |SYNOPSYS ORD.......... 10/09/2018........ ITG INC 90.000 8,177 XXX e
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87161C 50 1 | SYNOVUS FINANCIAL ORD......ccvvviirimrirrieirerinsisesssisssesssssessessssesensessenes 10/09/2018........ ITG INC 460.000 20,948 XXX e
87162W 10 0 | SYNNEX ORD 12/18/2018 ITG INC 160.000 12,723 XXX
87165B 10 3 | SYNCHRONY FINANCIAL ORD .| 10/09/2018 ITG INC ....3,000.000 XXX
87166B 10 2 | SYNEOS HEALTH CL A ORD 10/09/2018........ ITGINC 240.000 11,479 XXX
871829 10 7 |SYSCO ORD .... | 10/09/2018........ ITG INC 270.000 19,389 XXX
872275 10 2 | TCF FINANCIAL ORD .| 10/09/2018........ ITGINC 660.000 16,038 XXX
87236Y 10 8 | TD AMERITRADE HOLDING ORD 10/09/2018........ ITG INC ....1,140.000 60,488 XXX
87240R 10 7 | TFS FINANCIAL ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......coiviiiriiriiiirnriersisssienssissssssssssssessesssssessensanes 70.000 1,141 XXX
872590 10 4 |TMOBILE US ORD.......... C 10/09/2018........ ITG INC 2 1,240.000 | oo 84,903 XXX
87265H 10 9 | TRIPOINTE GROUP ORD 10/09/2018........ ITG INC 600.000 7,200 XXX
87305R 10 9 |TTM TECHNOLOGIES ORD 10/09/2018 ITGINC 370.000 5,361 XXX
87336U 10 5 | TABLEAU SOFTWARE CL A ORD .| 10/09/2018 ITG INC 280.000 28,384 XXX
873379 10 1 | TABULA RASA HEALTHCA ORD 10/09/2018........ ITGINC 70.000 5,336 XXX
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD.......ccovviermriierrierneieieriseienieenes 10/09/2018........ ITG INC 450.000 57,582 XXX
875372 20 3 | TANDEM DIABETES CARE ORD 10/09/2018........ ITG INC 200.000 6,996 XXX
875465 10 6 | TANGER FACTORY REIT ORD 10/09/2018........ ITGINC 360.000 7,862 XXX
876030 10 7 | TAPESTRY ORD............... 10/09/2018........ ITG INC 720.000 34,409 XXX
87612E 10 6 | TARGET ORD.. 10/09/2018........ ITGINC ....1,650.000 141,356 XXX
87612G 10 1 | TARGA RESOURCES ORD.......coctuiviiiciiiieirerisieesesissisesiesessssssessessssesessssssssesssssssssesssessessnsens. | coosssnssessnns 12/12/2018........ VARIOUS.......ooiiiriieceicte s ....2,190.000 108,420 XXX
876664 10 3 | TAUBMAN CNTR REIT ORD 10/09/2018 ITG INC 230.000 12,843 XXX
87724P 10 6 | TAYLOR MORRISON HOME CL A ORD 12/18/2018 ITGINC 470.000 7,915 XXX
878237 10 6 | TECHNOLOGY DATA ORD.....couiiriiiiririiieisisieierisiesisisesessesse s ssesss s esssssssssesssensssssssessens. | oevsssnsenenns 10/09/2018........ ITG INC 150.000 10,722 XXX
87918A 10 5 | TELADOC HEALTH ORD.......cooiiiriiieimrimriaiissiisniessesissesessessssessessssssssssssssessesssesssssssnnss | sosesssesssnnes 10/09/2018........ ITGINC 260.000 18,008 XXX
879360 10 5 |TELEDYNE TECH ORD 10/09/2018........ VARIOUS......ooiiiriieiseicte e 70.000 16,356 XXX
879369 10 6 | TELEFLEX ORD 10/09/2018........ ITG INC 170.000 42,464 XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.......octuiireririiereiisineieresissiessssssesessse e 10/09/2018........ ITGINC 390.000 12,570 XXX
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD.......ccscorirriierrierinieieriseieeiesies 10/09/2018........ ITG INC 180.000 9,106 XXX
88033G 40 7 |TENET HEALTHCARE ORD 10/09/2018........ ITGINC 330.000 9,669 XXX
880345 10 3 | TENNANT ORD ..ottt 10/09/2018........ ITG INC 70.000 5,025 XXX
880349 10 5 | TENNECO CL A ORD.....ooviiiiiiiiiisieissisie sttt sss st sssssssssnessessssssenss. | osssnsssssenns 10/09/2018........ ITG INC 200.000 8,000 XXX
88076W 10 3 | TERADATA ORD ... | 10/09/2018 ITG INC 470.000 16,779 XXX
880770 10 2 | TERADYNE ORD . | 10/09/2018, ITG INC 750.000 25,508 XXX
880779 10 3 |TEREX ORD....coovvvvrrririrns 10/09/2018........ ITGINC 260.000 10,067 XXX
88146M 10 1 |TERRENO REALTY REIT ORD 10/09/2018........ ITG INC 230.000 8,600 XXX
881569 10 7 |TESARO ORD.......... 10/09/2018........ ITG INC 150.000 6,413 XXX
88160R 10 1 [ TESLA ORD.....eiuiiiiiiieiceiesisciseeietesiei ettt nins | eessesensisnenas 10/09/2018........ ITG INC 510.000 134,033 XXX
88162G 10 3 |TETRATECH ORD 10/09/2018........ ITG INC 220.000 15,022 XXX
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD.......cccuiiiriiiireriniiieesiisesesesissiessssssesesse s 10/09/2018........ ITGINC 200.000 16,440 XXX
882508 10 4 | TEXAS INSTRUMENTS ORD.......... 12/18/2018........ VARIOUS......cooiiiriiicienitie it 2 1,536.000 | oo 151,452 XXX
882681 10 9 | TEXAS ROADHOUSE ORD 10/09/2018........ ITG INC 270.000 18,236 XXX
883203 10 1 |TEXTRON ORD........... 10/09/2018 ITG INC ....1,000.000 XXX
88339 10 5 |TRADE DESK CL A ORD 10/09/2018........ ITG INC 130.000 16,761 XXX
885160 10 1 | THOR INDUSTRIES ORD.. 10/09/2018........ ITGINC 200.000 15,852 XXX
88554D 20 5 | 3D SYSTEMS ORD.......couiiiiriiiiriiieiitiesiesiessssisese sttt sssssseniens | sessesinsissnss 10/09/2018........ ITG INC 430.000 7,645 XXX
88579y 10 1 [3MORD 10/09/2018........ ITG INC 760.000 159,927 XXX
886547 10 8 | TIFFANY ORD 10/09/2018........ ITG INC 430.000 52,873 XXX
887389 10 4 [ TIMKEN ORD.....vviiiiiiiieiisieiesie sttt sssssssensnns | oessnsssssenns 10/09/2018........ ITG INC 270.000 12,728 XXX
88870P 10 6 | TIVO ORD 10/09/2018........ ITG INC 480.000 5,928 XXX
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88870R 10 2 | TIVITY HEALTH ORD 10/09/2018........ ITG INC 160.000 5,298 XXX e
889478 10 3 | TOLL BROTHERS ORD.................. 10/09/2018 ITG INC 560.000 17,758 XXX
89055F 10 3 | TOPBUILD ORD 10/09/2018 ITGINC 140.000 7,354 XXX
891092 10 8 [ TORO ORD.....iviiiiieieieieieie ettt | erinninsesenes 10/09/2018........ VARIOUS.......ooiiieirrisene st 415.000 23,507 XXX
891906 10 9 | TOTAL SYSTEM SERVICES ORD.......ccouiiiiiiiiniinsiiesiesiiesiss s sssssssssnees 10/09/2018........ VARIOUS.......cooiriiiisricsssissie s 720.000 67,804 XXX
89214P 10 9 | TOWNE BANK ORD 10/09/2018........ ITGINC 260.000 7,990 XXX
892356 10 6 | TRACTOR SUPPLY ORD 10/09/2018........ ITG INC 490.000 43,635 XXX
893641 10 0 | TRANSDIGM GROUP ORD.......ouuriuimiiriiriisissiisieisnsssssessssssessesssssssssssessassessessssssessssssssasssens. | coevnssssenns 10/09/2018........ ITG INC 190.000 66,732 XXX
89400J 10 7 | TRANSUNION ORD, 10/09/2018........ ITG INC 740.000 53,073 XXX
89469A 10 4 | TREEHOUSE FOODS ORD......ccoiiueiiiiniiiriiireeisisissssesesssssessessssssesssssssssssssssssssessessssssessessne | oerssssessenes 10/09/2018........ ITG INC 220.000 10,122 XXX
89531P 10 5 [ TREX ORD.....oiiiiiiiieiiiciieieieiseie st nssenes | soerinniessenes 10/09/2018 ITGINC 230.000 15,987 XXX
896047 50 3 |TRIBUNE MEDIA CL A ORD. 10/09/2018 ITG INC 350.000 13,398 XXX
896215 20 9 |TRIMAS ORD 10/09/2018........ ITG INC 180.000 5,366 XXX
896239 10 0 | TRIMBLE ORD 10/09/2018........ ITG INC 2.1,000.000 | oo 41,250 XXX
896288 10 7 | TRINET GROUP ORD 10/09/2018........ ITG INC 170.000 9,200 XXX
896522 10 9 | TRINITY INDUSTRIES ORD... 11/01/2018........ ITGINC 580.000 16,328 XXX
896945 20 1 |TRIPADVISOR ORD 10/09/2018........ ITG INC 420.000 20,080 XXX
898402 10 2 | TRUSTMARK ORD 10/09/2018........ ITGINC 270.000 9,261 XXX
899896 10 4 | TUPPERWARE BRANDS ORD.......cooviiuiiirireriiierisiesesissisesssssssesessesssssssesessessssesesssssssssessensens | oersesenseneres 10/09/2018........ ITG INC 200.000 6,220 XXX
90130A 10 1 | TWENTY FIRST CENTURY FOX CL A ORD......cccovtiiririiireriiiieisierissiesssissesesiesssssseens s 10/09/2018 ITG INC 10e3,670.000 | covoveie s 167,022 XXX
90130A 20 0 | TWENTY FIRST CENTURY FOX CL B ORD. 10/09/2018 ITGINC ....1,970.000 89,182 XXX
90138F 10 2 | TWILIO CL AORD 10/09/2018........ ITG INC 280.000 20,815 XXX
90184L 10 2 |TWITTER ORD... 10/09/2018........ ITGINC ....2,860.000 83,741 XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD........cccovurrerriiirirenirereeineirerierinsenes 10/09/2018........ VARIOUS......ooiiiriieiseicte e 940.000 13,956 XXX
902104 10 8 |IIVIORD... 10/09/2018........ ITG INC 240.000 9,413 XXX
90214J 10 1 10/09/2018........ ITGINC 220.000 15,404 XXX
902252 10 5 |TYLER TECHNOLOGIES ORD 10/09/2018........ ITG INC 130.000 28,578 XXX
902494 10 3 | TYSON FOODS CL A ORD 10/09/2018........ ITGINC 750.000 47,130 XXX
902653 10 4 |UDRREIT ORD 10/09/2018........ VARIOUS.......oiiiiriiesrice e 2. 1,050.000 | oo 41,228 XXX
902681 10 5 |UGI ORD 10/09/2018........ ITG INC 675.000 33,149 XXX
902788 10 8 |UMB FINANCIAL ORD 10/09/2018 ITG INC 180.000 13,045 XXX
902973 30 4 |US BANCORP ORD 12/18/2018 ITG INC ....1,715.000 82,661 XXX
90328M 10 7 |USANA HEALTH SCIENCES ORD .... | 10/09/2018........ ITGINC 50.000 5,493 XXX
903293 40 5 |USGORD .... | 10/09/2018........ ITG INC 320.000 13,718 XXX
90337L 10 8 |US PHYSICAL THERAPY ORD .| 10/09/2018........ ITG INC 50.000 5,678 XXX
90346E 10 3 |US SILICAHOLDINGS ORD 10/09/2018........ ITGINC 310.000 6,367 XXX
90347A 10 0 [UBIQUITI NETWORKS ORD.......c.ctuirimiimiriiiinieissiresieiisisessssssesssssesessssiessessssssessssssssesssssssssssns | oersssscssenes 10/09/2018........ ITG INC 70.000 6,147 XXX
90384S 30 3 |ULTABEAUTY ORD 10/09/2018........ ITGINC 200.000 55,138 XXX
90385D 10 7 | ULTIMATE SOFTWARE GROUP ORD.......cccocuirimiirirrierinieieienseeriennnees 10/09/2018........ ITG INC 120.000 35,314 XXX
904000 10 8 | ULTRAGENYX PHARMACEUTICAL ORD.......ccvviivuiriirerisisiresieissssiesssisesssssesessesssssssesessenes 10/09/2018........ ITG INC 180.000 12,803 XXX
904214 10 3 |UMPQUA HOLDINGS ORD. 10/09/2018 ITG INC 880.000 18,348 XXX
904311 10 7 |UNDER ARMOUR CL A ORD.....ccotiuiimiiriiiiiiiesisiessssiesssissss s sssisessssssssssssessessssssessssssssssssens. | oevnssnssnenns 10/09/2018........ ITG INC 750.000 14,558 XXX
904311 20 6 |UNDER ARMOUR CL C ORD.... 10/09/2018........ ITGINC 760.000 13,475 XXX
904708 10 4 |UNIFIRST ORD 10/09/2018........ ITG INC 60.000 10,007 XXX
90539J 10 9 | UNION BANKSHARES ORD........cooiiuiiiiiriiriiieierisisessesssissssssssssssessessssssessessssssssssssessssssessessns | coesnsssssenss 10/09/2018........ ITG INC 260.000 10,135 XXX
909218 10 9 |UNIT ORD 10/09/2018........ ITG INC 210.000 5,708 XXX
90984P 30 3 [UNITED COMMUNITY BANKS ORD.......ccetiiurieneirimiieisneiessssssesesssssessssssssssassessessssssessesssnsses | coersanssesenes 10/09/2018........ ITG INC 310.000 8,572 XXX
909907 10 7 |UNITED BANKSHARES ORD 10/09/2018........ ITG INC 400.000 14,440 XXX
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910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD.......ccccomririermerrreinnnierserinenes 02/05/2018........ DEUTSCHE BANK SECURITIES, INC 201,522,000 [ oo 98,867 XXX e
911163 10 3 |UNITED NATURAL FOODS ORD 10/09/2018 ITGINC 200.000 5,786 XXX
911312 10 6 |UNITED PARCEL SERVICE CL B ORD 10/09/2018 ITG INC 560.000 66,041 XXX
911363 10 9 |UNITED RENTAL ORD ..ottt sesssssssessssssssenss. | oevonssssnenes 10/09/2018........ ITGINC 290.000 44,298 XXX
912008 10 9 {US FOODS ORD.......ocvuiiriiiiirieiiiscisieie sttt sssensens | evesssssnenes 10/09/2018........ ITG INC 870.000 25,691 XXX
912909 10 8 |US STEEL ORD 10/09/2018........ ITGINC 710.000 20,753 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD 11/26/2018........ UNKNOWN......ocorieiaircniicienisieenee e nienees 211.266 27,038 XXX
91307C 10 2 | UNITED THERAPEUTICS ORD 10/09/2018........ ITG INC 170.000 21,281 XXX
91324P 10 2 [UNITEDHEALTH GRP ORD.......cotiiriiiciiiierierienieniesiseisesseeseesesssessesssssessesssesesssssssssesssesssssenens | oevsessessenes 10/09/2018........ ITG INC 530.000 143,164 XXX
91325V 10 8 |UNITI GROUP ORD 10/09/2018........ ITG INC 660.000 12,837 XXX
91336L 10 7 [UNIVAR ORD....tviiiiiiiiieiiieeeie ittt sssssenssensnns | oeransssssenes 10/09/2018 ITGINC 460.000 13,552 XXX
913456 10 9 |UNIVERSAL ORD....... 10/09/2018 ITG INC 90.000 5,963 XXX
91347P 10 5 [UNIVERSAL DISPLAY ORD.......coeiuiiiiirriiireeiiseisinisisssssssessessssesessssssssssssssssssasssessessssssessesssnsses | coersenssssenes 10/09/2018........ ITG INC 170.000 19,778 XXX
913543 10 4 |UNIVERSAL FOREST PRODUCTS ORD. 10/09/2018........ ITGINC 240.000 8,237 XXX
91359V 10 7 |UNIVERSAL INSURANCE HOLDINGS ORD........c.coouiviiiiiririirsimeierisissesssissiessssssesssssesesssns 10/09/2018........ ITG INC 120.000 5,813 XXX
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.........ccoiiiiiiiiiieeieineiseerssisseses e sssiessessssssneenes 10/09/2018........ VARIOUS.......oiiiieisrieeresss e 285.000 34,538 XXX
91529y 10 6 |UNUM ORD 10/09/2018........ ITG INC 830.000 33,051 XXX
917047 10 2 |URBAN OUTFITTERS ORD 10/09/2018........ ITGINC 290.000 11,568 XXX
91704F 10 4 |URBAN EDGE PROPERTIES ORD.........comiiieimiieirrieresiseiesissisesesisessisessesssssseneenes 10/09/2018........ ITG INC 430.000 9,198 XXX
91732 10 2 |USECOLOGY ORD......cocviiiiiniiiiiiriiiniisiissiiesiesissessissssisssesssssesssssessians 10/09/2018 ITGINC 80.000 5,491 XXX
91879Q 10 9 |VAIL RESORTS ORD 10/09/2018 ITGINC 130.000 31,892 XXX
91913y 10 0 |VALERO ENERGY ORD 10/09/2018........ ITG INC 2 1,640.000 | oo 189,699 XXX
919794 10 7 | VALLEY NATIONAL ORD......ccoirimuiiriiirirniriatiisisissiessssessssssssssssessesssssssssssssssesssessssssssnens | oesssessnesens 10/09/2018........ ITGINC 2.1,290.000 | oo 14,693 XXX
920253 10 1 |VALMONT INDS ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......coevrireriiitirerireriseiseeesissiessesessesesessesisesessensees 65.000 9,896 XXX
92047W 10 1 | VALVOLINE ORD 10/09/2018........ VARIOUS......cooiitiiriieisieesissss st 770.000 15,770 XXX
921659 10 8 | VANDA PHARMACEUTICALS ORD 12/18/2018........ ITGINC 200.000 5,032 XXX
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD 10/09/2018........ ITG INC 60.000 6,475 XXX
922280 10 2 | VARONIS SYSTEMS ORD 10/09/2018........ ITGINC 110.000 6,987 XXX
92240M 10 8 |VECTOR GROUP ORD 10/09/2018........ ITG INC 410.000 5437 XXX
922475 10 8 |VEEVA SYSTEMS CL A ORD 10/09/2018........ ITG INC 480.000 45,274 XXX
92276F 10 0 |VENTASREIT ORD................ 10/09/2018........ VARIOUS.......ooiieiieiices e 1,435,000 | oo 78,331 XXX
92339y 10 0 |VEREIT ORD 10/09/2018 ITGINC ....3,920.000 28,420 XXX
92343E 10 2 [VERISIGN ORD....couuiiriirmiiuiieiiiesie sttt 10/09/2018........ ITGINC 420.000 62,173 XXX
92343V 10 4 | VERIZON COMMUNICATIONS ORD 10/09/2018........ ITG INC e 1,490.000 | oo 411,950 XXX
92343X 10 0 |VERINT SYSTEMS ORD 10/09/2018........ ITG INC 250.000 11,705 XXX
92532F 10 0 |VERTEX PHARMACEUTICALS ORD 10/09/2018........ ITG INC 1,030.000 | oo 191,240 XXX
92532W 10 3 | VERSUM MATERIALS ORD 10/09/2018........ ITG INC 430.000 14,332 XXX
92552V 10 0 [VIASAT ORD.....oiiiiiiiiiieiiiiceiitesisse s ess st | sesisniessenes 10/09/2018........ ITGINC 220.000 13,825 XXX
92553P 20 1 |VIACOM CLB ORD........... 10/09/2018........ ITG INC 2 1,420.000 | oo 46,619 XXX
925550 10 5 | VIAVI SOLUTIONS ORD 10/09/2018........ ITG INC 910.000 10,984 XXX
925652 10 9 |VICIPPTYS ORD 10/09/2018 ITG INC ....1,490.000 32,050 XXX
92826C 83 9 |VISACLAORD.......... 10/09/2018........ VARIOUS.......cooiiiciiniiisisississiesi s 975.000 135,109 XXX
92827P 10 2 |VIRTUSA ORD 10/09/2018........ ITGINC 110.000 5,792 XXX
928298 10 8 | VISHAY INTERTECH ORD.........couiiiiiciiiniierinsieeesissiesisiesssie s sssssesiesessssseessessssssenes. | oevessencenenes 10/09/2018........ ITG INC 530.000 9,991 XXX
928390 20 6 |VISTEON ORD 10/09/2018........ ITG INC 110.000 9,495 XXX
92840M 10 2 |VISTRA ENERGY ORD 10/09/2018........ ITG INC 2 1,650.000 | oo 41,778 XXX
928563 40 2 |VMWARE CL A ORD 10/09/2018........ ITG INC 120.000 17,864 XXX e
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92886T 20 1 | VONAGE HOLDINGS ORD.......ccriireimiiiererisiiensisisssssssessssssssessssssessesssssssssssssssssssessessasssessossns | coersesssssenes 10/09/2018........ ITG INC 880.000 12,267 XXX e
929042 10 9 | VORNADO REALTY REIT ORD......couiiriiiirirriiieiiseiesesissisesssesssssessesssssssesessessssesesssessssssssensnns | oevossenessenes 10/09/2018........ VARIOUS.......ooiiieiiieieiree e 690.000 49,497 XXX
929089 10 0 |VOYAFINANCIAL ORD 10/09/2018 ITG INC 640.000 33,062 XXX
929160 10 9 | VULCAN MATERIALS ORD.......ccccoruvrrrrirrriernnirnines 10/09/2018........ ITGINC 460.000 50,214 XXX
929236 10 7 |WD-40 ORD............. 10/09/2018........ ITGINC 50.000 8,100 XXX
92927K 10 2 | WABCO HOLDINGS ORD .|C 10/09/2018........ ITGINC 210.000 24,154 XXX
929328 10 2 |WSFSFINANCIAL ORD.... 10/09/2018........ ITG INC 120.000 5,770 XXX
92936U 10 9 |W P CAREY REIT ORD 10/09/2018........ VARIOUS.......ooviiiiiieinee e ensssenes 380.000 24,931 XXX
92939U 10 6 |WEC ENERGY GROUP ORD 10/09/2018........ ITG INC 530.000 36,607 XXX
929740 10 8 |WABTEC ORD........ 10/09/2018........ ITG INC 330.000 33,759 XXX
930059 10 0 | WADDELL REED FINANCIAL CL A ORD 10/09/2018 ITGINC 310.000 6,501 XXX
930427 10 9 | WAGEWORKS ORD .| 10/09/2018 ITG INC 150.000 6,143 XXX
931142 10 3 |WALMART ORD.......ccovvvervrrrrrnes 10/09/2018........ ITG INC 350.000 33,982 XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD........ccsiieirireriiieierisiesisieesssiesessseese s essesssnesenes 12/18/2018........ ITG INC 2,110.000 | oo 156,240 XXX
93148P 10 2 | WALKER & DUNLOP ORD...... 10/09/2018........ ITG INC 110.000 5,448 XXX
938824 10 9 | WASHINGTON FEDERAL ORD.......cooiiiuiiiriiiiiiinsieiesissiesisessissssesssssseesssssssesesssssssssssessnns | oevonsensenenes 10/09/2018........ ITGINC 330.000 10,520 XXX
93964W 10 8 | WASHINGTON PRIME GROUP ORD 10/09/2018........ ITG INC 750.000 5,085 XXX
939653 10 1 |WASHINGTON REIT ORD 10/09/2018........ ITGINC 310.000 9,126 XXX
941848 10 3 |WATERS ORD........ 06/22/2018........ MERRILL LYNCH PIERCE FENNER........coiiiriiiiniesteei e 45.000 8,724 XXX
942749 10 2 |WATTS INDUSTRIES CL A ORD......oiiiiiriiiiiiisissinsisssssiesesissiessesssssessssesssssessessssssessenns | oevnssnssnenss 10/09/2018 ITG INC 110.000 8,526 XXX
94419L 10 1 |WAYFAIR CLA ORD 10/09/2018 ITGINC 230.000 29,376 XXX
947890 10 9 | WEBSTER FINANCIAL ORD 10/09/2018........ ITG INC 360.000 22,406 XXX
948626 10 6 |WEIGHT WATCHERS INTERNATIONAL ORD.......cvvuiiiirinriiieienirrieeriesiienienes 10/09/2018........ ITGINC 150.000 9,825 XXX
948741 10 3 |WEINGARTEN RLTY REIT ORD 10/09/2018........ VARIOUS......c.ooiiieiiicriee et sienees 475.000 13,810 XXX
949090 10 4 [WELBILT ORD....ootiuiiiiiiieisieieieee st sssassenesssssne | oerssssssnenss 10/09/2018........ ITG INC 520.000 9,849 XXX
94946T 10 6 | WELLCARE HEALTH ORD.....coviiiiiiernrirereeieieeeeisesenesseesesissesessenees 10/09/2018........ ITGINC 200.000 62,238 XXX
949746 10 1 |WELLS FARGO ORD 10/09/2018........ ITG INC 11,810.000 632,307 XXX
95040Q 10 4 |WELLTOWER ORD.. 10/09/2018........ VARIOUS......coomriiieiiieeierise e ssissi e 2 1,500.000 | oo 94,849 XXX
95058W 10 0 |WENDYS ORD........... 10/09/2018........ ITG INC 760.000 13,277 XXX
950755 10 8 |WERNER ENTERPRISES ORD......ccoouiiiiriririiisinsieiesissiessssssissssessssssssessessssssesssssssssssessens | cossnsssenenns 10/09/2018........ ITG INC 190.000 6,473 XXX
950810 10 1 |WESBANCO ORD 10/09/2018 ITGINC 210.000 9,106 XXX
95082P 10 5 |WESCO INTL ORD 10/09/2018 ITG INC 180.000 10,422 XXX
955306 10 5 |WEST PHARM SVC ORD 10/09/2018........ VARIOUS......coomritiieiiieierisis e ssiesiesisses s 295.000 30,432 XXX
957090 10 3 | WESTAMERICA BANCORPORATION ORD.......covvuiirriirriinnierinnieeiesecesenenenes 10/09/2018........ ITG INC 100.000 6,101 XXX
957638 10 9 |WESTERN ALLIANCE ORD........... 10/09/2018........ ITG INC 390.000 22,417 XXX
958102 10 5 |WESTERN DIGITAL ORD......couiiiiiiiiieiereiseie it ssesensenes 10/09/2018........ ITG INC ....1,210.000 65,860 XXX
958254 10 4 |WESTERN GAS PARTNERS UNT 12/12/2018........ RBC CAPITAL MARKETS......coutiiiiiiiieriei ettt 28,400.000 | cooovererriis 290,753 XXX
959802 10 9 |WESTERN UNION ORD... 10/09/2018........ VARIOUS.......ooiiiiciee e ....1,800.000 32,934 XXX
960413 10 2 | WESTLAKE CHEM ORD, 10/09/2018........ ITG INC 140.000 11,288 XXX
96145D 10 5 |WESTROCK ORD 10/09/2018........ ITG INC 201,020.000 [ .o 46,165 XXX
96208T 10 4 |WEXORD .| 10/09/2018 ITG INC 160.000 30,090 XXX
962166 10 4 |WEYERHAEUSER REIT 10/09/2018........ ITG INC 10:3,060.000 | oo 93,452 XXX
963320 10 6 |WHIRLPOOL ORD.........ccccoevuurene 10/09/2018........ ITGINC 250.000 26,578 XXX
966387 40 9 |WHITING PETROLEUM ORD 10/09/2018........ ITG INC 370.000 16,835 XXX
968223 20 6 |JOHN WILEY SONS CL A ORD 06/22/2018........ CITIGROUP GLOBAL MARKETS INC.......couiviiireirririrneiersiseiesssisssssesssssessesssssessensanes 150.000 9,638 XXX
969457 10 0 |WILLIAMS ORD........... 12/12/2018........ VARIOUS......c.ooiiieiicirie e sienees 51,380.000 | .oovvrrererenirereireierieeis 1,439,956 XXX
969904 10 1 |WILLIAMS SONOMA ORD 10/09/2018........ ITG INC 330.000 20,318 XXX
974155 10 3 [WINGSTOP ORD.....couiiriiirieiiieiseieieisssiesssesssis s esssss st sesssss s ssessesssessssensss | oevsssseenenes 10/09/2018........ ITG INC 110.000 7,664 XXX
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97650W 10 8 | WINTRUST FINANCIAL ORD 10/09/2018........ VARIOUS......ooviriiiiieisisissi st 225.000 19,692 XXX e
978097 10 3 | WOLVERINE WORLD WIDE ORD 10/09/2018 ITGINC 370.000 13,409 XXX
980745 10 3 | WOODWARD ORD 10/09/2018 ITG INC 210.000 16,267 XXX
98138H 10 1 |WORKDAY CL AORD 10/09/2018........ ITGINC 580.000 76,374 XXX
981475 10 6 |WORLD FUEL SERVICES ORD 10/09/2018........ ITG INC 260.000 7,280 XXX
98156Q 10 8 | WORLD WRESTLING ENTERTAINM CL A ORD 10/09/2018........ ITGINC 170.000 14,790 XXX
981811 10 2 |WORTHINGTON INDS ORD. 10/09/2018........ ITG INC 160.000 6,942 XXX
98212B 10 3 |WPXENERGY ORD 10/09/2018........ ITG INC ....1,600.000 32,400 XXX
98310W 10 8 | WYNDHAM DESTINATIONS ORD.......coierireriimriinniererisseresississesesssesssssesssessssssseessssssssessessnssns | sessessssensnn 10/09/2018........ ITGINC 390.000 15,284 XXX
98311A 10 5 | WYNDHAM HOTELS RESORTS ORD.. 10/09/2018........ ITG INC 390.000 20,580 XXX
983134 10 7 |WYNN RESORTS ORD 10/09/2018 ITGINC 410.000 48,778 XXX
983793 10 0 |XPO LOGISTICS ORD 10/09/2018 ITG INC 500.000 54,025 XXX
98389B 10 0 |XCEL ENERGY ORD 10/09/2018........ VARIOUS......coovitiiiieinieesi st 710.000 34,424 XXX
983919 10 1 | XILINX ORD...... 10/09/2018........ ITG INC 430.000 33,394 XXX
984017 10 3 | XENIA HOTELS AND RESORTS REIT ORD 10/09/2018........ ITG INC 450.000 10,467 XXX
98401F 10 5 | XENCOR ORD 10/09/2018........ ITGINC 180.000 6,179 XXX
984121 B0 8 | XEROX ORD.....cvuuiiiiriiuiriiieiiti ettt sisnisenes | sessesinsinsenn 10/09/2018........ ITG INC 900.000 23,598 XXX
98419M 10 0 | XYLEM ORD....tviuiieaiiiieiiiei ettt 10/09/2018........ VARIOUS.......coomritiiinriiesiesssessrisssiesi e sienes 720.000 53,959 XXX
985817 10 5 |YELP ORD, 10/09/2018........ ITG INC 320.000 14,285 XXX
98585N 10 6 | YEXT ORD........ 10/09/2018 ITGINC 320.000 6,419 XXX
988498 10 1 |YUM BRANDS ORD .| 10/09/2018 VARIOUS 410.000 34,957 XXX
98850P 10 9 | YUM CHINA ORD 10/09/2018........ ITG INC 1,120,000 | e 37,498 XXX
98919V 10 5 |ZAYO GROUP HOLDINGS ORD 10/09/2018........ ITGINC 690.000 22,660 XXX
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.........cevreierriireeinrirerieriesiseeesissesensenees 10/09/2018........ ITG INC 210.000 33,052 XXX
98936J 10 1 [ ZENDESK ORD.....cuiiiiiiiiiciieiies sttt | oerssssssnenss 10/09/2018........ ITG INC 420.000 26,586 XXX
98954M 10 1 |ZILLOW GROUP CL A ORD 10/09/2018........ ITGINC 220.000 8,690 XXX
98954M 20 0 |ZILLOW GROUP CL C ORD .... | 10/09/2018........ ITG INC 490.000 19,335 XXX
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD .| 10/09/2018........ ITGINC 820.000 104,074 XXX
989701 10 7 |ZIONS BANCORPORATION ORD 10/09/2018........ ITG INC 770.000 39,794 XXX
98978L 20 4 |ZOGENIX ORD 10/09/2018........ ITG INC 160.000 6,554 XXX
98978V 10 3 |ZOETIS CL A ORD 10/09/2018........ VARIOUS.......ooiieiieiices e ....1,005.000 XXX
98986T 10 8 [ZYNGACLAORD........ 10/09/2018 ITG INC ....3,090.000 XXX
G0084W 10 1 |ADIENT ORD D 10/09/2018........ ITGINC 370.000 12,358 XXX
GO1767 10 5 | ALKERMES ORD.....couciuiiiiiiiiiiiiniiciisiese et [ 10/09/2018........ ITG INC 620.000 26,790 XXX
G0176J 10 9 | ALLEGION ORD .|C 10/09/2018........ ITG INC 380.000 33,299 XXX
G0177J 10 8 |ALLERGAN ORD C 10/09/2018........ ITG INC 21,260.000 | oo 242,134 XXX
G02602 10 3 |AMDOCS ORD......... 10/09/2018........ ITGINC 390.000 24,570 XXX
G0408V 10 2 |AONCLAORD C 12/18/2018........ VARIOUS 420.000 60,377 XXX
GO0450A 10 5 | ARCH CAPITAL GROUP ORD........cuuiiiiimiiiiriiieiesisesiesiseesesisssesse e ssensssssssessesesssns [ 10/09/2018........ VARIOUS 21,325,000 | oo 43,471 XXX
G0464B 10 7 | ARGO GROUP INTERNATIONAL HLDGS ORD.......ccovvvrireireriiieererisiseseisessnsens C. 10/09/2018........ ITG INC 130.000 8,200 XXX
G05384 10 5 | ASPEN INSURANCE HOLDINGS ORD........cccocniurereniireririrnes C 10/09/2018 ITGINC 230.000 9,646 XXX
G0551A 10 3 | ARRIS INTERNATIONAL ORD 10/09/2018........ ITG INC 680.000 16,415 XXX
GO0585R 10 6 | ASSURED GUARANTY ORD C 10/09/2018........ ITGINC 430.000 18,374 XXX
G06242 10 4 | ATLASSIAN CL A ORD......oovuiiuriiiirerieiitiretiesiseesisese st [ DI 10/09/2018........ ITG INC 370.000 30,081 XXX
G0684D 10 7 |ATHENE HOLDING CL A ORD [0 10/09/2018........ ITG INC 640.000 33,184 XXX
GO0772R 20 8 |BANK NT BUTTERFIELD AND SON ORD D 10/09/2018........ ITG INC 210.000 11,080 XXX
G1151C 10 1 [ACCENTURE CL A ORD....c.otuuiiiiiiiriiiiissisieisisessssiessessssissss s ss s ess s st ssasssensnssans [ 10/09/2018........ ITG INC 210.000 35,450 XXX
G1154H 10 7 |BELMOND CLA ORD...... C 10/09/2018........ ITGINC 360.000 6,408 XXX
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G16962 10 5 |BUNGE ORD 10/09/2018........ ITG INC 560.000 39,155 XXX e
G1991C 10 5 |[CARDTRONICS CL AORD 10/09/2018 ITG INC 150.000 5,132 XXX
G29183 10 3 |EATON ORD.. . C. 12/18/2018 ITG INC ....1,160.000 89,560 XXX
G30401 10 6 |ENDO INTERNATIONAL ORD.. C 10/09/2018........ ITGINC 900.000 15,849 XXX
G3075P 10 1 |ENSTAR GROUP ORD.......cotuiiiuiiuiiiiieiiiieeiesiisesss ettt [ 10/09/2018........ ITG INC 40.000 8,200 XXX
G3198U 10 2 |ESSENT GROUP ORD.......... C 10/09/2018........ ITGINC 380.000 15,918 XXX
G3223R 10 8 |EVEREST RE GROUP ORD C 01/30/2018........ ITG INC 135.000 30,663 XXX
G3323L 10 0 |FABRINET ORD D 10/09/2018........ ITG INC 140.000 6,170 XXX
G3402M 10 2 |FGL ORD D 10/09/2018........ ITGINC 570.000 5,107 XXX
G4388N 10 6 [HELEN OF TROY ORD 10/09/2018........ ITG INC 100.000 12,428 XXX
G4412G 10 1 |HERBALIFE NUTRITION ORD 10/09/2018 ITGINC 430.000 22,425 XXX
G4617B 10 5 |HORIZON PHARMA ORD D 10/09/2018 ITG INC 660.000 12,349 XXX
G47567 10 5 |IHS MARKIT ORD....... D 10/09/2018........ ITG INC 20 1,540.000 [ oo 81,820 XXX
G4863A 10 8 | INTERNATIONAL GAME TECHNOLOGY ORD. C 10/09/2018........ ITG INC 390.000 6,899 XXX
(G48833 10 0 | WEATHERFORD INTL ORD [ 10/09/2018........ ITG INC 20,020.000 | oo 11,417 XXX
G491BT 10 8 [INVESCO ORD............ 10/09/2018........ ITGINC ....1,640.000 35,768 XXX
G50871 10 5 | JAZZ PHARMACEUTICALS ORD.........couiirriiinieirirerissieese it sisssssee s nes C 10/09/2018........ ITG INC 230.000 38,173 XXX
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD D 10/09/2018........ ITGINC 002,280.000 | oo 79,846 XXX
G5315B 10 7 |KOSMOS ENERGY ORD [ 10/09/2018........ ITG INC 960.000 8,880 XXX
G5494) 10 3 |LINDE ORD [ D 12/18/2018........ VARIOUS.......ooviiiieiieisee e snnes 1,455,000 | covver s 171,898 XXX
G5509L 10 1 |LIVANOVA ORD D 10/09/2018 ITGINC 190.000 22,317 XXX
G5785G 10 7 |MALLINCKRODT ORD.................. C 10/09/2018........ ITG INC 330.000 8,686 XXX
G5876H 10 5 | MARVELL TECHNOLOGY GROUP ORD........coouiimeimiieiiierirsssesisssesesessssessesesssssssseesesssenes [ 10/09/2018........ ITGINC 000:2,200.000 | oo 40,656 XXX
G60754 10 1 |MICHAEL KORS HOLDINGS ORD [ 10/09/2018........ ITG INC 560.000 37,548 XXX
G6095L 10 9 | APTIV ORD D 10/09/2018........ ITG INC 930.000 71,210 XXX
G6359F 10 3 |NABORS INDUSTRIES ORD C 10/09/2018........ ITGINC ....1,390.000 9,105 XXX
G6518L 10 8 | NIELSEN HOLDINGS ORD C 10/09/2018........ ITG INC 2 1,440.000 | oo 38,736 XXX
665431 10 1 [ NOBLE ORD......oouiiimiimiinieiiesiieeisesis sttt (SR 10/09/2018........ ITGINC 990.000 7,128 XXX
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.......cccovuirrriiireriniiierniirerseiseisesessisessessessessseseesses 10/09/2018........ ITG INC 810.000 43,724 XXX
G6674U 10 8 | NOVOCURE ORD D 10/09/2018........ ITG INC 290.000 13,859 XXX
G6700G 10 7 | NVENT ELECTRIC PLC.......ooiiiiieiiciseieieiseiese st [ 10/09/2018 ITG INC 650.000 17,316 XXX
G7496G 10 3 | RENAISSANCERE ORD C. 06/22/2018. CITIGROUP GLOBAL MARKETS INC......ccocviviirreriiines 135.000 16,554 XXX
G7665A 10 1 |ROWAN COMPANIES CL A ORD 10/09/2018........ ITGINC 510.000 10,562 XXX
G7S00T 10 4 |PENTAIR ORD C 10/09/2018........ VARIOUS.......ooiiiriiiciriee s 635.000 26,590 XXX
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD.........cceriiiririerirnierisnssnseesessssesessensanes D 10/09/2018........ ITG INC 670.000 30,626 XXX
G81276 10 0 | SIGNET JEWELERS ORD C 10/09/2018........ ITG INC 230.000 14,115 XXX
G84720 10 4 |STERIS ORD......cccovvrvnriinrianes D 10/09/2018........ ITGINC 130.000 14,004 XXX
G8807B 10 6 | THERAVANCE BIOPHARMA ORD C 10/09/2018........ ITGINC 170.000 5,306 XXX
G9001E 12 8 |LIBERTY LATIN AMERICA CL C ORD 10/09/2018........ ITG INC 450.000 9,545 XXX
G9019D 10 4 | TRAVELPORT WORLDWIDE ORD C. 10/09/2018........ ITG INC 500.000 7,815 XXX
G9078F 10 7 | TRITON INTERNATIONAL ORD D 10/09/2018 ITGINC 210.000 6,718 XXX
GI456A 10 0 | GOLAR LNG ORD......couiimiiriiiiciseiiiesisieis sttt [ 10/09/2018........ ITG INC 380.000 10,271 XXX
G96629 10 3 | WILLIS TOWERS WATSON ORD, D 10/09/2018........ VARIOUS.......ooiiiiiiiie s 610.000 90,569 XXX
G97822 10 3 |PERRIGO ORD.......cooiieiiririeiiitirinsieiissie s C 10/09/2018........ ITG INC 510.000 36,465 XXX
H1467J 10 4 |CHUBB ORD D 12/18/2018........ VARIOUS.......ooviiiiiiieinee e essnsnes 2 1,480.000 | oo 198,055 XXX
H2906T 10 9 |GARMIN ORD......ccccovrervrrranes C 10/09/2018........ ITG INC 440.000 29,586 XXX
HB8817H 10 0 | TRANSOCEAN ORD........cceiiiiiiriieiiiissiesssieisesssissssss s sessess st ss s ssessesssssssnsseses C. 12/06/2018........ VARIOUS.......ooviiiiiiisinne e essssnes 102,088.688 | ..o 27,509 XXX e
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
L5140P 10 1 |INTELSAT ORD C. 10/09/2018........ ITG INC 180.000 5,845 XXX e
L9340P 10 1 | TRINSEO ORD 10/09/2018 ITGINC 170.000 12,947 XXX
N20146 10 1 |CIMPRESS ORD 10/09/2018 ITG INC 80.000 9,704 XXX
N53745 10 0 [LYONDELLBASELL INDUSTRIES CL A ORD 10/09/2018........ ITG INC 660.000 65,815 XXX
N59465 10 9 [MYLAN ORD.......ccoooovmirimirrcriririnieas 10/09/2018........ ITG INC ..2,070.000 71,663 XXX
N6596X 10 9 | NXP SEMICONDUCTORS ORD C 10/09/2018........ ITGINC ..1,390.000 112,576 XXX
N72482 12 3 |QIAGEN N.V D 10/09/2018........ ITG INC 890.000 31,666 XXX
N96617 11 8 | WRIGHT MEDICAL GROUP ORD C. 10/09/2018........ ITG INC 490.000 13,328 XXX
P31076 10 5 |COPA HOLDINGS CL A ORD C 10/09/2018........ ITGINC 120.000 10,043 XXX
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD............... 10/09/2018........ ITG INC 470.000 57,857 XXX
9099999. Total - Common Stocks - INAUSEIAl ANA MISCEIANEOUS. ...ttt ess st se feseesees e e et eeEehseeE et o8 f o8 eE 840880 eEE 880880 EeE 084800880 E 08808 E 0 HEE 0 E b e E e E 0L o000 E e b ee feebee st b ettt ensnt e | ensessnnssnssnnssnsensensnesneoe 68,622,733 XXX
Common Stocks - Parent, iaries and Affiliates
62006@ 10 2 | MOTORISTS SERVICE CORPORATION........cciirriririnisersnserssnssssensssesssaneanes | 12/31/2018........ |VARIOU'§ ................................ | ......71,500,000 XXX
9199999. Total - Common Stocks - Parent, SUbSIdIares aNd AffIIBEES..........iw it se | eesee s ee s ......71,500,000 XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV. | 11/20/2018........ |Not Available | .. 27,756.972 888,778 XXX
9299999. Total - COMMON SOCKS = MUIUAI FUNGS. ...ttt ff 8 b L8Rt 888,778 XXX
9799997, Total - COMMON SHOCKS = PA 3.tttk E 01 €H4 08 LR L E L E R R E 0L E L E L EfEE £ EEE L EEEEEE L E LR E Lo E L E L E 0oL R0 EE LR bRk ek b e bbbt ettt e | etbens st 77,011,511 XXX
9799998. Total - CommOon StoCkS = SUMMAY HEM FIOM PAM 5.ttt ettt ettt ses s ems et snie | efetseesesseseeseeseeeeseeseeeeseseeseeseEeeEoeseeeeseEeEfeEseEaeEoe8eEseEseEee8eEeEaeEee8eE8eE et eE 8oL Ao EaeE o 28 e L8 oA 2 e 4L EoE 1o EeEoeEeE8£E2EeLEeE 1o e eE oot ee8eEeEaeEeeteEeEseteesesine | Seseiessesssssssastessnsstassessesnsansensesnssnsans | fessessessesnsansessessnssnsansense 10,064,937 XXX
9799999, TOtAl = COMMON SHOCKS. ...ttt ertsetetett sttt ettt ee s se st ees 8884810808488 8884848808080 8 88408 seEe LE1eE1oeE oL oL 1oL L oL 8 4LE e £EE oL L1 o084 E 8 L8 8L 848010k 40 808 eE 84 L8 0L b4 £E 808 oLE 1oL E e E L8 4L £E 8 b L8014 E 148 E L0888 E 81 E 08 e b 00 oLk eE oL b oo e e sttt en sttt n st | enbebsnnssesensnsen st nesns 87,076,448 XXX
9899999. Total - Preferred and Common Stocks .87,076,448 XXX
9999999. Total - Bonds, Preferred and Common Stocks 351,017,781 XXX
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M 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 | inB./A.C.V. | Changein | 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
36179T 7K 5 | G2 MA5398 - RMBS.... . [12/31/2018. | VARIOUS........ooovvvvineenvisssevvsissnsesiens | 29,816 | ............ 29,816 | ............ 30,498 | ..ovvvereeerieei (683) (683) 29,816 08/20/2048.
36202F E5 1 |G2004656 - RMBS .| 12/01/2018. | VARIOUS N — 1212747 | ... 1,196,811 | ....... 1,240,943 | coooooo.. 1,243,029 | oo | e, (2,881) (2,881) | covvvvereeeeeeeeeees | e 1,240,147 03/20/2040.
3620AD NY 4 |GN 726807 - RMBS .| 12/01/2018. | Paydown... N 7,738 | oo, 7,738 | oo 7,926 7,970 (229) (229) 7,738 09/15/2039.
3620C5 YY 7 |GN 749627 - RMBS .. [12/01/2018. | VARIOUS.........oovvvvvsnnnerisssnrniissnsnnnss | L 1887222 | 1,866,499 | ....... 1,947,575 .1,966,872 (2,956) (2,956) [ .ovonreeererireis | e 1,963,916 11/15/2040.
3620C6 EG 6 [GN749935-RMBS........ccccooovviierriran .. [ 12/01/2018. | Paydown.........cocvvvvvescrvvessnsnsssssssniiiens | 39979 | 32,979 | B4 o BATA2 o L (1,733) (1,733) 32,979 11/15/2040.
36218N  JE 2 [GN 227161 - RMBS .. 1 03/01/2018. | Paydown.............cooevvvevvivecnssnsissnsieans | ol 4782 A T82 | 1809 | oA TT5 i 6 6 1,782 05/15/2019.
36291E  H8 7 |GN625855- RMBS.........ccoevviercriicierirerceirienes . [ 12/01/2018. | Paydown... (441) 9,834 06/15/2035.
36291H C9 3 [GN 628396 - RMBS.......cccovvvrvrirriereineiersninines . | 12/01/2018. | Paydown... (945) 37,778 10/15/2028.
36291 W3 0 | GN 629866 - RMBS .. | 12/01/2018. | Paydown... (65) 14,586 09/15/2034.
36297D K3 0 |GN 708714 - RMBS .. | 12/01/2018. | Paydown... (38) 1,429 04/15/2039.
38376G DN 7 |GNR 1018 C - CMBS .. | 12/01/2018. | Paydown... (3,273) 64,813 03/16/2051.
38376G  XT 2 |GNR 10148AC - CMBS .. | 12/01/2018. | Paydown . (108) 6,028 12/16/2050.
912810 FD 5 |UNITED STATES TREASURY.... .. | 11/14/2018.| NOMURA SECURITIES INTLINC oo | 1 ee0 418 | . 460141 | ... 596474 | .. 576320 | ... (2749)| . (9390)| . (36,882) 539,438 04/15/2028.
912810 FS 2 |UNITED STATES TREASURY.... .. | 11/14/2018. | BARCLAYS CAPITAL INC.... 603,347 | oo 569,448 | .......... 634,765 (26,175) 598,626 01/15/2026.
912810 PS 1 |UNITED STATES TREASURY .. | 11/14/2018. | BNP Paribas. 524630 | ......... 479,133 | .......... 538,004 (22,380) 516,113 01/15/2027.
912810 QP 6 |UNITED STATES TREASURY.... .. | 03/05/2018. | Bank of America... 140,545 | .......... 112,672 | ... 128,416 . (6,245) 125,876 02/15/2041.
912810 RL 4 |UNITED STATES TREASURY.... .| 11/13/2018. | BNP Paribas 476,490 | .......... 541,012 | .......... 463,807 | ............. 485,057 | .....(18,387) | corve000ee,199 | oo [ o (17,188) 467,869 02/15/2045.
912828 2L 3 |UNITED STATES TREASURY.... .| 11/14/2018. | NOMURA SECURITIES INTL INC.... ..552,194 ..587,858 | . 567,700 . (4,126) 568,039 07/15/2027.
912828 B2 5 |UNITED STATES TREASURY.... - | 11/1412018.| MORGAN STANLEY CO.. 1,584,573 | ....... 1,621,830 | ... 1,541,451 | o0 1,601,591 | 1......(68,632) | vovvrresi(2267) | oo | v (70,899) | cvvvovvevvvrreres | crvvrrines 1,530,692 01/15/2024.
912828 C9 9 | UNITED STATES TREASURY.... | 05118/2018. | CHIgroup (SSB)-.e.vvsvvsvvsvvsvssvsssvssens | | 2,143,131 | ....... 2,149,603 | ... 2,064,334 | ..vr00:2,130,660 | ovrrs(73,501) | covsiers(1,256) | covvvrrrernras | e (74,756) 2,055,904 04/15/2019.
912828 JX 9 |UNITED STATES TREASURY.... .. | 03/05/2018. | Bank of America 622,324 | .......... 609,097 | .......... 635,148 (20,814) 604,888 01/15/2019.
912828 K3 3 |UNITED STATES TREASURY.... .. [ 11/14/2018. |HSBC SECURITIES.........ooocviemvcvemceanc | 2,094,969 | ....... 2,133,054 | ....... 2,053,306 . (54,485) 2,042,503 04/15/2020.
912828 TE 0 |UNITED STATES TREASURY.... .| 11/1412018. | HSBC SECURITIES 1,807,079 | ... 1,865,002 | ....... 1,748,841 | ..........1,827,358 | .......(80,889) | ...oorrreic835 | covvcciceerri | e (80,253) | vovvrcvererscs | o 1,747,105 07/15/2022.
912828 VM 9 | UNITED STATES TREASURY. - | 11/1412018. | Bank of AMENiCa.......oooooceveeesvveenssene | ] 1,791,873 | ... 1,842,919 | ... 1,661,460 | ...........1,756,616 | .......(67,320)| ...0000s006,992 | oo | o (T2 ) N O 1,696,288 07/15/2023.
912828 X3 9 |UNITED STATES TREASURY.... .| 11/14/2018.| BARCLAYS CAPITAL INC.... 791,028 | oo 819522 | o 790,760 (9,761) 790,959 04/15/2022.
0599999. Total - BONds = U.S. GOVEIMMENE......oorooooooirrerrresreesins i | 16,999,353 | ..... 17,061,384 | ..... 16,829,041 | ........17,162,291 | .....(459,512) | .......(38,127) | coovvvvrevnncnd 0 [ [CLTAERE) ) I— [\ 16,695,146 XXX
Bonds - U.S. States, Territories and Possessions
13063C NR 7 |CALIFORNIAST | 03/05/2018. | MORGAN STANLEY CO....ovvvvvvvmsivenic | 581,505 | .......... 500,000 | .......... 590,445 | .....e... 563,913 (1,533) 562,381 | covvrerveriins | oo 19,124 | ... 19,124 | ... 10,833 | 10/01/2028.
373384 GW 0 |GEORGIA ST...ooooiosviivrrrnnssssssnnnnen -1 07/01/2018.| Call @ 100.00..ooveeeseeensvveesscsene | | 1,000,000 | ....... 1,000,000 | ....... 1,074,420 1,004,508 | ... TUR01:) ) TN I 1,000,000 0. 50,000 | 07/01/2020.
546415 P5 3 |LOUISIANA ST .. 1 07/03/2018. | JP MORGAN SECURITIES INC... 2,275,600 | ....... 2,015,000 | ....... 2,471,176 2,278,394 | ... ) 2255461 | oo | 20,139 | ......... 20,139 | ... 98,231 | 07/15/2025.
641461 JA 7 |NEVADAST - 06/01/2018. | Call @ 100.00... 5,000,000 | ....... 5,000,000 | ....... 5,366,200 5,019,312 | ... ) 5,000,000 0 ... 125,000 | 06/01/2021.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................cimimiiiiins wovinsiviiiesssississssssisssssssssssssssssssssssssssssssssnnes | 8,857,105 | ....... 8,515,000 | ....... 9,502,241 ) 0 8,817,841 0 ... 39,264 | ... 39,264 | ..... 284,065 XXX
Bonds - U.S. Political Subdivisions of States
181059 KA 3 |CLARK CNTY NEV SCHDIST......cccovvvvrvrirerers .101/01/2018. | Call @ 103.214......cooeviereererceis (6,949) 0 06/15/2019.
262633 EY 2 |DUPAGECNTY ILL | 12/05/2018. | VARIOUS ..185,000 (1,236) 187,646 | covvevvcccrrrs | oo (2,646) | ...ooeee. (2,646) | ....... 12,548 | 01/01/2021.
34153P G3 6 |FLORIDA ST BRD ED PUB ED .| 01/17/2018. | WELLS FARGO BANK, NA/SIG....cccocoe | 554100 | oo, 500,000 (672) 547,209 6,891 | oo 6,891 | ......... 3,333 | 06/01/2024.
438670 3C 3 |HONOLULU HAWAIICITY & CNTY.... .. | 04/01/2018. | Call @ 100.00..........ovvevemmeeemnevsmmiisnnces | 440,000 | 440,000 (2,252) 440,000 0. 11,000 | 04/01/2018.
438670 3D 1 |HONOLULU HAWAII CITY & CNTY.... .| 04/01/2018. | Maturity @ 100.00 TS SN O 20,000 | oo 20,000 (102) 20,000 [ —— 500 | 04/01/2018.
438670 5H 0 |HONOLULU HAWAIICITY & CNTY ..o .. | 03/05/2018. | PERSHING DIV OF DLJ SEC LNDING....
..................................... 911,805 | ..........750,000 (1,897) 897,312 14,493 | L 14,493 | LL....16,250 | 10/01/2029.
472736 P7 6 |JEFFERSON CNTY COLO SCH DIST NO R-001..|.. | 07/17/2018. | RBC CAPITAL MARKETS.........cccrnrvrernns
.................................. 4,059,920 | .......4,000,000 | .......4,705,720 | ..........4,085,188 | ...cccccovovervvine | verrerea(d8,575) | v | e (48,575) | o | 4,036,613 23,307 23,307 | .....118,889 | 12/15/2018.




I'vid

Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M 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
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
542264 ED 4 |LONE STAR COLLEGE SYSTEX......cccooovrvrrrennee .. | 07/18/2018. | NATL FINANCIAL SERVICES CORP
(NFS) 540,405 | .......... 500,000 | .......... 608,465 | .............. 539,581 | .o (6,769) 532,812 | oo | v 7,593 | o 7,593 02/15/2022.
584002 PG 8 |MECKLENBURG CNTY NC....cceovverreririiririrnnns .. | 03/01/2018. | Maturity @ 100.00 2,325,000 325,000 2,727,458 2,334,167 (9,167) 2 325000 0 03/01/2018.
736679 RD 5 |PORTLAND ORE | 10/12/2018. | Call @ 100.00....cocvsvicveve . 100,000 | ......... 100,000 | ........ R0 E— 100,000 [ ovvvsvevernvens | o 0 100,000 0 06/01/2027.
758449 QQ 8 |REEDY CREEKIMPTDISTFLA.......cccoveveveinnn .. | 03/08/2018. | CITIGROUP GLOBAL MARKETS,
INC/CORRESPON | [ 578255 | ........ 500,000 | ... 610495 | 1o 598,513 | oo | oo (2,041) (2,041) X 72 R (18.217)| e (18.217) | . 7,014 | 06/01/2030.
833153 TY 5 | SNOHOMISH CNTY WASH SCH DIST NO 015 . | 03/06/2018. | PERSHING DIV OF DLJ SEC LNDING....
Ebmo 567,670 | ... 500,000 | ........ 582810 | oo 557,503 | oo | oo (1,482) (1.482) 556021 | oo 1,649 | oo 11,649 | oo 6.736 | 12/01/2032.
833153 TZ 2 |SNOHOMISH CNTY WASH SCH DIST NO 015 . | 03/06/2018. | United Missouri Kansas City...............c.....
EDMO L e 572,564 | ... 505,000 | ... 586,335 ) (1,454) 560,067 | oo | 12497 | ....... 12497 | ... 6,803 | 12/01/2033.
915200 UN 7 |UNIVERSITY VT & ST AGRIC COLLEGE........... .| 11/01/2018. | Adjustment 575,295 | .......... 500,000 | .......... 582,435 ) (1,422) 557,283 | covorrecvccens | oo 18,012 | ........ 18,012 | ....... 10,903 | 10/01/2029.
969887 C3 0 [WILLIAMSON CNTY TEX....coviirereiireriirererrnas .. 1 07/18/2018. | MORGAN STANLEY CO 510,095 | .......... 500,000 | ........ 579,990 1327) (8,327) 508,741 | vvvveereeeererns | oo, 1,354 | oo, 1354 | ...... 23,264 | 02/15/2019.
2499999, Total - Bonds - U.S. Political SUbdiviSions of Sttes...........ccvvmisivrssiis cooivessisnssssnssssessssnssssssssssssssssssssssesssssssssssesssssssnness | 11,940,109 | .....11,325,000 | .....13,342,591 | .........11,391,866 | ..occce00 | o, (92,345) | oo 0 | (92,345) | oo 0] 11,865,175 | oo 0. 74934 | ... 74,934 | ...299.957 | XXX
Bonds - U.S. Special Revenue and Special Assessment
047870 NC 0 [ATLANTA GAWTR & WASTEWTR REV.... .. 1 03/05/2018.| BONY + VINNING SPARKS IBG L P........ B 570,060 | .......... 500,000 | ......... 581,745 | cooire0100562,249 | oo | oo (1,363) (1,363) 560,885 8,750 | 11/01/2034.
052414 MP 1 |AUSTIN TEX ELEC UTIL SYS REV. .. | 01/17/2018. | Stifel Nicolaus & Co 500,000 630,110 (655) . (655) 566,619 . 4,444 | 11/15/2024.
167736 L8 8 |CHICAGO ILL WTR REV. | 1110172018, | Call @ 100.00. ... eesesssssesess | 100e03,495,000 | ... 3,495,000 | ...... 3,684,184 | ..o 3513464 | oo | (18.464) | oo | o (18,464) 3,495,000 0 | ....174,750 | 11/01/2026.
220245 YP 3 |CORPUS CHRISTI TEX UTIL SYS REV. .| 03/05/2018. | NATL FINANCIAL SERVICES CORP
NFS) 574,200 | v 500,000 | ... 616,795 | ovorrrrd 602,380 [ oo | oo (1,948) (1,948) 600,433 (26,233)| ... (26,233) .....16,111 | 07/1512030.
222102 AA 3 |COULEE MED FNDTN WASH REV.........cccccoevu... .. [ 12/2412018. [ VARIOUS.........coovommviimnmeiisnvisscsiisnnceens | | 140,000 | ......... 140,000 | .......... 140,000 | vovvvvvvvenens ET00 N ST DU 0 140,000 0l 4,941 | 04/20/2036.
235036 SH 4 |DALLAS FORT WORTH TEX INTL ARPT REV..... .. | 07/17/2018. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 2,146,120 | ......2,000,000 | .......2,369,780 227,365 | oo | o (23,844) (23,844) 208,522 | o | o 42,598 | ........ 42,598 | ......71,667 | 11/01/2020.
254845 KV 1 |DISTRICT COLUMBIA WTR & SWR AUTH PUB |.. | 03/05/2018. | Wedbush Securities.............cccoevrvrrrerrenns
L N PO B 558,240 | .......... 500,000 | .......... 593,885 | ...ccceene 577,161 (1,876) 575,285 | .o [ e (17,045) | ........ (17,045) | ....... 10,833 | 10/01/2044.
29270C H7 3 |ENERGY NORTHWEST WASH ELEC REV.......... .. | 03/05/2018. | FIRST TENNESSEE CAPITAL MARKET.
..................................... 571,765 | ..........500,000 | ..........584,265 | ..............564,898 (1,395) 563,503 8,262 8,262 | ......17,083 | 07/01/2033.
29508R JQ 0 |ERIECNTY NY FISCAL STABILITY AUTH.......... .. | 01/16/2018. | PERSHING DIV OF DLJ SEC LNDING....
. 738,282 ..600,000 746,538 | oo 742,563 (620) 741,943 09/01/2029.
3128M1 Q7 7 |FHG12378 - - [ 12/01/2018. | Paydown... B — 6,630 | ovvrcren (XU - 6,351 6,506 . 124 6,630 09/01/2021.
3128M9 VK 5 |FH G07518 - .. | 12/01/2018. | VARIOUS. 8,401,375 | oo | ereeens(15.870) [ oo | e (15,870) 6.085.504 ...(146,394) 02/01/2043.
3128MA BS 7 |FHG07849- .| 12/01/2018. | Paydown... ..109,804 | .... (4,092) 105,715 0 05/01/2044.
3128MC  JK 2 |FH G13666 - .. [ 12/01/2018. | Paydown............ccooovmvvvnmvivsmseismnivsnniceans | 31068 | . 31968 | 33232 | . 32819 (862) 31,968 09/01/2024.
3128MJ Q9 4 |FH G08479 - .| 12/01/2018. | Paydown... (3,095) 94,741 0 03/01/2042.
3128MJ S4 3 |FH G08538 - .. | 12/01/2018. | Paydown... (324) 71,601 07/01/2043.
3128MJ S8 4 |FH G08542- .| 1210112018 | Paydown... (5,643) 157,814 0 08/01/2043.
3128PP  6C 2 |FH J10867 - .. | 12/01/2018. | Paydown... (489) 18,052 0 09/01/2024.
3128PP  H4 8 [FHJ10251- .| 1210112018, | Paydown... 163 12,302 0 07/01/2024.
3128PP H5 5 |FHJ10252 - .| 12/01/2018. | Paydown... 184 22130 ) 07/01/2024.
3128PP  HZ 9 |FHJ10248 - .. | 12/01/2018. | Paydown... (1) 2919 0 07/01/2024.
3128PP WM 1 |FH J10652 - .| 12/01/2018. | Paydown... (1,261) 86,801 10/01/2024.
3128PQ E9 8 |FHJ11060 - .. | 12/01/2018. | Paydowi (623) 29,137 10/01/2024.
312928 AF 7 |FH C09006 - .. [ 12/01/2018. | Paydown...........cccooovmveinmviisnnismniisnnceans | 150,492 | 150492 | 156,300 (5,625) 150,492 0 07/01/2042.
312028 AH 3 |FH C09008 - RMBS < [ 1200112018 PAYAOWN...oocoeoessvvessssvneenss | ] 113371 | 113371 | 117,215 L117,078 (3,711) 113,371 0) 08/01/2042.
312945 V5 4 |FHA96936 - RMBS.......cooomiiiiieieierneieieiineins . | 12/01/2018. | Paydown... 26,530 (1,343) 25,229 0 02/01/2041.
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3132GU KM 5 |FH Q09000 - RMBS.........ccovorireriniirerinirceeninerinnns | o 12/01/2018. [ Paydown...........oocuuriciiniiciieisinis . ..161,589 | ... (6,970) 154,626 0 2,218 | 06/01/2042.
3132HM  ZZ 7 [FH Q11660 - RMBS........cocovrrmirirerirerinresrinernens [ o 12/31/2018. | VARIOUS...........oovvvvvivssssnsmnnnvsissisissssnne | o 383440 | .o383.440 | .o..398,598 | oooviiiin396,704 | oo o (13,308 | oo o (13,306) 383,440 0 | 5,197 | 10/01/2042.
3132J8 UR 9 |FHQ17391-RMBS .. | 12/01/2018. | Paydown..........cccoeevvvvvnniemscnniinvscenne | b 463607 | oo 163.607 | oo 470509 | 469490 | o (5,884) 163,607 0 0 2,860 |04/01/2043.
3132J)P P9 7 |FH Q22248 - RMBS.... .| 12/01/2018. | Paydown... LAT614 | , (855) 17,614 0 0 10/01/2043.
3132JQ F6 2 |FH Q22889 - RMBS.... .. [ 12/01/2018. | PaydOwN...........ccovvvvvecrieevisecsissniieans | 125459 | 125159 | .cooeeee. 132,473 (7,665) 125,159 0 0 11/01/2043.
3132L56 SE 4 |FH V80517 - RMBS - | 1213172018 | PaYdOWN...cccoocvvvveeescssssivinnnecensnses | L 316,782 | 316,782 | .......... 334947 | 338,951 | | (18,19 | s | (18,191) 316,782 0 10/01/2043.
3132M9  5A 8 |FH Q29241 -RMBS.... .. | 12/31/2018. | Paydow 468,608 | ......... 501,044 (27,489) 468,608 0 0 10/01/2044.
3132MA CR 0 [FH Q29380 - RMBS .. | 12/01/2018. | Paydown... 89,300 | oo 73,539 (4,670) 69,300 0 0 11/01/2044.
3132QM LQ 2 |FH Q31234 - RMBS.... .. | 12/01/2018. | Paydown... 207,983 | oo 207,983 | .......... 218,191 (9,891) 207,983 0 02/01/2045.
3132QU 3B 7 |FH Q37993 - RMBS.... . [ 12131/2018. | Paydown... 353,235 | ........ 353,235 | ........ 376,251 (21,920) 353,235 0 0 12/01/2045.
3132XC RV 9 |FH G67700 - RMBS o | 412018, | VARIOUS ... | 4,331,284 | ....... 4,425,480 | ....... 4,544,415 (9,987) | cooeverrrvress | oo 4,531,293 | ..ovovcrrr -(200,009) | ......(200,009) | .....140,660 | 08/01/2046.
3136AC U5 8 |FNR 1315E EP - CMO/RMBS. .|+ | 12/01/2018. | Paydown... 217,724 217,724 226,297 (6,834) 217,724 0) ()] ........3,485 | 08/25/2042.
3136AE  ZQ 3 |FNR 1356B P - CMO/RMBS.... .. | 12/01/2018. | Paydown... 803,766 . 8,679 813,169 0 0 9,256 | 06/25/2043.
3136AF Y8 1 |FNR 1389A PA - CMO/RMBS. .. | 12/01/2018. | Paydown... 78,039 (2,344) 75,705 0 02/25/2043.
3137AC P37 |FHR 3879F NW - CMO/RMBS.... .. | 12/01/2018. | Paydown... ..28,216 27,697 (765) 26,937 0 0 09/15/2040.
3137B4 75 8 |FHR 4261B PA - CMO/RMBS. .. | 12/01/2018. | Paydowi 153,499 152,644 | ... (2,976) 149,664 0 0 07/15/2032.
3137B8 PP 6 |FHR 4322A PA - CMO/RMBS. .. | 12/01/2018. | Paydown... (3,700) 77,081 0 03/15/2044.
3137B9 BZ 7 |FHMSKFO3A-CMBS.... .. | 12/25/2018. | Paydown... 0 30,678 0 0 01/25/2021.
31385X EW 3 |FN 555549 - RMBS .. | 07/01/2018. | VARIOUS. 22 10,366 0 0 06/01/2018.
31385X NF 0 |FN 555790 - RMBS .. | 12/01/2018. | Paydown... (1,038) 40,935 10/01/2033.
3138EN 7M 5 |FN AL6299 - RMBS .. | 12/31/2018. | Paydown... (9,921) 181,058 01/01/2045.
3138EN WV 7 |FN AL6059 - RMBS. .. [ 12/31/2018. [ VARIOUS..........oovoervissnrissnsissnsissciinne | 539311 | 539311 | 557222 i o791 i (17,911) 539,311 11/01/2044.
3138EN WX 3 |FNAL6061 - RMBS. .. | 12/01/2018. | Paydown... (2,767) 88,131 0 11/01/2044.
3138WG EZ 3 |FN AS6451-RMBS.... .. | 12/31/2018. | Paydown... 169,540 169,540 | ......... 177,236 (6,990) 169,540 01/01/2046.
3138WH XR 8 | FN AS7887 - RMBS - [ 12/31/2018. | VARIOUS. 174,291 | oo 174,291 | oo 171,274 3,017 174,291 09/01/2041.
3138WT UT 1 |FNAT5993 - RMBS. .. | 12/31/2018. | VARIOUS 332,004 | ooo..... 332,004 | ........ 326,294 5,710 332,004 05/01/2043.
3138Y1 3L 7 |FN AX0802- RMBS.... .. | 12/01/2018. | Paydown... 365,844 | .......... 365,844 | .......... 385,280 (20,478) 365,844 10/01/2044.
3138Y6 MY 7 |FN AX4874-RMBS.... .. | 12/31/2018. | Paydown... 190,689 | .......... 190,689 | ......... 202,130 (9,319) 190,689 0 12/01/2044.
3138YE 5V 5 |FNAY1759-RMBS.... .. | 12/31/2018. | VARIOUS. 226,967 | .........226,967 | ... 231,542 | oo [ (4,575) 226,967 0 02/01/2045.
31390U MU 7 [FN656571- RMBS .. | 12/01/2018. | Paydown... 135,641 (595) 35,641 0 05/01/2033.
31402H Z2 0 |[FN 729861 - RMBS .. [ 12/01/2018. | Paydown.............coccouvvvenmvevsmnivsnncisnniceans | o 80402 | i 82402 | o 84977 | o 85068 | (3,566) 82,402 (0) 11/01/2033.
31402R  AD 1 |FN 735404 - RMBS .. | 12/01/2018. | Paydown... 95 7,887 0 04/01/2020.
31403D YB 9 [FN 746006 - RMBS .. | 12/01/2018. | Paydown... (2,261) 50,053 12/01/2033.
31405Q AX 6 |FN 795722 - RMBS. .. | 12/01/2018. | Paydowi (1,832) 58,098 10/01/2034.
3140H5 AW 1 [FNBJ3620 - RMBS.......c.cocovvmirirrrinene .. | 12/01/2018. | Paydown... ..69,617 (3,285) 66,331 01/01/2048.
31410L UV 2 |FN 890796 - RMBS .. | 12/31/2018. | VARIOUS. 228,610 | .........228,610 | .......... PR 72 I NN (5,215) 228,610 12/01/2045.
314120  AJ 9 [FN 934809 - RMBS .. | 12/01/2018. | Paydown... 17,379 (317) 17,379 0) 03/01/2024.
31414R PK 5 |FN 973926 - RMBS..........oooorvvvrmmriroremrsssirennis .| 12/01/2018. | Paydown... 144935 (1,884) 144,935 0) 05/01/2038.
31416X FA 3 |FN AB1960 - RMBS .. | 12/01/2018. | Paydown... 162,932 (4,167) 62,932 (0) 12/01/2040.
31418V KJ 0 |FNAD7496 - RMBS.....ooooccrocoesseesscressseese | 12/01/2018. | Paydown........coooeceoesoscsosonenns | | 8,580 (34) 8,580 01/01/2026.
396066 CZ 3 |GREENVILLE CNTY S C SCH DIST . | 07/03/2018. | Stifel Nicolaus & Co..

INSTALLMENT b 1,228,227 | ...... 1,100,000 | ... 1,394,789 | oo 1,225,371 [ oo | oo (15,686) | oo [ oo (15,686) | oevversrerrs | coverr 1,200,684 | oo | oo 18,543 | o, 18,543 | oo 36,132 | 12/01/2021.

407287 ME 8 |HAMILTON CNTY OHIO SALES TAX.......ovvvvvvrene -01/16/2018. | BARCLAYS CAPITAL INC..ooooocomevcvees | i | e 594,055 | .......... 500,000 | .......... 625,560 | ..oooveree 610,923 (527) (527) 610,396 | ...oooovvvvrerrr | oo (16,341) | ........ (16,341) | ........ 3,264 | 12/01/2030.
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407287 MF 5 |HAMILTON CNTY OHIO SALES TAX......ccovcviuneee .. | 03/05/2018. | PERSHING DIV OF DLJ SEC LNDING....
530,245 | .......... 500,000 | .......... 565,885 | .............558,301 | oo | e (1,046) (1,046) 557,254 | ..o [ e (27,009) (27,009) 12/01/2031.
414005 QD 3 |HARRISCNTY TEX....cooiomirmmrimriririsrireiieniinens .| 08/23/2018. | DAVIDSON (D.A.) & CO. INC 1,381,638 250,000 1,553,950 (20,656) (20,656) | .o | coeeerenn 1,381,761 (124)] . 08/15/2026.
45505M EX 0 [INDIANA ST FIN AUTH WASTEWATER UTIL . 101/16/2018. | JANNEY MONTGOMERY SCOTT INC....
REV . 591,790 | ... 500,000 | ......... 621,795 (520) (520) 607,202 10/01/2031.
45506D EZ 4 |INDIANA ST FIN AUTH REV.....ccovvriininiririniis ..101/16/2018. | PERSHING DIV OF DLJ SEC LNDING....
. 864,225 | .......... 750,000 | .......... 938,445 (871) (871) 850,762 | ..o | e 13,463 | ......... 13,463 | ....... 17,396 | 02/01/2024.
49151E XD 0 [KENTUCKY ST PPTY & BLDGS COMMN REVS.. |..|01/16/2018. | J> MORGAN SECURITIES INC...............
- 2,110,240 | ....... 2,000,000 | ....... 2,386,220 2,092,532 (2,425) 2,090,107 | oo | v 20,133 | ......... 20,133 | ....... 29,722 | 10/01/2019.
495289 WF 3 |KING CNTY WASH SWRREV......cccovvmirrrirrircrns .. | 08/23/2018. | PERSHING DIV OF DLJ SEC LNDING....
1,244,431 | ....... 1,175,000 | ....... 1,344,224 1,229,751 ..(13,962) | .. 1,215,789 | oo [ e 28,641 | ......... 28,641 | ....... 67,889 | 01/01/2029.
517840 7B 4 |LAS VEGAS VALLEY NEVWTRDIST......ccccruvnnee. .. | 03/05/2018. | NATL FINANCIAL SERVICES CORP
(NFS) rtee | e 1,754,805 | ....... 1,500,000 | ....... 1,739,040 (4,607) [ .oooveereririen | e 1,707,403 | oo | e 47,402 | ... 47,402 | ....... 20,000 | 12/01/2026.
54811B  PJ 4 |LOWER COLO RIV AUTH TEX TRANSMISSION |.. | 03/05/2018. | PERSHING DIV OF DLJ SEC LNDING....
CON . 669,013 | ... 575,000 | ... 683,773 2,173) 670,293 05/15/2025.
57583U NA 2 [MASSACHUSETTS ST DEV FIN AGY REV.......... .. 07/17/2018. | PERSHING DIV OF DLJ SEC LNDING....
. 592,415 (7,168) 512,625 07/01/2019.
586158 MQ 7 |MEMPHIS TENN ELEC SYS REV .. 07/17/2018. | GOLDMAN . 717, 695,000 | ....... 1,987,049 . ) (20,227) [ ovvvererieirins | v 1,708,808 12/01/2018.
59259Y CF 4 |METROPOLITAN TRANSN AUTHN Y REV........ |.. [ 11/14/2018.| BONY + VINNING SPARKS IBG L P........| .| . 2,043,520 | ... 2,000,000 | ... 2,069,180 2,016,248 | coovvceverecer | e (7,398) (7,398) 2,008,850 11/15/2019.
644693 KP 7 |NEW HAMPSHIRE ST TPK SYS REV......cccccvvnnene .. 07/17/2018. | NATL FINANCIAL SERVICES CORP
(NFS) i 527,990 | .......... 500,000 | .......... 577,350 | coocvvvenne 522,675 | .o | e (5,368) (5,368) 517,307 | .o | e 10,683 | ......... 10,683 | ....... 20,000 | 04/01/2021.
64971W MW 7 |[NEW YORKN Y CITY TRANSITIONAL FIN AUTH]| .. | 03/06/2018. | MORGAN STANLEY CO.......cccoevvvrrirrncs
.................................. 1,148,410 | .......1,000,000 | ......1,172,040 | ... 1,121,789 | oo | coeennn(3,044) (3,044) e 1118746 | | 129,664 | ......29,664 | .......30,139 | 08/01/2029.
64990B FK 4 |NEW YORK ST DORM AUTH REVS NON ST .1 03/06/2018. | MORGAN STANLEY CO........cccoevvvrrernnne
SUPPOR i 1,149,540 | ..... 1,000,000 | ......1,169.470 | ........ 1,129,892 (2,834) 2838) | oo | 127,057 | oo | e 22,483 | ....... 22,483 | ...34,306 | 07/01/2033.
65825P CX 6 |NORTH CAROLINA ST CAP IMPT LTD OBLIG.... |.. | 07/17/2018. | PERSHING DIV OF DLJ SEC LNDING....
.................................. 2,120,440 | .......2,000,000 | .......2,330,760 2,098,605 wenn(22,540) (22,540) 2,076,066 e 44374 | 44374 | L T1,667 | 05/01/2022.
65829Q CZ 5 |NORTH CAROLINA STLTD OBLIG.........ccoocmuvnee .. | 03/06/2018. | PERSHING DIV OF DLJ SEC LNDING....
.................................. 1,184,390 | .......1,000,000 | .......1,223,700 | .......... 1,215,192 | ...ccoovvvirernnr | cerennenn(3,759) (3,759) e 1211433 | | 1 (27,043) | ........(27,043) | .......17,639 | 05/01/2030.
665250 CN 4 |NORTHERN ILL MUN PWR AGY PWR PROJ .1 01/18/2018. | PERSHING DIV OF DLJ SEC LNDING....
REV. L | 596,880 | .......... 515,000 | .......... 640,351 | oo 625,999 (650) (650) 625,349 | ..o | e (28,469) | ........ (28,469) | ......... 3,648 | 12/01/2029.
679111 UJ 1 |OKLAHOMA ST TPK AUTH TPKREV...........c...... .| 07/17/2018. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. . 2,623,325 | ......2,500,000 | .......2,963,050 2622147 | oo | o (32,943) | o | (32,943) 2,589,208 | oo | e 34121 | o 34,121 | ....131,250 | 01/01/2020.
679111 UV 4 |OKLAHOMA ST TPK AUTH TPKREV.................. .| 07/17/2018.| BONY + VINNING SPARKS IBG L P........ . 537,575 | oo 500,000 | .......... 595,895 | ...oovvo.. 539,846 | ...ooovvvccceens | e (7,096) (7,096) 532,750 [ covvovrrceeein | ceere 4,825 | . 4825 | ... 26,250 | 01/01/2025.
71884A  YY 9 |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX. | .. | 03/06/2018. | MORGAN STANLEY CO........ccocornuvrncn.
..................................... 860,550 | ..........750,000 | ..........876,660 | .............847,398 | ..ccoovrriinine | vernnenn(2,125) (2,125) 845,273 15,277 | 15,277 | ......25,729 | 07/01/2032.
74265L M2 1 |PRIVATE COLLEGES & UNIVS AUTH GAREV....|.. | 01/18/2018. | Jefferies
..................................... 598,125 | ..........500,000 | ..........622,575 | ..............608,618 (649) (649) 607,970 ceeen(9,849) | ..........(9,845) | .........7,708 | 10/01/2032.
790407 JU 5 | ST JOHNS CNTY FLA SALES TAX REV......c.ccc..u. .. | 03/06/2018. | FIRST TENNESSEE CAPITAL MARKET.
..................................... 567,645 | .........500,000 | .........582,250 | .............562,257 | ...ccoovviinins | vernnnnn(1,392) (1,392) 560,865 0,780 | ...........6,780 | .......10,903 | 10/01/2032.
79575D N2 2 |[SALT RIVER PROJ ARIZ AGRIC IMPT & PWR DI | .. | 01/18/2018. | MORGAN STANLEY CO.......c.ccocvcvurrrunnee
..................................... 839,648 | .........750,000 | .........918,008 | ..............828,052 | .....cccruvurcre | verrnnnnn(1,106) (1,106) 826,946 12,701 12,701 5,313 [ 12/01/2026.
797686 CY 6 | SAN FRANCISCO CALIF MUN TRANSN AGY .1 03/06/2018. | PERSHING DIV OF DLJ SEC LNDING....
REV. L e L 570,700 | .......... 500,000 | .......... 582,025 | ...ccooveee 559,159 | .o | e (1,596) (1,596) 557,563 | .ovvierivieens | e 13137 | o 13137 | ....... 12,986 | 03/01/2033.
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803321 NP 9 | SARASOTACNTY FLA UTIL SYS REV......ccvvveeee .. | 03/06/2018. | PERSHING DIV OF DLJ SEC LNDING....
..................................... 848,192 | ..........800,000 | ..........910,192 | .............894,573 | .oooovrvvirvirrns | evenenn(1,881) (1,881) 892,693 vnn(44,501) ] ........(44,501) | .......13,956 | 10/01/2033.
803321 NQ 7 | SARASOTACNTY FLA UTIL SYS REV......c.cevvuee .. | 03/06/2018. | FIRST TENNESSEE CAPITAL MARKET.
..................................... 791,243 | .........750,000 | .........845640 | ..............832,145 (1,626) 830,519 (39,276) | ........(39,276) | .......13,083 | 10/01/2034.
880461 SB 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN |.. | 10/30/2018. | Call @ 100.00.........ccceverrvrerererrerrriernnin
PR 15,000 [ o 14,831 14,831 |.... 4 14,835 07/01/2040.
882854 XS 6 |TEXASWTRDEVBRD REV......ccccoovreieierrirrininne .. | 03/07/2018. | MORGAN STANLEY CO 500,000 | ........ 567,450 ..560,082 | .... (1,129) 558 953 10/15/2032.
89602N ZE 7 |TRIBOROUGH BRDG & TUNL AUTHN Y REVS.. |.. | 01/18/2018. | JANNEY MONTGOMERY SCOTT INC....
- 2,879,200 | ....... 2,500,000 | ....... 3,110,675 2,822,810 (3,655) 2,819,155 | ..o | e 60,045 | ......... 60,045 | ...... 23,264 | 11/15/2023.
914119 PQ 9 |UNIVERSITY CINCINNATI OHIO GEN RCPTS.... | .. | 08/23/2018. | Bank of NYC........ccccovurerirrerrernrirernns
...520,805 ..500,000 569,015 (6,071) 512,072 06/01/2023.
914641 X6 7 [UNIVERSITY NEBUNIVREVS........cccoevveiverene ..101/18/2018. | JP MORGAN SECURITIES INC............... 569,215 | .......... 500,000 | ......... 621,910 (712) 557,140 07/01/2023.
915260 BV 4 |UNIVERSITY WIS HOSPS & CLINICS AUTH REV| .. | 01/18/2018. | PERSHING DIV OF DLJ SEC LNDING....
..................................... 900,200 | ..........800,000 | .........976,968 | ............887,596 | ....cccoorrvuine | verrnnnnn(1,134) (1,134) 886,462 13,738 | 13,738 | ... 12,333 | 04/01/2022.
92812U K5 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - | .. | 12/01/2018. | PaydOwn..........cooevvuirrererircriniecererirerenis
R | 88,303 | .ovvvnee. 88,303 | .oovvvre. 88,303 | oo 88,303 | ..o | e 96 96 88,303 (0) ()] . 1,019 | 04/25/2042.
92817T CY 0 |VIRGINIA ST PUB SCH AUTH SPL OBLIG PRINC] .. | 07/17/2018. | CITIGROUP GLOBAL MARKETS,
INC/CORRESPON | [ 547,445 | .o 500,000 | ....... 616,715 | oo 549,005 | oo | o (7,365) (7,365) 541,640 5,805 5,805 | ......25,278 | 07115/2023.
930876 CX 3 |WAKECNTYNCLTD OBLIG........coooociivvrrn . | 03/06/2018. | Wedbush SECUIIES.........co.ccoccvvvscivvnics | e | o 534170 | .......... 500,000 | .......... 568,145 | ....ovvov... 559,164 | ...ooovvvcsicees | e (1,079) (1,079) 558,085 (23,915)] ........ (23,915) | ......e. 5,389 | 12/01/2033.
95308R FE 4 [WEST HARRIS CNTY TEX REGL WTR AUTH . 101/19/2018. | WELLS FARGO BANK, N.A/SIG.............
WIRS . 1,183,942 | ....... 1,055,000 | ... 1,270,811 160,797 | oo | e (1,552) (1552) [ ooveeeeses | o 1,159,245 | oocevceern | e 24,607 12/115/2021.
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV. . 112/19/2018. [ VARIOUS.........cooorereeieeeeeeeceeeen 154000 | 154,000 | ......... 154,000 | vovvvororon 454,000 | oo oo 0 154,000 02/20/2037.
977092 QZ 1 |WISCONSIN ST CLEAN WTR REV.... . [01/19/2018. | GOLDMAN.........ovvomvienieersnisnisnscennene | | 3494054 | ... 3,450,000 | ...... 4,062,893 | o000 3,491,789 | coovvvoov | (6,089) (6,089) 3,485,701 06/01/2021.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENLS............ woovvrssivnssssrssssesssssessssssssssssssssssssssssssssssssssesssessness | 68,099,990 | .. 64,888,495 | ....73,660,305 | ........67,952,016 | .ccooooro0 | o (529,292)| oo 0] (529,292) 0 69,012,451 XXX
Bonds - Industrial and Miscellaneous
00248P AP 1 |AVOCE IR ATR-CDO......ccccovmrrimiinriiriiisiisni .| 10/15/2018. | Paydown.........ccoocvvvrvirininiisniieeins 161,220 | oo 161,220 | oo | oo, 0 161,220 07/15/2026.
07177M AD 5 |BAXALTAINC C| 09/04/2018. | Not Available.............c.coovwemmmvimmmrciimncanc | L 1019.062 | ... 1.053.000 | ... 1,052,663 | ovvvrrnn 1,052,834 | o | oo 45 45 1,052,879 06/23/2020.
21870K AA 6 |CORE15WESTA-CMBS.........cccovvrinriinricnis .. | 08/01/2018. | Paydown..........cccevweevnmeeennsnnivnnvscennes |l 32506 | o 32506 | o 33,479 (869) (869) 32 506 02/12/2037.
26249E AN 5 |DRSLF31RAR-CDO.....cccoovvimrirriciiiciienins .. 1 03/28/2018. | Paydown...........cccooevvevemveiemeiiensiisnneeans | 750,000 | i 750,000 | oo 750,000 | overessrr0. 750,000 | oo | oo, 0 750,000 04/20/2026.
28415P AA 2 |EHGVT 16AA-ABS .| 12/25/2018. | Paydown...........ccccovcvvemsneevvisessvviissnncnns | b 180154 | 180154 | 180,151 1 180,154 04/25/2028.
350910 AN 5 |FTST064TS A-CMBS.......cccccoovimiiriiiiiirinni .| 12/11/2018. | Paydown.........coovveevennienicnncencvencinees | b 447442 | 417442 | 118,028 (95) 117,442 12/13/2028.
380148 AC 3 |GMALT 181 A2B - ABS... .| 12/20/2018. | Paydown... 563454 | oo 563 454 0 563,454 04/20/2020.
44890R AD 3 |HART 14A A4 - ABS .. |.. [ 02/15/2018. | VARIOUS. 75,597 | vvrvrrsrs 75,597 | oo, 75,581 1 75,597 08/15/2019.
44935A AC 9 [HALST 18AA2B - ABS......ccooooviimimirriiiiinisriiienns .. [ 12/17/2018. | Paydown... 327,529 | oo 327,529 | oo 327,529 0 327,529 08/17/2020.
452570 AE 4 |IMSA0722A-RMBS | 12/27/2018. | Paydown... 131,043 131,043 | oo 131,043 4,076 131,043 04/25/2037.
459284 AB 1 |COCA COLA EUROPEAN PARTNERS USLLC.... |C| 04/01/2018. | Adjustment
..2,668,848 2,723,383 2,607 2,725,989 52,968 52,968 | ....... 55,344 | 09/15/2020.
55265K 2G 3 |MASTR 0311 7A2 - CMO/RMBS . [ 12/01/2018. | Paydown..........ccoovvveemveieneiinnnisnniisnnees |l 62440 | e 62140 | 59,907 | oo 60,678 1,462 62 140 0 2094 | 12/25/2033.
61763K AX 2 |MSBAM 14C15 A2 - CMBS - 11/19/2018. | Paydown... 1,000,000 | ....... 1,000,000 | ....... 1,029,995 1,005,977 | ... (G720 ) IR I 1,000,000 (0) )] oo 26,823 | 04/17/2047.
655044 AK 1 |NOBLE ENERGY INC | 06/01/2018. | Call @ 10141 ..o | 1,792,858 | ....... 1,768,000 | ....... 1,649,475 1,686,302 | ... P TS N ERRSN 1,693,448 | coovrrcvvrris | e 99,410 | ... 99,410 | ...... 49,725 | 05/01/2021.
67106 AN 0 |OAKC 10R AR - CDO.. - 12/1212018. | Paydown.. 6,750,000 | ...... 6,750,000 | ....... 6,750,000 2510010 [0 OO DU 0 6,750,000 (0) (0)] .....245,338 | 07/20/2026.
82652) AA 5 |SRFC153A-ABS - | 12/20/2018. 109,494 | ......... 109,494 | ... 109,473 | ovvreirrn 109,459 | oo [ v 35 35 109,494 0 (O - 1,232 | 09/20/2032.
82652K  AA 2 |SRFC171A-ABS - | 12/2012018. 253,610 | ....... 253,610 | ....... 253,502 | ..rvrrrn 253593 | oo | s 17 17 253,610 (O 3,009 | 03/20/2034.
925524 BG4 |VIACOMINC (NEW).......ccoooommmmmmiiisssiiminrrnrenss .| 02127/2018.| GOLDMAY 1,298,025 | ....... 1,250,000 | ....... 1,258,750 (157) [E:74 ) [P LI L XKL — 03/01/2021.
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931142 DD 2 |WALMART STORES INC...ooocooccvmricirirrrsiinires | 01/19/2018. | Not Available...........cooccocvrrvsiivvrsssiinns . N 3,032,220 | ... 3,000,000 | ... 3,022,620 3,008,516 (160) . (160) 3,008,356 | oo | e 23,864 | ... 23,864 | .....185,417 | 04/15/2021.
980888 AD 3 |WOOLWORTHS LTD...ooovvmsvmsismsssnsssssssssnss C|03/06/2018. | BARCLAYS CAPITAL INC...ooccovsvssvonss | s | e 1,021,700 | ..... 1,000,000 | .......... 958,570 | .............986,430 854 . 854 987,285 | .ooooorsoesie | o 34,415 | oo 34415 | ...... 18,444 | 09/22/2020.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.........cvvesivrssnssisssiinssiis st | 21,457,012 | ....21,335,190 | ....21,154,377 | ........ 20,337,961 | ..o 6,973 2,013 0 8,985 [ 21,235.278 [ .0 | 221,734 | ...... 221734 |...671,008 | XXX
8399997. Total - Bonds - Part 4 ...128,183,570 |....123,125,069 |....134,488,554 | ...... 125,710,262 | .....(452,539) | ......(706,037) | ..oc..c..... 0]... (1,158,576) | .ovvccrcen 0] .. 127,625,891 | ..ovvcevec0 | o 557,678 | ....... 557,678 | 3,265,353 | XXX
8399998. Total - Bonds - Summary Item from Part 5 42,648187 | .... 42,967,246 | ... 43428726 | coovocoeevcesecceesce | o | e (27,206) . (27,208) | ovooccersrn | o 43,401,521 | ... ..(753,334) | .....(753,334) | ....660,574 | XXX
8399999. Total - Bonds... ...170,831,757 |....166,002,315 |...177,917,281 | ....... 125,710,262 | .....(452,539) | .....(733,243) | ..o 0 | .0on(1,185,782) | oo 0. 171,027,412 | .. ..(195,655) | .....(195,655) | ..3,925,927 | XXX
Common Stocks - Industrial and Miscellaneous
00123Q 10 4 |AGNC INVESTMENT REIT ORD................ . [08/08/2018. ] CITIGROUP GLOBAL MARKETS INC.....
XXX | 1,110 101 IR LT IO S (70| ... . XXX
00206R 10 2 [AT&T ORD...c.vvrriiiiririeseieienieieeeseeensniees .. | 08/08/2018. | VARIOUS XXX . 268,166 (8,854) 268166 | oo (42,191) (42,191)] . XXX
002824 10 0 |ABBOTT LABORATORIES ORD. - | 10/08/2018. | ITG INC XXX | 946,564 | .00 1,353,700 | 1.ers(407,137) | covevereeerrcns [ errreennsees | oo (407,137) 946,564 | .oooerrcrnrs | e 744176 | ....... 744,176 XXX
00508Y 10 2 |ACUITY BRANDS ORD ...|.. | 03/27/2018. | VARIOUS XXX 12,160 (1,040) 12,160 | oo s (1,595) | oo (1,595) XXX
00817y 10 8 |AETNAORD - | 11/28/2018. | VARIOUS XXX | s 732,980 | voovoers 1,176,143 | ... (443,163) | covoveeceoesns | oo | oo (443,163) 732,980 | oo | e 603,564 | ....... 603,564 XXX
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD... .| 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 145,000 | ...........23,278 XXX 23,382 | . 23,792 (450) . (450) 23,342 (64) (64)] . 45T | XXX
018802 10 8 |ALLIANT ENERGY ORD.... .| 02/01/2018. | Adjustment 0 N O ol . 2083 , 0 0 0 XXX
02079K 10 7 |ALPHABET CL C ORD.... .| 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
.......... 109,769 XXX oo 91,727 eeeeend(7,681) . (7,681) 91,727 18,042 | ... 18,042 XXX
02079K 30 5 |ALPHABET CLAORD...oooocmssvrssisrssisnsisnesns [ 10/0972018. | VARIOUS....oovssvrssessssnsisss 955,000 | ... 1,098,319 XXX | 712516 | ...........1,005,997 | ... (293481) | oo [ oo | oo (293,481) 712516 | e | oo 385,803 | ....... 385,803 XXX
022095 10 3 |ALTRIA GROUP ORD | 0612212018 | VARIOUS ..o | 2,535.000 | ....... 152,131 XK | 183,940 | .o 181,024 2,916 . 2,916 183,940 | oo [ o (31,809) | ...... (31,809) | ... 3567 | XXX
025537 10 1 |AMERICAN ELECTRIC POWER ORD.... .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 455.000 | ............30,907 XXX 32,555 | .. 33,474 (919) . (919) 32,555 ceeeen(1,648) [ oo (1,648) | ..o 282 | XXX
025816 10 9 | AMERICAN EXPRESS ORD.......occoocorrvmrrirorrren .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 200.000 | ............18,696 XXX cerrerrerne 3710 | 19,862 | s (16,152) [ o | oo [ enennn(16,152) 3,710 14,986 | ... 14,986 | .. 70 | XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD....... .| 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 310.000 | ...........16,309 XXX eerrern 16,883 | e . 0 16,883 errroeeidBTA) | oo BTA) | o | XXX
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD..... | .. | 01/30/2018. | ITG INC....ooccoocovomsresrmssrerscressressrons
XXX 60 1,071 XXX
036752 10 3 |ANTHEM ORD.....cocooiirierieirienecceeeeieeeieieeae . [01/30/2018. [ ITG INC....oeoeereeeeeee e ) 40,208 XXX . . (29,410) 7717 XXX
037833 10 0 |APPLEORD | 10/02/2018. | VARIOUS....oosorvosossnssnsonssn . 563,502 XXX . oo ATBTE2 | (G725 x)| [T BV D (332,333) 146,419 XXX
03784Y 20 0 |APPLE HOSPITALITY REIT ORD.....oocccerrrere .| 06/22/2018. | MERRILL LYNCH PIERCE FENNER...... | | 405.000 | oo 7472 XXX @1) _ 211) 7731 XXX
038222 10 5 |APPLIED MATERIAL ORD......cccooooeoromrirerrrons .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 630.000 | ............36,212 XXX eennr(25,824) . (25,824) 6,382 XXX
039653 10 0 [ARCOSA ORD.....occccevmsoorscomssmssesssonsoesn .| 11/01/2018. | FRACTIONAL SHARES..........0.ovsvrrrre 0333 7 XXX 0 1" XXX
053332 10 2 |AUTOZONE ORD .. | 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... 25.000 | ... 17,149 XXX (1,846) 15,938 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT. .| 04112/2018. | BARCLAYS CAPITAL LE.. . XXX 23400 | . , o ) (3,341) 23,400 XXX
060505 10 4 |BANK OF AMERICA ORD... - | 12/18/2018. 1 ITG INC.... | e $,110.000 | oo 100,118 XXX | s 123,259 [ oovsveseeesnins . 0 123,259 XXX
071813 10 9 |BAXTER INTERNATIONAL ORD .| 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX 0 27,870 XXX
075896 10 0 |BED BATH AND BEYOND ORD.........o0comriimrres .| 01/30/2018. | ITG INC XXX 230 890 XXX
081437 10 5 |BEMIS ORD .| 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... XXX (275) 12,628 XXX
084670 70 2 |BERKSHIRE HATHWAY CLBORD...........ccocceeen. .. [10/09/2018. [ ITGINC......oooovirricrreneieneeceis XXX 328,312 ...(52,865) 328312 XXX
086516 10 1 |BESTBUY ORD .| 12118/2018. | ITG INC WX | 37816 0 37,816 XXX
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09062X 10 3 |BIOGEN ORD .. | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX 4,205 )| (574) 4,205 236 | v 236 | s XXX
09075E 10 0 |BIOVERATIV ORD.....cccovurvrrrirrirriersnrseierissinsenns C[03/09/2018. | Not Available...........ccoeeevrrreererrnrererrnnines . XXX 3,047 0] P (1,267) 3.047 51353 5,353 XXX
099724 10 6 | BORGWARNER ORD | 10/09/2018. | ITG INC.... XXX 621,139 ) ST IR S (116,498) 621,139 | oo | o (B0,777) | oo (B0,777) | e 7363 | XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.. ..110/09/2018. | ITG INC.... XXX | 451,355 )| (5,596) 451,355 | oo | s (76,128)] ........ RV | — XXX
115637 10 0 |BROWN FORMAN CL A ORD. .| 03/01/2018. | VARIOUS XXX | .. 2521 | ... 3,362 (XS] — (841) 2521 0 10 XXX
115637 20 9 |BROWN FORMAN CL B ORD. .| 03/01/2018. | Not Available.... XXX 0 65 16 16 XXX
118230 10 1 |BUCKEYE PARTNERS UNT .| 12/12/2018. | Citigroup Global Markets Inc. NY.............. XXX | 512336 | 401355 | 110981 | o e 110,981 512,336 ...(284,059) | ... (284,059) | ....... 36,754 XXX
12503M 10 8 |CBOE GLOBAL MARKETS ORD.... .1 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 370.000 | ............34,265 XXX revereneerinnn | oernnnn(13,255) 32,843 e 1,422 | 1422 | 200 XXX
12508E 10 1 |CDK GLOBAL ORD. . 1 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX (2,028) 14,723 XXX
125896 10 0 |CMS ENERGY ORD... ..| 01/30/2018. | ITG INC.... XXX 7 34,773 XXX
126650 10 0 |CVSHEALTH ORD .| 12/01/2018. | VARIOUS. XXX 5.353 175,640 X XXX
12673P 10 5 |CA ORD .. | 11/05/2018. | Not Available..........c.coorvurnrvrernrireiernninns XXX 1,279 36.556 | oo | 10,614 | oo X — 811 XXX
147528 10 3 |CASEYS GENERAL STORES ORD.......oooo... .| 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... | XXX (428) 8.507 20 20 2l xxx
156782 10 4 [CERNER ORD.....ccoovvrimiriririeierineierineicesnienes .. | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
21,821 XXX 285 25,222 XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD .. | 10/09/2018. [ ITG INC.... 412,961 XXX 273487 | 430029 | (156842 o (156,842) 273,187 XXX
171340 10 2 |CHURCH AND DWIGHT ORD .1 06/15/2018. | ITG INC......coovvvricvrnnivevvecssicsncnees | 340.000 | oo, 14,353 XXX 890 16,442 XXX
171798 10 1 |CIMAREX ENERGY ORD... ..112/18/2018. | ITG INC.... 757,420 XXX 8ATATA | 925446 | o (TTOT o (77,975) 847,471 XXX
172967 42 4 |CITIGROUP ORD .| 10/09/2018. | ITG INC.... 929,540 XXX o 644022 | 962270 | o (318.248) | o (318,248) 644,022 XXX
189054 10 9 [CLOROX ORD.....coivimrrriiirerrrieireeineiessseierines .. 1 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX (1,033) 14,585 XXX
191216 10 0 |COCA-COLA ORD .| 06/22/2018. | VARIOUS XXX ..96,145 (891) 96,145 XXX
194162 10 3 |COLGATE PALMOLIVE ORD.. - | 08/08/2018. | VARIOUS. 645.000 | .......... 110,683 XXX [ s 119,531 (1,689) 119,531 XXX
20030N 10 1 |COMCAST CL A ORD || 10/09/2018. | VARIOUS o 16,440,000 | ..... 572,132 XXX | 459,149 | .ovvorr 658,422 | .o0(199,273) | cooorsverseris | oo | oo (199,273) 459,149 XXX
200525 10 3 | COMMERCE BANCSHARES ORD. .| 12/0112018. | Adjustment 0.650 41 XXX 4 41 XXX
205887 10 2 | CONAGRA BRANDS ORD .. | 11/01/2018. | Adjustment 10.960 34 XXX . B8 i 0 34 XXX
209115 10 4 | CONSOLIDATED EDISON ORD. .. 1 05/15/2018. [ ITGINC......oooovvereeeneenniieseivssnicienn | 780.000 | ool 61,084 XXX 66261 | oo (866) | oo (866) 65,395 XXX
216648 40 2 |COOPER ORD . | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
............... 65.000 | ............15,420 XXX 1,839 16,002 XXX
222070 20 3 |COTY CLAORD....oiieriircririereriseieriesisienens .. 1 06/30/2018. | VARIOUS.........coovorrinnmriiensiiecsiinnienns | 19,399.004 | ooooooo.. 272,828 XXX 385, 66,034 | oovvvoooorns 66.034 451,880 XXX
228368 10 6 | CROWN HOLDINGS ORD.. ..| 01/30/2018. | ITG INC.... R 230.000 | oo, 13,248 XXX o BOT 407 13,345 XXX
233331 10 7 |DTE ENERGY ORD .. 101/30/2018. [ ITG INC.... i 90,000 | 9,380 XXX : K-SR N (1) | P (51) 9.800 XXX
237194 10 5 |DARDEN RESTAURANTS ORD | 1211812018, | ITG INC .o XXX T I I 0 35,855 XXX
24906P 10 9 |DENTSPLY SIRONA ORD .1 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 115.000 | ..............5,829 XXX (328) (328) 7,243 XXX
25179M 10 3 | DEVON ENERGY ORD... <[ 10/09/2018. | ITG INC...ooovrrsvvcessnsnnsssinnens | 15,337.000 | ........ 605,804 XXX | 000 577,938 | e 571,844 | (US/T:)) TR D D (47,666) 577,938 XXX
25278X 10 9 |DIAMONDBACK ENERGY ORD .. | 11/30/2018. | Not Available.... 0912 103 XXX A28 o e 0 123 XXX
254687 10 6 | WALT DISNEY ORD - 10/09/2018. | VARIOUS B 5,455.000 | ........ 635,602 XXX | s 379,758 | .............586,467 | .. [0S 0) ) (206,709) 379,758 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD............. | .. | 10/09/2018. | ITG INC o 18,490.000 | ....... 1,415,946 XXX | 1,130,682 | ..........1,422.251 | ... (291,568) | .ceovreeesreenns | e | eeeee (291,568) | .. N 1,130,682 XXX
257454 10 8 | DOMINION ENERGY MIDSTREAM PARTNE UNT].. | 08/02/2018. | VARIOUS..........ccccsvrerimirrrirereriniieninniens
........ 29,000.000 | ..........426,511 XXX cerenn.827,035 ...(56,015) 827,035 ....(400,524) | ......(400,524) | .......17,238 XXX
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257460 10 9 | DOMINION ENERGY ORD..............oo | 0672212018 | VARIOUS XXX . L 2112) 61,925 | oo | o (7500 [ o (7,50) | XXX
25754A 20 1 |DOMINOS PIZZA ORD........ccoooumvimmriiinriiineiis .. | 12/18/2018. [ ITG INC XXX T D D 0 39,787 | oo | oo (5,668) XXX
260003 10 8 | DOVER ORD | 05/09/2018. | VARIOUS XXX .12, 26,257 | ....... 1 3:)] FSSSRION SUSIIT B (13,755) 12,503 XXX
26138E 10 9 |DR PEPPER SNAPPLE GROUP ORD 07/31/2018. | VARIOUS . XXX ) 51927 | . O58) | o (21,054) 30,873 | oo | 39,724 XXX
26441C 20 4 |DUKE ENERGY ORD .. | 06/22/2018. | VARIOUS 1.535.000 | oo 119,082 XXX 1,323 124,306 | covvovoveeeeeeeeens | s (5,224) XXX
26884U 10 9 |EPR PROPERTIES REIT ORD ..101/30/2018. [ ITG INC .120.000 | oo 6,993 XXX 8,862 1,007 8862 | i, (1,869) XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT.. .. | 12/12/2018. | VARIOUS. 3,800.000 XXX | 285,483 . 7,703 285483 | oo (94,302) XXX
26885 10 3 |EQGP HOLDINGS UNT | 1211212018 | VARIOUS XXX | e 558,600 | .ooorrirse 511,100 | 087,500 | v | v | o 47,500 558,600 . (177,478) XXX
277432 10 0 |EASTMAN CHEMICAL ORD ..110/09/2018. | ITG INC.... XXX 302,553 | voovvrre364,538 | 1o (61,986) | oo oo | oo (61,986) 302,553 | ool 39,001 XXX
281020 10 7 |EDISON INTERNATIONAL ORD. .| 01/30/2018. | ITG INC.... XXX 1511 7208 [ o (1,599) XXX
29273V 10 0 |ENERGY TRANSFER EQUITY UNT... .| 04/111/2018. | WELLS FARGO SECURITIES.. XXX (591) 16,669 | oo | (1,867) XXX
29336T 10 0 |ENLINK MIDSTREAM COM UNT .. |..| 12/12/2018. | VARIOUS | XXX . 148,221 (1,379) 148,221 .r(50,620) XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT....... . [ 12/12/2018. [ VARIOUS........oooriieecieieieeiresieinniees XXX | 232,904 2267 232904 |l (8,782) XXX
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD.....ccovvvvvirvrncs .. | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX | 38,310 | 36,349 | oo 1,961 | oo 1,961 38,310 | oo o (4,050) | oo (4,050) | ... 644 | XXX
30040W 10 8 |EVERSOURCE ENERGY ORD........ooorromroc. | 05/15/2018. [ ITGINC....oco e wxX | sas | 3906 | wol 470) 31,436 XXX
30219G 10 8 |EXPRESS SCRIPTS HOLD ORD.... .. [ 12/20/2018. [ VARIOUS.........ooeiireerieieieiseieinine .640.000 XXX 18373 | i ATTTO o (29.396) . (29,396) 18,373 XXX
30231G 10 2 |EXXON MOBIL ORD... .. 1 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... | 2,300.000 XXX | 187703 | 192372 | o (4669 (4,669) 187,703 XXX
30303M 10 2 |FACEBOOK CL AORD... . | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX | ...........69,000 | ..............210,870 | ..... (141,869) | .vvvcvevvveererenes | e | e (141,869) 69,000 | oo | e 172,076 | ....... 172,076 XXX
311900 10 4 |FASTENAL ORD | 01/03/2018. | VARIOUS XK | e B1470 | 50752 | o (2. k) | — (9,283) A1870 [ | e 9,159 | oo 9,159 XXX
314211 10 3 |FEDERATED INVESTORS CL B ORD.... ..| 05/15/2018. | ITG INC XXX o 5434 o 6675 | [CR S ) D— (1,541) 5434 | i o CE72 ] p— (557) XXX
33616C 10 0 |FIRST REPUBLIC BANK ORD .. 1 10/09/2018. | VARIOUS XXX . 28292 | oo, 28 292 455,777 8.512 8512 2608 XXX
345370 86 0 |FORD MOTOR ORD....ooocorsvmsvrsisnssisnscsnsins | 03/01/2018. | VARIOUS XXX | s 737,765 | .............698,940 | ........ 38,824 | .ooovrerrren 38,824 737,765 .(154,445) | .....(154,445) | .....15,669 | XXX
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY .. | 06/22/2018. | VARIOUS
ORD 265.000 | ......... 15,546 XXX 16,446 | oo 18137 | o (1,691) | oo (1,691) 16,446 | oo oo (900) | v (900) | oo 50| XXX
354613 10 1 |FRANKLIN RESOURCES ORD....ocoocovvsvvsvvci | 0912112018, | VARIOUS .o | 10,955.000 | ........ 357,374 XK | 415,185 | oo 474,680 | ...... [GEIEE) I—— (59,495) 415,185 | oo | o (57,810) | ....... (57,810) | ......40,224 | XXX
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT .1 01/30/2018. [ ITG INC.....cooveereeirerierenieirinine
ORD 185.000 | oo 6,673 XXX | oo TAAT | o 6,845 | 972 | 272 TAT | o (@44)| o (444) | XXX
366505 10 5 | GARRETT MOTION ORD C| 10/01/2018. | FRACTIONAL SHARES........ccovcrrce. 0.900 16 XX g3 0 13 9 2 XXX
369550 10 8 | GENERAL DYNAMICS ORD... . | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 185.000 | ............35,035 XXX v 36,846 | ..............37,638 (793) (793) 36,846 (LB | (1,811 ] 327 XXX
369604 10 3 | GENERAL ELECTRIC ORD.....vvvvvsvvvssivrssisns o [ 0712512018, | VARIOUS ..o | 8,671.000 | ....... 124,529 XXX | 182,138 | v 151,309 | ....... 30,829 | .oovverrreen, 30,829 182,138 | ovovererecies | o (57,609) | ........ (57,609) | ........ 2194 | XXX
370334 10 4 | GENERAL MILLS ORD.......ccovivrerrieriniiircriniins .. | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
.......... 1,025.000 | ..........46,716 XXX e 57,339 een(3,434) (3,434) 57,339 XXX
371927 10 4 |GENESIS ENERGY UNT | 1211212018. | Citigroup Global Markets Inc. NY.......... | . 4,800.000 | ........ 102,548 XXX | s 147,891 | e 107,280 | oo 40,611 [ v [ | o 40,611 147,891 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD.. < | 1000872018 | TG INCovsicsnsvsscsess | 12,600.000 | ... 272,282 XXX | 265,606 | .............407,106 | ..... (141,500) | covvvervverrnons [ v | oo (141,500) 265,606 XXX
384802 10 4 |WW GRAINGER ORD | | 12/18/2018.ITG INC.... S — 120.000 | oo 33,729 XK | 15,923 | oo 28,350 | .o (12827) | oo | oo | o (12,427) 15,923 XXX
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD........ .. | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
.9.003 167 XXX | s 178 | e 160 | oo 18 | e 18 178 (11) (11) 7 XXX
410345 10 2 |HANESBRANDS ORD....ooooovvvrsivvrsssrnssisnnsinies o [10/09/2018. | ITG INC..ovoovessssesssessssessinens | 19,797.000 | ......... 344,067 XXX | 511,811 | oo 395,492 | ... 99,909 { oo 99,909 511,811 ..(167,744) | .....(167,744) | ......... 8,511 XXX
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD. |.. | 10/09/2018. | VARIOUS .
........ 10,854.000 | ..........569,445 XXX e BTA.994 | oo 610,863 | 110(135,869) | oo | eorerssnrsis | coneenn(135,869) 474,99 Q4,451 | 04451 | 9,001 | XXX
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422806 10 9 [HEICO ORD....c.covvverieireiriiieieeieceie e .. 07/01/2018. | Adjustment 1.250 99 XXX P2} (21) 66 34 34 0 XXX
422806 20 8 |HEICOCLAORD .| 07/01/2018. | Adjustment 1500 98 XXX R (19) 66 31 31 0] xxx
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD.... < | 0173072018, | ITG INC..ooovvnvvveeessssssinineens | 270.000 | v 12,779 XXX | 14,080 [ oo 13746 | o Kk D 334 14,080 XXX
43283X 10 5 [HILTON GRAND VACATIONS ORD.........cccrvvrnc. .. | 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX 1,259 (Q0) ] (170) 1,089 XXX
43300A 20 3 [HILTON WORLDWIDE HOLDINGS ORD.... .| 12118/2018.{ITG INC XXX 36868 | oo 0 36,868 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD .. |.. 1 10/01/2018. | VARIOUS XXX | 627,387 | oo 898,536 | ... (71,149) | oo (271,149) 627,387 XXX
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD....... .. | 06/22/2018. | MERRILL LYNCH PIERCE FENNER.......
............... 30.000 | oo 1,052 XXX B 6 1,034 18 18 15| XXX
44967H 10 1 |ILGORD .1 09/12/2018. | VARIOUS.........ccoooovviriciriininnienins 1.000 34 XXX (5] (25) 3 31 31 0 XXX
44980X 10 9 |IPGPHOTONICS ORD... . | 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
............... 10.000 | ..............1,664 XXX cevernnnn 1,468 2,141 (673) (673) 1,468 v 196 | 196 | XXX
452308 10 9 |ILLINOIS TOOL ORD . | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 365.000 | ..........51,632 XXX cerreen53,207 | 10,900 | ... (7,693) (7,693) 53.207 05T o 0575|569 | XXX
457187 10 2 |INGREDION ORD .. | 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 225.000 | ............22,694 XXX v 20,347 | 29,358 | ........(4,656) (4,656) 26,347 ceenn(3,653) ] ........i(3,653) | ............387 XXX
458140 10 0 |INTEL ORD | 06/22/2018. | MERRILL LYNCH PIERCE FENNER...... | _ . 440,000 | ....... 23,100 oy S - 19,587 | ... 20,310 (7)) — (724) 19,587 3513 3513 | oo 264 | XXX
459200 10 1 |[INTERNATIONAL BUSINESS MACHINES ORD... |.. | 06/22/2018. | VARIOUS.........c.cccovvvmimmrrirerrrirereiniis
.......... 1,210.000 | ..........171,235 XXX reee 183,710 reeeenr(1,929) (1,929) 183,710 n(12,475) | .......(12,475) | . XXX
46625H 10 0 |JPMORGAN CHASE ORD.....oooocvvssvvrssssssisnes [ 10/09/2018. | VARIOUS....ovvsoesvresssessssessssessne | 5,619.000 | ........ 652,844 XXX | 281,712 | oo ATATOT | (KA :10)) TN N P (317,780) 281,712 | oo | o 371,132 | ..o 371,132 XXX
478160 10 4 |JOHNSON & JOHNSON ORD | 06/2212018. | VARIOUS o [— 1,605.000 197,385 XK | 218,970 | ... 224251 | ... (32 1) ) — (5,280) 218,970 [ oo | (21,585) | ....... (21,585) . XXX
48203R 10 4 |JUNIPER NETWORKS ORD... || 04117/2018. | VARIOUS oo 1.000.28,564.000 | .........738,750 XXX 699,144 | ............814,074 | .... (114,930) | oo | e | s (114,930) 699,144 | ..ooccoovcrn [ o 39,606 39,606 XXX
485170 30 2 |KANSAS CITY SOUTHERN ORD........ccooviererenee ..110/09/2018. | ITG INC.... R 180.000 | oo, 19,713 XXX 19490 | o i 0 19,490 XXX
487836 10 8 |KELLOGG ORD.......cccccommvvrirriiinnienns ..101/30/2018. [ ITG INC.... XXX 3475 | 3059 | 116 | 116 3175 XXX
494368 10 3 |KIMBERLY CLARK ORD - | 10/09/2018. | VARIOUS XXX | 476,164 | ............ 701,035 | ... (2% 7(0) ) SRRSO I PO (224,870) 476,164 XXX
524660 10 7 |LEGGETT & PLATT ORD.... .. | 05/15/2018. [ ITG INC XXX (G ] — (547) 20,693 XXX
530307 30 5 |LIBERTY BROADBAND SRS C ORD.. | 06/22/2018. | MERRILL LYNCH PIERCE FENNER 000 | X | qose | ol el 8 1286 XXX
540424 10 8 |LOEWSORD..... | 10/09/2018.| ITG INC.... o — 11,580.000 | ........ 587,214 XK | 465,235 | ... 579,347 | ... (112,113) [ s | oo | e (114,113) 465,235 XXX
548661 10 7 |LOWE'S COMPANIES ORD.... .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 385.000 | ............33,918 XXX wrnnn(24,838) (24,838) 10,944 22,973 22973 | ..........158 XXX
55024U 10 9 [LUMENTUM HOLDINGS ORD.......ccoovurererrirerenen .. 12/10/2018. | Not Available..........c.cccovvrrrrervrirererninee 0.612 2% XXX o35 o e 0 35 ©) ) XXX
55272X 10 2 |MFA FINANCIAL REIT ORD .. 1 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... | 120.000 | oo 941 XXX 1026 | 950 | 76 | 76 1,026 (85) (85) 48 XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD.. . | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX K16 P (175) 6,018 76 76 XXX
571748 10 2 |MARSH & MCLENNAN ORD.........cocovumiirerinriniins .1 10/09/2018. [ ITG INC.....ovveveiriscireriseerieieienine . 8,108, ) XXX | 399423 | 659910 | oo (260,787) | ccovvrrere. (260,787) R I B 276,021 XXX
58502B 10 6 |MEDNAX ORD ..101/30/2018. [ ITG INC.... XXX o900 | o 802 98 | o 98 900 (84) (84) XXX
58933Y 10 5 |MERCK & COORD.......ccouviriimiiericiiiciniiniiins ..| 05/15/2018. | ITG INC.... R 300.000 | oo 17,706 XXX | 18,986 | coovorvrrrrrrr 8,159 | oo, 1434 | oo, 1,434 18,986 XXX
59156R 10 8 |METLIFE ORD < | 10/09/2018. | ITG INCovovsvssesssssssssssinss | 15,716.000 | ........ 745,400 XXX | s 739,865 | ..oor..nn 794,601 | ... (IR AL | I— (54,736) 739,865 XXX
594918 10 4 | MICROSOFT ORD..ooccccoovvvrssvvsrsnsnns - | 10/09/2018. | VARIOUS. 5,467.000 | ......... 566,230 XXX 47,728 | .......... 46T 84T | ..... (319,919) | oo [ oo | oo (319,919) 147,728 XXX
595017 10 4 |MICROCHIP TECHNOLOGY ORD......cccoovivvrrinne .. | 05/15/2018. [ ITG INC XXX | i 8763 | i 24606 | (15,844) R O T (15,844) 8.763 XXX
595112 10 3 |MICRON TECHNOLOGY ORD.........cooorircr. .| 12118/2018. [ ITG INC.... X | ames|o 0 41,857 XXX
596278 10 1 |MIDDLEBY ORD ..| 05/15/2018. | ITG INC.... XXX 10332 | 14T | [CREL)) — (1,139) 10,332 XXX
608190 10 4 |MOHAWK INDUSTRIES ORD.......ccccocrirmrrrrirarnnns .. | 08/08/2018. [ VARIOUS........coovvvririrrirrrieeerisiserenines ) XXX | 24668 | 28418 | (G0 ) D— (3,750) 24,668 XXX
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60871R 20 9 |MOLSON COORS BREWING NONVTG CL B .. 109/20/2018. [ VARIOUS........coooveieeririirricierineieeenines
ORD 6,110.000 XXX | e 543,595 | ....ovvrrsre 501,848 | 0o 42148 | oo | e | e 42,148 543,595 ..(129,360) | ......(129,360) | .........5,690 | XXX
61166W 10 1 [MONSANTO ORD.....cccoevrmirirrirrirriieniineiienirnens C | 06/07/2018. [ Not Available.............cccceevrrvneiivmrinerienns XXX 105,558 . (21,382) 105,558 33,578 33,578 1,174 XXX
617446 44 8 |MORGAN STANLEY ORD.......cccoovrermririireririirnanns .. | 10/09/2018. | VARIOUS XXX | 524100 | o 1.094.629 | .. TGT(N7.X)) S DR B (570,529) 524,100 XXX
629447 10 5 |NVRORD .. 10/09/2018. | ITG INC XXX 42433 o A7541 |, (G| — (5,408) 12,133 XXX
64110 10 6 |NETFLIX ORD . [12/18/2018.|1TG INC XX | sss7 | 0 35,572 XXX
65339F 10 1 |NEXTERA ENERGY ORD......cccocvvrmrirernririinrins .. | 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
XXX 31,088 | s | s [ e .0 31,088 XXX
665859 10 4 |NORTHERN TRUST ORD......ccccrurrermriirniririrniins .. | 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... XXX oo 7715 13,985 | o (8.269) | (6,269) 7,715 XXX
670837 10 3 |OGE ENERGY ORD .1 01/30/2018. [ ITG INC XXX | 41705 10,860 | oo 8485 | 845 11,705 XXX
681919 10 6 |OMNICOM GROUP ORD.... . 1 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 315.000 | ............21,291 XXX v 21T | 22,941 | ..(1,200) (1,200) 21,741 XXX
68389X 10 5 | ORACLE ORD. | 0612212018 | VARIOUS ..o | 3,030.000 | ......... 134,435 XK | 153,853 | ..o 143,258 | ....... SO T3 RN PRI B 10,595 153,853 XXX
69331C 10 8 |[PG&E ORD .. | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC.....
............ 28,295 XXX vereeennn32,023 | 29,229 2,793 2,793 32,023 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD.......... | 10/09/2018. | VARIOUS 5,347.000 | ......... 767,867 XK | 465,781 | oo 771,519 | . s(305,738) [ oo | o | v (305,738) 465,781 XXX
69351T 10 6 |PPLORD ..107/02/2018. | MERRILL LYNCH PIERCE FENNER ..385.000 | oo, 10,880 XXX | 1,772 11,823 (KK ] — (133) 11,772 XXX
701094 10 4 |PARKER HANNIFIN ORD.......ccccocovmrmrieirirrininnns .. | 10/09/2018. [ ITG INC 815,049 XXX | 288,784 | .............912,081 | ..... [CRE<T0) R I DR (623,297) 288,784 XXX
703395 10 3 |PATTERSON COMPANIES ORD.........cccccovrrvmrrenee .| 03/27/2018. | CITIGROUP GLOBAL MARKETS INC.....
. ..9,143 XXX (1,218) | e (1,218) 13,957 . XXX
707569 10 9 | PENN NATIONAL GAMING ORD.......ccccvvrivrrrrnn .. | 11/01/2018. | Adjustment 10.200 6 XXX B o i 0 6 0 0 XXX
713448 10 8 | PEPSICO ORD [ 10/09/2018. | VARIOUS....oovsroeseensesssvensine | 7,700.000 | .......... 843,604 XXX | 824,418 ..923,384 | ... [T XeTcT:y) DSURNI DR IR (98,966) 824,418 | coocvrrirrrs | e 19,186 | oo 19,186 | ....... 24,821 XXX
717081 10 3 | PFIZER ORD - | 10/09/2018. | VARIOUS B — 27,724.000 | ....... 1,183,938 XXX [ 631,308 1,004,163 | .....(372,856) OO IR PO (372,856) 631,308 ..o | o 552,631 | ..ooo 552,631 | ..o 19,666 | XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.... | 1011212018 | VARIOUS o 10,455.000 | ......... 883,384 XXX 1,149,201 AA04571 | BA720 | o | e | e 44,720 [ oo [ o LR T X I— (265,907) | ......(265,907) | ......42,270 | XXX
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT [ 12112/2018. | Citigroup Global Markets Inc. NY............ | . 2,000.000 | ..ooonen 91,494 XXX | s 97,470 104,700 | ......... (%)) P—— (7,230) 9TATO | oo [ v (5,976) | ovvvee (5,976) | cvvee 5872 | XXX
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD .1 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....
............. 250.000 XXX (1,248) 15,328 XXX
726503 10 5 |PLAINS ALL AMERICAN PIPELINE UNT .. | 04/11/2018. | WELLS FARGO SECURITIES.......ccoooceee | . 9,300.000 XXX 234,127 XXX
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD. . | 04/11/2018. | UBS SECURITIES LLC XXX . 310,565 XXX
74005P 10 4 |PRAXAIR ORD 10/31/2018. | VARIOUS XXX 617,884 | o 771,080 | i (153.196) | oo i (153,196) 617,884 XXX
74267C 10 6 |PROASSURANCE ORD.. ..101/30/2018. | ITG INC XXX 504 10,791 XXX
742718 10 9 |PROCTER & GAMBLE ORD. .. | 10/09/2018. | VARIOUS XXX | 853011 | 968140 | o (115120 o i (115,129) 853.011 XXX
74340W 10 3 |PROLOGIS REIT. .. | 08/22/2018. | FRACTIONAL SHARES... XXX 0 6 XXX
74460D 10 9 |PUBLIC STORAGE REIT ORD .1 01/30/2018. [ ITG INC.....coovoererererreerenieeirieine XXX 1,219 35,704 XXX
758849 10 3 |REGENCY CENTERS REIT ORD... .. | 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... XXX (122) 916 XXX
75935* 10 2 |REINSURANCE BUILDING CORP.. ..109/01/2018. | VARIOUS XXX 0 176,000 XXX
760759 10 0 |REPUBLIC SERVICES ORD... .. | 10/09/2018. | ITG INC.... XXX (8,159) 6,715 XXX
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD... .. | 11/01/2018. | Adjustment XXX 0 1 XXX
773903 10 9 |ROCKWELL AUTOMAT ORD. .. | 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... XXX (3,588) 17,029 XXX
774341 10 1 |ROCKWELL COLLINS ORD... | 1211012018, [ VARIOUS....cocoeeoccoroee XXX (8,805) 35,000 . XXX
775711 10 4 |ROLLINS ORD .| 12/11/2018. | VARIOUS XXX 622 0 XXX
786CVR 20 9 |SAFEWAY CASA LAY CVR.... .| 02/26/2018. | Not Available.... 290,000 | .. o7 XXX (290) o | ol XXX
786CVR 30 8 |SAFEWAY INC CVR......ccocovvviviririeicniiicnienes .. | 04/09/2018. | Not Available XXX (290) 1 1 XXX
80589M 10 2 | SCANA ORD .. | 04/02/2018. | CITIGROUP GLOBAL MARKETS INC.....
............... 45.000 | ..............1,695 XXX ceeereneenen 2y 183 | il 1,790 | 392 392 2,183 ceveerene(48T) | v (487) | ... BB XXX
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806407 10 2 |HENRY SCHEIN ORD.......cocoovviviviciiieirceeeeeae ..106/22/2018. | MERRILL LYNCH PIERCE FENNER....... 4,481 XXX | 4536 343 4,536 (54) (54) XXX
806857 10 8 |SCHLUMBERGER ORD 08/08/2018. [ VARIOUS........ccocooomvvsvvmmissivvnssssinenns | 2495000 | ... 161,345 XXX A53,077 | oo 163421 | 1iero(10,383) | oo | oo | e (10,343) 153,077 8,268 8,268 | ... 3638 | XXX
810186 10 6 |SCOTTS MIRACLE GRO ORD... ..| 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... | . 40.000 | oo, 820 XXX 901 (169) 901 (81) (81) 11 XXX
81663A 10 5 |SEMGROUP CLA ORD . 08/01/2018. | UBS SECURITIES LLC.......coocoomsccccmmnncc | ___......7,000.000 | ......... 176,304 XXX 481,357 | oo 211,400 | 1eero(30,043) [ oo | oo | e (30,043) 181,357 | covveeeeereee | e (5,054) | .cove (5,054) | ......... 6,615 | XXX
816851 10 9 | SEMPRA ENERGY ORD .1 06/15/2018. | ITG INC....coorvvoneeneennvceneiceneceens | 430,000 | oo 13,668 XXX | s 14,385 530 14,385 XXX
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.. 08/02/2018. | VARIOUS...........ooorrnnriieneiieceiisniiienns | 20,400.000 | ......... 450,092 XXX | 588,365 | ..............608,328 | ... (19,963) | coovorooooororooeoos oo | v (19,963) 588.365 XXX
828806 10 9 |SIMON PROP GRP REIT ORD... .1 03/27/2018. | CITIGROUP GLOBAL MARKETS INC
............ 12,803 XXX (526) 14,072 XXX
842587 10 7 [SOUTHERN ORD.......ccceevrevvirerrrirerns ..101/30/2018. | ITG INC 45,146 XXX 1,768 50,338 XXX
854502 10 1 |STANLEY BLACK AND DECKER ORD................. .. 1 05/15/2018. | ITG INC.... XXX (3,731) 20,026 XXX
855244 10 9 | STARBUCKS ORD........ccccovurrermrininnas ..| 08/08/2018. | VARIOUS XXX 3198 99,680 XXX
85571B 10 5 |STARWOOD PROPERTY REIT......ccocnirmriniranine ..101/30/2018. | ITG INC XXX 1,117 16,916 XXX
872540 10 9 |TJXORD .. | 11/07/2018. | VARIOUS XXX | 537927 | 769341 | o (262.505) o (262,505) 537,927 XXX
87612G 10 1 |[TARGA RESOURCES ORD.........cccecevevereiireirins .. | 08/03/2018. | VARIOUS XXX | 548,773 | oo 805,250 | oovooo (56,478) | oo | oo | oo (56,478) 548,773 XXX
87901 10 5 | TEGNAORD | 10/09/2018. | TG INC..oovvvvvrvsvsrsvssvssscssne | 13,220.000 | covvvre 156,655 XXX | 195,922 9,785 195,922 XXX
88160R 10 1 |TESLAORD .. 112/18/2018. | ITG INC.... XXX ..21,025 0 21,025 XXX
882508 10 4 | TEXASINSTRUMENTS ORD ..110/09/2018. | ITG INC 41,658 XXX ..40,927 . 0 40,927 XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD .. [ 10/15/2018. [ VARIOUS.........ccoooovmmvvmnevnnncvscecisncenns | 4114.000 | ool 989,098 XXX | 625,200 | cooccorrsr 781,166 | 1000s(155,966) | ovevveerrerereeres | s | e (155,966) 625200 XXX
88579y 10 1 |3MORD . | 06/22/2018. | CITIGROUP GLOBAL MARKETS INC
605.000 | ......... 118,881 XXX | s 128,805 142,399 ..(13,594) 128,805 XXX
887317 30 3 |TIME WARNER ORD......c.ceccrvrrmirirnrirernninseriirenns .. 1 06/15/2018. [ VARIOUS.........cccoovvmvvmnmeinnvisceiisncenns | 1.180.000 | oo, 119,636 XXX | 32,397 ..107,935 ..(75,538) 32397 XXX
891092 10 8 |TORO ORD.....coviirerimririreriireirenirerssiseieriesineena .. | 08/08/2018. | CITIGROUP GLOBAL MARKETS INC
............ 18,261 XXX 19,895 (689) (689) 19,206 XXX
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD........ .. | 10/17/2018. | VARIOUS 000 | oo 264,315 XXX 202,093 | ....... (21,847) | oo (21,847) 180,246 XXX
90384S 30 3 [ULTABEAUTY ORD.....cocovurimrrriirerineisinriieinereens .. | 06/22/2018. | VARIOUS 118.000 28,399 XXX 26.392 [GRE)] — (613) 25779 XXX
910047 10 9 |UNITED CONTINENTAL HOLDINGS ORD........... .. | 10/09/2018. | ITG INC 170,084 XXX 82700 290 | o 220 138,914 XXX
911312 10 6 |UNITED PARCEL SERVICE CL BORD................ .. 1 03/27/2018. | CITIGROUP GLOBAL MARKETS INC
............. 160.000 | ..........16,643 XXX e 17,682 | 19,064 | oo (1,422) (1,422) 17,642 e 1,000) | e (1,000) | o146 | XXX
913017 10 9 | UNITED TECHNOLOGIES ORD.....coocccvnsvvrsve o [ 1200172018, | VARIOUS ... | 9,926.270 | ... 1,339,937 XXX | s 781,114 | .00 1,266,260 | .....(485,180) | ccvovovceverscooes [ oo | oo (485,180) 781,114 | oo | e 558,822 | ....... 558,822 | ....... 19173 | XXX
918204 10 8 |VFORD | 10/09/2018. | VARIOUS B 10,760.000 | ......... 994,535 XXX | 450,953 | ..ovorrn 796,240 | ...0(345,287) | oo | e [ (345,287) 450,953 | oo | 543,583 | ...... 543,583 | ...... 13395 | XXX
91914) 10 2 |VALERO ENERGY PARTNERS COM UNT........... .| 12/12/2018. | Citigroup Global Markets Inc. NY.. o 9,000.000 | .......... 377,927 XXX | 412,039 ..11,539 412,039 | oo | s (34,112) | oo (34,112) ] ....... 19,233 XXX
92343V 10 4 | VERIZON COMMUNICATIONS ORD.. ..| 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... | 4,215.000 | oo 209,738 XXX | 192,349 ..(30,751) 192,349 | oo | o, 17,389 | .. 17,389 XXX
92345Y 10 6 |VERISK ANALYTICS ORD.. | 10/09/2018. | ITG INC 5.210.000 | ......... 628,109 XK | 442,056 (58,104) 442,086 | oo | 186,054 | .......186,054 XXX
929390 10 6 |WEC ENERGY GROUP ORD. ..| 06/15/2018. | ITG INC.... 000 | o 19,252 XXX | 19,990 | ...... 20,925 | oo (936) | oo, (936) 19,990 XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD.................. .. | 06/22/2018. | MERRILL LYNCH PIERCE FENNER 210.000 XXX ..16,053 15,250 | 803 | oo 803 16,053 XXX
95709T 10 0 |EVERGY ORD .. | 06/04/2018. | VARIOUS 19,385 XXX 9,385 19,272 | o3 | 113 19,385 XXX
95825R 10 3 |WESTERN GAS EQUITY PARTNERS COM UNT. | .. | 12/12/2018. | VARIOUS
101,299 XXX | 134,067 | oo 118,912 | o 15,155 . 134,067 | oo | o (32,769) | ... (32,769) | . XXX
963320 10 6 |WHIRLPOOL ORD | 01/09/2018. | WEEDEN + CO.... 285,073 XK | 276,595 | ...........284,664 | ........ (G0 E— (8,069) 276,595 oo | e BATT | o 8,477 XXX
981558 10 9 |WORLDPAY CLAORD...cocoonvvmmvmsvvssirnsorse | 10/09/2018. | VARIOUS - 714,872 XXX | s 233,674 | ..o 534414 | .o [CURZE) ) IV BV D (300,741) 233,674 | oo | 481,198 | ....... 481,198 | oo XXX
G02602 10 3 |[AMDOCS ORD .1 08/08/2018. | CITIGROUP GLOBAL MARKETS INC
............. 300.000 | ............19,359 XXX creeenen 19,371 | e 19,644 (273) (273) 19,371 (12) (12)] ooverrn216 XXX
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G0450A 10 5 |ARCH CAPITAL GROUP ORD.......ccccocommrrinrrirnnes C|06/21/2018. | ITG INC.....coorrvrereereecees .310.000 XXX 673 28,811 (4,663)] ..........(4,663) XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......ccocovuvenece .| 10/09/2018. | ITG INC 113,980.000 XXX | 395415 | o 8523093 | o (5697 o (56,977) 395,415 (23,972) 23,972) . XXX
G29183 10 3 |EATON ORD C| 06/22/2018. | MERRILL LYNCH PIERCE FENNER....... XXX 1) 769 3) 3) 131 xxx
G5960L 10 3 [MEDTRONIC ORD........ccoovrrmmmrirmrirnrieneisnnniens C|10/19/2018. | VARIOUS..........coooimrrrviiinnisiissrniiis XXX | 835582 | 836,974 (1,391) 835582 | oo | 145381 | ....... 145,381 XXX
G7496G 10 3 |RENAISSANCERE ORD .|| 01/30/2018. |ITG INC XXX ..16,955 2,254 19,209 (1,897) | ..........(1,897) XXX
G9319H 10 2 |VALIDUS HOLDINGS, LTD. .. |.. | 07118/2018.| CORPORATE ACTION. XXX 954 13,153 4507 XXX
G96629 10 3 |WILLIS TOWERS WATSON ORD......cc.coomrvvrrrren D | 08/08/2018. | CITIGROUP GLOBAL MARKETS INC.....

. XXX 0 34,686 ) vervreenn(536) XXX

G98294 10 4 | XL GROUP ORD......cooumiimriniinriciisiissiniinns D{ 01/30/2018. | ITG INC........ovveririrniiniieienisisiiens e 170.000 XXX 8,708 | o 5,977 | oo 731 731 6,708 (465)| ............(465) XXX
H1467J 10 4 | CHUBB ORD +| D] 06/22/2018. [VARIOUS....ooccosvrsvescsssnsssnsssssens | 1,160.000 XXX 167,569 | ............ 169511 | ........ (1,942) (1,942) 167,569 | covveeercrors | o (17,050) | ....... (17,050) XXX
H8817H 10 0 | TRANSOCEAN ORD... ... | C| 12/05/2018. | Not Available. 0688 5 XXX ) 10 ) 0 10 ) ) XXX
9099999, B —— 45,088,663 XXX | 37,253,916 45,084,504 | ..(9,031,552) | oo 0 0 ] (9,031,552) | oo 0 ] 37,214,192 | ool 0].7,874471 |...7,874471 | ...735,105 | XXX
Common Stocks - Mutual Funds
00769G 53 5 |LSV SMALL CAP VALUE INST.....oooocivrrrrssire - | 10/01/2018. | Not Avalable..........cooococvemsereesseenn | 586,936.468 | ....... 9,386,934 XXX | 6,256,023 | ......... 9,126,862 | ..(2,870,839) | vovvvvrvececcieccs | coeeeererecerii | e (2,870,839) | vvvvvvoreccs | e 6,256,023 | .....oovverrrrns .3,130,910 |....3,130,910 | ...311,252 | XXX
04314H 75 8 | ARTISAN:SMALL CAP INST.....oosivssvsssorssinsne | 10/01/2018. | NOt AVallable.....oooovssvvssvvssvssvessvvsns | L 243373.924 | ....... 9,459,944 XXX | 6,032,041 | oo 7,571,363 | ..(1,539,322) | oovcsscmsiess | oo | o (1,539,322) | oosersersnes | o 6,032,041 3,427,904 |....3427,904 | oo XXX
9299999. Total - CommON StocKS - MUIUAI FUNS......ocosvvvessvvessssssssssssssesssisess issssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | 18,846,878 XXX | 12,288,064 16,698,225 | ..(4,410,161)| voovvccvccenn0 | o0 | (4,410,161) ] .. 12,288,064 6,558,814 |....5,558,814 | ....311,252 | XXX
9799997. Total - COMMON SIOCKS - P 4...voveeoresresssrsssesssssssssssssrnssis | cvsissssssissssissss s | 63,935,541 XXX 49,541,980 61,782,729 | (13,441,713)| . ..(13441,713) | .. 49,502,256 14,433,285 |..14,433,285 | 1,046,357 | XXX
9799998 Total - Common Stocks - Summary em from Part S.......c..ocevsivvssiiiinss sivvsssisnsssssssssssssssssssssssssssessssssssssssssssssssssssssssssn | 10,317,077 XXX | 10,064,937 | ooovvccceersssccens L1 PO [ 10,064,937 | .oovovoerssie | o 252,140 | ..... 252,140 | ....... 54,197 | XXX
9799999 Total - COMMON SIOCKS....vvsvvvssvvvessissssssssssssss s s sss vt | 74,252,618 XXX | 59,606,917 61,782,729 | (13.441,713)| . . (1344,713) | ) 0] e 59,567,193 | ..o 0 | 14,685,425 |...14,685425 | 1,100,554 | XXX
9899999, Total - Preferred and COMMON SHOCKS........ooccvvrsivrssvrrssvnsssnssivinss st | 74,252,618 XXX 59,606,917 | ........51,782,729 | (13,441,713)| . 0| 0| ...(13,441,713) 0 59,567,193 0 | 14,685,425 |..14,685,425 | ..1,100,554 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS........oocvvvivvrssivessisesii vt ...245,084,375 XXX ..237524,198 | ... 187,492,991 | (13,894,252) | ......(733,243) .............. 0|..(14,627,495)| ............... 0. 230,594,605 | ............ 0 | 14,489,770 |...14,489,770 | 5,026,481 XXX
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Bonds - U.S. Government

36179T 4P 7 |G2MA5330 - RMBS......ccovrvrveiiirrieins .. | 08/01/2018 | WELLS FARGO SECURITIES LLC.......... 1111412018 | VARIOUS........oovvivririiinrieineinsisisssienes | cveeris 4,981,890 | ......... 5,097,096 | ......... 5,016,969 | ......... 5,092,940 (4,156) | cooovvrvrcirens [ erveriviniiiens | e (75,971) | ..... (75,971) | ...... 57,353 |..... 11,071

36179T 7L 3 |G2MAS5399 - RMBS.... .| 09/01/2018 | MITSUBISHI UFJ SECURITIES............... 1171412018 | VARIOUS.........ooooierrirerinerneeieniesessenns | evevis 1,996,101 | ......... 2,073,459 | ........ 2,050,541 | ......... 2,071,972 (1,487) [ oo [ e | e (21,431)| ..... (21,431)|...... 18,426 | ...... 4,732

36179T 25 7 |G2MA5264 - RMBS.... .| 07/01/2018 | VARIOUS. 1171412018 | VARIOUS........ccoovrircriniinniicsieninnies | i 5,000,000 | ........ 5,116,701 | ......... 5,030,544 | ........ 5,109,714 (6,987) | ..ovovvrierens [ erveriveneirens | v (79,170) | ... (79,170) | ...... 83,799 |..... 10,325

361790 CB 6 |G2MA5466 - RMBS .| 09/11/2018 | NOMURA SECURITIES INTL INC........... 11/14/2018 | VARIOUS, v | e 5,000,000 | ........ 5,099,219 | ......... 5,035,383 | ......... 5,096,947 (V27272 ) [ IR (61,564) | ..... (61,564) | ...... 41,040 |..... 10,556

912828 3R 9 |UNITED STATES TREASURY.... . | 05/18/2018 | VARIOUS. 11/14/2018 | MORGAN STANLEY CO......ccovvrvrrvirvrnns | e 1,056,145 | ......... 1,023,273 | ......... 1,012,952 | ......... 1,025,092 1,819 | e | v | e (12,140) | ..... (12,140) | ....... 4,466 | ... 1,313

912828 4H 0 |UNITED STATES TREASURY.... . | 05/18/2018 | BNP Paribas. 11/14/2018 | BNP Paribas............cooveveevmveerrenererenrenns | cvverinrens 501,940 | ........... 499,157 | .......co... 497,240 ....499,430 P42 (SRS VIR IOV (2,190)

912828 X3 9 |UNITED STATES TREASURY.... . | 05/18/2018 | BNP Paribas. 11/14/2018 | BARCLAYS CAPITAL INC.....cooovvvvnrirnnns | v 1,025,320 | ......... 1,002,093 | ......... 1,001,302 | .........1,004,957 2,864 | oo [ | e (3,655) .
0599999. Total - BONAS - U.S. GOVEIMMENE. ...ttt itk bbbt | cibin 19,561,396 | ....... 19,910,999 | ... 19,644,930 | ....... 19,901,051 0 (9,947) 0 0 | ...(256,121)] ...(256,121)]....207,698 |..... 38,430
Bonds - U.S. Special R and Special A it

3128P8 F5 5 |FHC91988 - RMBS.......cccovverieireireiinnas .. | 04/01/2018 | GOLDMAN 11/14/12018 | VARIOUS.........cooevriiirnieieeneiciesienes | cveeies 8,953,113 | ......... 9,074,820 | ......... 8,819,910 | ......... 9,063,391 | ..o | e (11,429) | ..o | s (11,429) | v [, ...(243,480) | ...(243,480) | ....191,307 | ...... 9,575

3128P8 FQ 9 |FHC91975-RMBS. .| 03/16/2018 | WELLS FARGO SECURITIES LLC.......... 11/1412018 | VARIOUS........ooovrerererrissiesiessissienins | ceriias 3,969,911 | ......... 3,915,945 | ... 3,801,952 3,920,165 4,220 ..(118,213) | ...(118,213) | ...... 82,050 | ...... 5,955

3128P8 FX 4 |FHC91982 - RMBS. . | 04/01/2018 | GOLDMAN 1171412018 | VARIOUS........ooorrierireriseiseeresiseinenns | e 4,457,132 | ........ 4517721 | ... 4,393,005 | ........4,511,833 | ..o (5,888) ...(118,828) | ...(118,828) | ...... 94,981 | ... 4,767
3140Q9 P9 8 |FN CA2247 - RMBS 10/09/2018 | BNP Paribas. 11/14/12018 | VARIOUS........oovvirrieiinrieineinsieisssieies | cvverins 1,475,693 | ......... 1,457,824 | ......... 1,454,883 4T | s e | s (3,288) | ....... (3,288) | ....... 6,285 | ...... 1,435

91428L  JE 7 |UNIVERSITY HAWAII REV. . | 03/29/2018 | Unknown 07/02/2018 | MERRILL LYNCH PIERCE FENNER....... | ccoovvenead 650,000 | ..coooceen. 649,617 | ..o 644,313 40 | | | s (5,344) | ...... (5,344) | ...... 12,388 | ... 8,048
3199999, Total - Bonds - U.S. Special Revenue and SPecial ASSESSMENES ... ..ttt itttk enenine | seenes 19,505,850 | ....... 19,615,926 | ....... 19,114,062 | ......19,603,216 | ................. 0] .e(12710) | o (V) (12,710) [ oo (U [ 0 | ..(489,154) | ...(489,154) | ....387,011 |..... 29,779
Bonds - Industrial and Miscellaneous

002824 AZ 3 |ABBOTT LABORATORIES........c.ccoeconeeen. .. | 03/29/2018 | Unknown 07/03/2018 | MORGAN STANLEY CO.......ovvemrvrnerrnnees | cerreeens 1,250,000 | ......... 1,228,413 | ......... 1,228,863 | ......... 1,231,308 2,895 2,895 | oo | e | e (2,445)| ...... (2,445) | ....... 7,708 | ........ 972

585055 BG 0 |MEDTRONICINC........cccoovrimmiiniiririns C| 03/29/2018 | Unknown 07/03/2018 | PERSHING DIV OF DLJ SEC LNDING.... | ......... 1,450,000 | ......... 1,440,401 | ........ 1,439,212 | ......... 1,441,692 | ..o | v 1,291 1,201 | e | e | s (2,480) | ....... (2,480) | ...... 1477 | e 1,410

911312 AK 2 |UNITED PARCEL SERVICEINC............. .. | 03/29/2018 | Unknown 07/03/2018 | PERSHING DIV OF DLJ SEC LNDING.... | ......... 1,200,000 | ......... 1,232,988 | ......... 1,221,120 | ......... 1,224,254 | ..o | s (8,734) (G R P [P (3,134)| ....... (3,134) | ...... 46,979 |..... 30,408
3899999. Total - Bonds - Industrial and Miscellangous.............coeueseeneenns 3,900,000 | ......... 3,901,802 | ......... 3,889,195 | ......... 3,897,253 | coviiinenenn0 [ (4,548) 0 (4,548) 0 [V (8,059)] ....... (8,059)...... 65,865 |..... 32,790
8399998. Total - Bonds 42,967,246 | ....... 43,428,726 | ....... 42,648,187 | ....... 43,401,521 | o0 | (27,206) | .....ovvonveee 0 [ (27,206) | ....ccoeouc 0 ] s 0 | ..(753,334) ] ...(753,334) | ....660,574 |...100,999
C Stocks - Industrial and Mi:
00206R 10 2 |AT&T ORD . | 06/15/2018 | Unknown 08/08/2018 | VARIOUS.........ovvriririiireieierineiennsiinins | averenene 1,695.660 56,211 54,816 56,211 (V1 UPUROORPOITRR PPPOPPORTPOOREN IOV (1,395) | ....... (1,395) | vovvvees 790 | oo

002824 10 0 |ABBOTT LABORATORIES ORD . | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 10/09/2018 | ITG INC 11,149 (V8 URUROORTOPUEN UPSPRPPORPPORRN PPN 1,681 | ........ 1,681

00817Y 10 8 |AETNA ORD .| 09/13/2018 | VARIOUS. 10/09/2018 | VARIOUS........cconvveeineinereesrineerneninsnins | wrerrnenn860.000 | v 174,179 | i 174,384 | e 174,179 0 206 206

02079K 10 7 |ALPHABET CL C ORD.......cccsuurmrrrrrrrnans .| 05/15/2018 [ ITG INC.....oocvrriririesnieeiseieninis 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | cevovvvueres 40.000 | ..ovvorerennn 45847 | oo 44,491 45,847 (VI OO IR OO (1,356) | ...... (1,356) | cvoverevernnns [ e

02079K 30 5 |ALPHABET CLAORD.......cccocvvrmrrrerirnens .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 30.000 31,264 35,078 31,264 0 3,814 3,814

02209S 10 3 |ALTRIA GROUP ORD.......c.coovvrerirerrnens .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | ..ccvvvnce 640.000 | ....oocvvnee 39,200 | covvrernene 36,492 39,200 (V1 PO IRV IOV (2,708) | ....... (2,708) | .oovven 448 | .o

025537 10 1 |AMERICAN ELECTRIC POWER ORD..... |.. [ 01/30/2018 [ ITG INC.......cccosvrrmrrmrirrrrneirarrirnriresiienes 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ..ccovvvnce. 200.000 | ..coovrreneee 13,710 | v 13,470 13,710 (V1 OO DUTPIOROR OSRPOOON (PZ10) ) E— (240) | .......... 248 | .o,
03027X 10 0 |AMERICAN TOWER REIT.......cccosvvurrrrenae .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 05/15/2018 | ITG INC......covvoviririisisiiscieniineis | v 195.000 28,536 26,504 28,536 0 [ eovoeeeeeiees | erveriiesnies | e (2,032) | ....... (2,032) | oo 146 [ .o

032359 30 9 |AMTRUST FINANCIAL SERVICES ORD. | .. [ 10/09/2018 [ ITG INC.......ccccostrvmrvrrerrrererneireriseernerienes 12/19/2018 | Not Available.............ccvereernrreneenerinnnrnens | e 450.000 6,453 6,638 6,453 (V1 VORI VRIS IO 185 | v 185 | oo [ e

042735 10 0 |ARROW ELECTRONICS ORD................ .| 05/15/2018 [ ITG INC.....oocvoriririeseieesseieninies 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ccccvvvvnee. 210.000 | .oovvvrrrnee 15,887 | v 16,292 15,887 (01 ORI IPROOTRP ST 405 | oo 405 | o | e

053807 10 3 |AVNET ORD...cocovrririrrerrinerierienercens 1 01/30/2018 [ ITG INC....ooovverreriieeeieeieeieeseeens 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... | «.cvvvenee 205.000 8,805 8,585 8,805 (V[OOSR RN (P20) ] I [P220) ) R~ 39 |
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05541T 10 1 |BGC PARTNERS CL A ORD... 10/09/2018 | ITG INC 12/03/2018 | UNKNOWN........coouierirerireireiieriesiseninns | cveeinns 1,100.000 ...12,573 12,573 0
064058 10 0 | BANK OF NEW YORK MELLON OROD..... .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... ..1,345.000 76,329 0
084670 70 2 |BERKSHIRE HATHWAY CL B ORD........ .. | 05/29/2018 | VARIOUS. 10/09/2018 | ITG INC....cooeoomverrrerierieeeseeissiserisenies | e 3,477.000 | ..ocooeeeo. 711,057 | o TTT969 | 711,057 0
09062X 10 3 |BIOGEN ORD.......ooeoouririinrirneireriseinns o+ | 05/15/2018 [ ITG INC....oovvvnirrieierieiiesieeieeicenae 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 25.000 6,889 7,401 6,889 0
099724 10 6 |BORGWARNER ORD.......c.cccoormrviirirrinne .. | 09/24/2018 | WEEDEN + CO......ccocovvrierirmreiriirineiins 10/09/2018 | ITG INC....ccoouverrierierirerseeisrinerireries | e 2,522,000 | ..coovoneee 111,766 | c.oovvvenee 103,123 | cvvvis 111,766 0
JP MORGAN SECS INC., - FIXED
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.. .. | 06/15/2018 | INCOME 10/09/2018 | ITG INC....ocvonvvrrrrierieeerseeiseiserirenies | e 1,060.000 47,935 0
126650 10 0 |CVSHEALTH ORD . | 09/25/2018 | VARIOUS. 10/09/2018 | VARIOUS........cccooevvricrricricnriccivciiinnis | 00000..5,933.000 | ............461,125 | ...........469,359 | ............ 461,125 0
12673P 10 5 |CA ORD .. | 10/09/2018 | ITG INC 11/05/2018 | Not Available 9,242 0
134429 10 9 |CAMPBELL SOUP ORD........ccoovvriernnens .| 01/30/2018 | ITG INC 05/15/2018 | ITG INC I , 13,235 0
171798 10 1 |CIMAREX ENERGY ORD.......ccoovvernrinns .. | 04/25/2018 [ WEEDEN + CO....c.ocvvrrrirernrireererieiinnnns 10/09/2018 | ITG INC.....cooovrrirreirerirerrricsnniiies | e 845.000 84,485 84,862 84,485 0
17275R 10 2 |CISCO SYSTEMS ORD.. .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... 17,408 0
172967 42 4 |CITIGROUP ORD .| 06/19/2018 | KEEFE BRUYETTE + WOODS INC......... 10/09/2018 | ITG INC.......oovvrcrrvcrrercericsnicscies | 00000.3,698.000 | ...........246,696 | ...........265,809 | ............ 246,696 0
20030N 10 1 |COMCAST CL A ORD. .| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 17,697 0 53 53
205887 10 2 | CONAGRA BRANDS ORD.. . | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... 13,685 0
209115 10 4 |CONSOLIDATED EDISON ORD .| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... 35,512 34,850 35,512 0
21036P 10 8 |CONSTELLATION BRANDS CL A ORD.. |..| 09/25/2018 | VARIOUS. 10/09/2018 | VARIOUS, (V8 UPOROUSTONPEN UPPPOPPORPPOREN EPPOOPOON 7,640
228368 10 6 |CROWN HOLDINGS ORD .| 05/15/2018 | ITG INC 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... 9,209 9,408 9,209 0
233153 20 4 |DCT INDUSTRIAL REIT ORD. . | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 08/22/2018 | Unknown, 6,903 0
24703L 10 3 |DELL TECHNOLOGIES CL C ORD. o+ | 10/09/2018 [ ITG INC.....ovvvrrrrrercercrierrierirerieeercenns 12/27/2018 | Unknown.... 67,159 0
25179M 10 3 |DEVON ENERGY ORD .. | 08/08/2018 | VARIOUS. 10/09/2018 | ITG INC....ccoovvrerreerierireesenrssniseiies | veenne 12,183.000 | ...........494,453 | ........481,222 | .......... 494,453 0
25746U 10 9 |DOMINION ENERGY ORD | 01/30/2018 [ ITG INC.....oovrrierieieirrieesiseieniniees 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ccccovvvnee. 285.000 21,404 0
26884L 10 9 |EQT ORD .. | 10/09/2018 | ITG INC 1171312018 | UNKNOWN......cvvvvrcvrnireireeieieesnieniens | erverians 1,080.000 50,112 0
26885) 10 3 |EQGP HOLDINGS UNT.. .| 04/11/2018 | RBC CAPITAL MARKETS.. 12/12/2018 | BARCLAYS CAPITAL LE.... 3,000.000 70,543 0 [ v | o (11,023) | ..... (11,023) | ....... 2,637 | e
277432 10 0 |EASTMAN CHEMICAL ORD.......cccoevrrunee .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 10/09/2018 | ITG INC....cccovvvrrrverrerirncenrrcnnrnerrenine | cererreennn498.000 | oo 50,535 | .vererens 42,965 50,535 (V1 UPUROORPOPER OPPPOPPOOTPOORRN IO (7,569) | ....... (7,569) | ..o 217 |
29265N 10 8 |ENERGEN ORD 10/09/2018 | ITG INC 11/29/2018 | UNKNOWN........cvourvrrirrieierinsrineiieninee | eereeressn360.000 | coviivnienas 31,086 | ..oocovrnen. 31,086 31,086 0 0
29269A 10 2 |ENDOCYTE ORD.... 12/18/2018 | ITG INC 12/21/2018 | Not Available.. 6,235 6,240 6,235 0 5 5
29414D 10 0 |ENVISION HEALTHCARE ORD 12/01/2018 | ITG INC 12/01/2018 | Adjustment. 22,535 0 5 5
30219G 10 8 |EXPRESS SCRIPTS HOLD ORD.... 10/09/2018 | ITG INC 12/20/2018 | Unknown.... ....154,416 0
30231G 10 2 |EXXON MOBIL ORD... .| 01/30/2018 | ITG INC...... 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 29,638 25,404 29,638 0
33616C 10 0 |FIRST REPUBLIC BANK ORD.... .| 01/16/2018 | WEEDEN + CO.. 10/09/2018 | ITG INC.....occovrvrrrrerierirneernerissnrserirenine | cereerennn 466,000 | coviirninnns 41,056 | ..ooovenenn 43,934 41,056 0
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344849 10 4 |FOOT LOCKER ORD.. 05/15/2018 | ITG INC... 06/22/2018 | MERRILL LYNCH PIERCE FENNER ..10,003 ...12,553 10,003 0
345605 10 9 |FOREST CITY REALTY CL A REIT ORD 10/09/2018 | ITG INC... 12/07/2018 21,863 22,055 21,863 0
369550 10 8 | GENERAL DYNAMICS ORD.........ccccoonec. .| 01/30/2018 | ITG INC... 05/15/2018 33,860 32,997 33,860 0
369604 10 3 |GENERAL ELECTRIC ORD......cccooumerenees .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ......... 3,340.000 | ..ooovvennens 45491 | oo 43,587 45,491 0 [ oo | eeerveeinenns | eeeenn(1,904) | i (1,904) | oo 801 |
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD...|.. | 07/26/2018 | WEEDEN + CO 10/09/2018 .10,110.000 ..218,474 0 2,239
385002 30 8 |GRAMERCY PROPERTY REIT ORD...... .. | 12/01/2018 | ITG INC 12/01/2018 | AdUSIMENL........ovveererrererieieeissiees | e 650.000 ..17,875 17,869 0 7
410345 10 2 |HANESBRANDS ORD........cccoooevvirerinnns .. | 08/20/2018 | VARIOUS...........cccovmvrrnaee 10/09/2018 [ ITG INC......oovreeneeeeeeeeneies | e 533.000 9,263 9,916 0 [ oo [ e | eeieenn(653) | s ((G55) ) [SOUOR IR
HARTFORD FINANCIAL SERVICES
416515 10 4 |GRUP ORD 09/21/2018 | VARIOUS.... 10/09/2018 0 [ o | veervrnenenne | eeeene(1,321) | i (1,321)
438516 10 6 |HONEYWELL INTERNATIONAL ORD..... |..| 10/01/2018 | VARIOUS. 10/29/2018 . 0 [ eoveereeeees | eerreneieenins |20 134,621 oo 134,621
440452 10 0 |HORMEL FOODS ORD........cccccmurvmrrens .| 01/30/2018 | ITG INC... 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ............ 145,000 5,053 5,259 5,053 0 206
452308 10 9 |ILLINOIS TOOL ORD.....ccorvvrmrrmmrerrrinns .. | 05/15/2018 | ITG INC.....covvrvvrerirrrrcnnne 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | ............ 210.000 30,566 29,706 30,566 0 [ e | verrvervenne | vereee(859) | i (EC1:1°) 1 ST ISR
458140 10 0 |INTEL ORD.....ccooomrumrrreircirerieserenineens .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ............ 500.000 26,320 26,250 26,320 0 (70) | vooereenn 150 | i,
46625H 10 0 |JPMORGAN CHASE ORD.. 08/08/2018 | CITIGROUP GLOBAL MARKETS INC 10/09/2018 ..100.000 11,807 0 .(356) | ...
478160 10 4 |JOHNSON & JOHNSON ORD................. .. | 01/30/2018 | ITG INC.....ceovrrrerirrirnnne 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... | «.cvvveneee 115.000 | covvverrenne 16,431 | oo 14,781 16,431 0 [ coveeeereeees | vvervreieennne | eeeene(1,651) | i (1,651) | covveeeren 97 |
KAPSTONE PAPER AND PACKAGING
48562P 10 3 |ORD 10/09/2018 | ITG INC....ccoovvvrrcrierinnas 11/02/2018 | Not Available.............cccveernrreneernerennennens | e 350.000 | .ooooverrnnee 11,351 12,250 11,351 0 900
49271V 10 0 |KEURIG DR PEPPER ORD 07/10/2018 | Unknown 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... | ..covveuce 535.000 30,873 0 [ oo [ evrenniivenns | on(18,215) | .. (18,215)
494368 10 3 |KIMBERLY CLARK ORD. 08/08/2018 | VARIOUS.... 10/09/2018 ..2,705.000 ..308,636 307,403 0
530307 30 5 |LIBERTY BROADBAND SRS C ORD...... 05/15/2018 | ITG INC... 08/08/2018 | CITIGROUP GLOBAL MARKETS INC 3,582 3,914 3,582 0 333
53219L 10 9 |LIFEPOINT HEALTH ORD........ccccouerrrenee .. | 10/09/2018 | ITG INC... 11/16/2018 |MERGER..........ccoovvirriinriinricsninens 9,030 9,100 9,030 0 70
540424 10 8 |LOEWS ORD.....ccvvrvmrerrercrreirerierienes .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC 10/09/2018 | ITG INC.....cooouvvrerrerierirecereerssniserines | eoeeineeens 210.000 | ..ooovereneee 10,242 10,649 10,242 0 [ e [ v | evereenend 07 [ i 407 | 13 |
570600 10 8 |MARKETAXESS HOLDINGS ORD.......... .. | 06/22/2018 | VARIOUS.... .| 08/08/2018 | CITIGROUP GLOBAL MARKETS INC ..100.000 20,420 (V8 [FSUUURRURRTOORN UPPUPPORPORRRN EOVPPOO o B 4/ £< ) N IOV (1,773)
MARRIOTT VACATIONS WORLDWIDE
57164Y 10 7 |ORD .. | 09/01/2018 | Unknown 09/01/2018 | Not Available............c.coeuvrevemrinriicnninenins | v 0.165 20 0 (5)
571748 10 2 |MARSH & MCLENNAN ORD..........c........ .. | 09/18/2018 | VARIOUS..........ccoovrvmrrrs 10/09/2018 ,052.000 87,588 0 1] 108 | e,
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD |.. | 05/15/2018 | ITG INC........cccoovvvrrerurene 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | .c.occcvvnece 80.000 4,626 4,831 4,626 0 205 | o34 [,
580135 10 1 |MCDONALD'S ORD 06/22/2018 | MERRILL LYNCH PIERCE FENNER 08/08/2018 | CITIGROUP GLOBAL MARKETS INC . 3,291 3,163 3,291 0
59156R 10 8 |METLIFE ORD .|| 09/21/2018 | VARIOUS..........coovvrrrrrnnn 10/09/2018 | ITG INC....c.ocoovvvrrrnerrerrerirseerssrisserseniies | rneeens 7,834,000 | oo, 393,457 371,562 | ..oooneen. 393,457 0
594918 10 4 |MICROSOFT ORD.....ccoevumivrrriririeriranes .. | 08/08/2018 | VARIOUS............cocoumrrrnnn 10/09/2018 | ITG INC.....coovvverrrrnrverrernrierrcsnivenires | eerenn4,810.000 | e 482,424 539,915 | ..c.cceee. 482,424 0
608190 10 4 |MOHAWK INDUSTRIES ORD................. .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | cccoveverees 80.000 | .oovvereneee 18,514 16,950 18,514 (V1 [SUPURPURRPOORN RPPUPPORPOORRN IOPPPOO o It <15) I ISP [(RS1C1:) ) T O
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MOLSON COORS BREWING NONVTG
60871R 20 9 [CLBORD .. | 02/21/2018 | WEEDEN + CO 09/21/2018 | WEEDEN + CO......cocvvmrerrercrreireriinnins | cerneeens 1,539.000 121,480 | ..............99,889 | ..cooveneeee 121,480 0
629447 10 5 [NVRORD.... .| .. | 09/24/2018 | WEEDEN + CO.. 10/09/2018 | ITG INC .213.000 559,090 559,090 0
67555N 20 6 | OCLARO ORD 10/09/2018 | ITG INC 12/1172018 | UNKNOWN.......cvonveeririenicenenieesieeiies 5,708 5,708 0
68389X 10 5 |ORACLE ORD......coccoovriirirrirriiniiserinns .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | .cccvevenee. 525.000 | ... 24,334 | .. 23,152 24,334 0
69331C 10 8 [PG&E ORD......cocovvvvrrriirerririrerieisninens .| 05/15/2018 [ ITG INC.....oocvrrieirieseieeseieninis 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | «cccoevn. 1,170.000 | ...coovvene 49,437 | .. 50,216 49,437 0
PNC FINANCIAL SERVICES GROUP
693475 10 5 |ORD .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 10/09/2018 | ITG INC....ccoooovriciincecriseiscins | e 675.000 | ... 94,068 | .. 93,615 94,068 0
69351T 10 6 |PPL ORD. .. | 01/30/2018 | ITG INC 06/22/2018 | VARIOUS.........coooiviririnrisnisniceiiens | v 1,580.000 | ...ccoocvene 49,975 | oo 44,068 49,975 0
703395 10 3 |PATTERSON COMPANIES ORD............ .. | 05/15/2018 | ITG INC 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | cccvvvvneee 190.000 | .. 4,277 4,678 4,277 0
712704 10 5 |PEOPLES UNITED FINANCIAL ORD...... o | 01/30/2018 [ ITG INC....oovvvrrirrieireriseieeiieeieeiscenne 05/15/2018 | ITG INC 13,917 0
713448 10 8 |PEPSICO ORD......cccoevvmrvririrrirnriinriens .. | 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... 10/09/2018 | ITG INC 65,563 0
717081 10 3 |PFIZER ORD...coevureerircercnicirerieniiens .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 10/09/2018 | ITG INC....ccoomverrrerierieeereeissiserirenies | e 5,760.000 | ....c.on.... 210,298 | ... 261,846 | ............ 210,298 (V1 VIO RIS ISR 51,549 | ... 51,549 | ....... 1,958 | .o
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD. | .. [ 01/30/2018 [ ITG INC.......ccccostrvrrrmrrrerirseirerisrernenienes 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ..ccovvvnce 495.000 | ..ooovrernes 53,673 | coverinenene 39,694 53,673 (V1 OO DUVPRRRIRR Vo (13,979) | ..... (13,979)| ....... 1,004 |
72348P 10 4 |PINNACLE FOODS ORD.......cccovuroerirns .. | 10/09/2018 | VARIOUS. 10/26/2018 | Not Available 32,106 | .. 32,064 32,106 0 (42) (G - 93 |
72348Y 10 5 |PINNACLE ENTERTAINMENT ORI .| 10/09/2018 | ITG INC 10/16/2018 | Not Available.. 6,743 6,715 6,743 0 (29) (29)
74005P 10 4 |PRAXAIR ORD 06/22/2018 | VARIOUS. 10/09/2018 [ ITG INC....c.ocvvvrvvirerrercvinererisnscrerinnienes | errernennnn310.000 | oo 47132 | oo 49,962 47,132 0 2,830 2,830 392
74267C 10 6 |PROASSURANCE ORD.......cccconurirmrrrnns .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 05/15/2018 | ITG INC.....covvovvrireriinicniiecieriiniis | v 175.000 | .. 8,544 7,094 8,544 (V1 VRO VRPN IOV (1,449) | ....... (1,449) | ...oucnn 54 [
742718 10 9 |PROCTER & GAMBLE ORD.........c.ccsuunnee .. | 08/08/2018 | VARIOUS. 10/09/2018 | ITG INC....ccoonveeerierieeiseeiseiseiienies | e 1,455.000 | .c.cvvennee 113,287 | oo 119,585 | .ovvvvnees 113,287 0 6,298 | ........ 6,298 | .......... 706 | .o
743315 10 3 |PROGRESSIVE ORD........ccocoviurmrrrirrinne ..| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ............ 255.000 | ..cocoereneee 15,596 | ..ocovvennes 15,499 15,596 0 (97) 97)
74460D 10 9 |PUBLIC STORAGE REIT ORD .. | 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... 2,260 2,174 2,260 0 (86) (86)
758849 10 3 |REGENCY CENTERS REIT ORD... 1 01/30/2018 | ITG INC....oovriieeieeieeieenne 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... 2,164 2,194 2,164 0 29 29 | e 39 |
760759 10 0 |REPUBLIC SERVICES ORD.................... .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 10/09/2018 [ ITG INC......ovvrvrirrierrincrersnisseenieiinns | ervvrienins 190.000 | .ovvovernene 13,249 | oo 13,839 13,249 0 591 591 | e 137 [
774341 10 1 |ROCKWELL COLLINS ORD.......cocomrrrnnee o+ | 10/09/2018 [ ITG INC.....oovvvrrrrrereirerieeierieeieeiscenns 11/26/2018 | UNKNOWN.......coouveiereeiceieieisenissinnens | eoeeinneens 330.000 | ..ooooerrnee 44,600 | ...coovvnees 46,647 44,600 0 2,047 | ........ 2,047 | oo 109 | oo
784117 10 3 | SEIINVESTMENTS ORD.......covvvrvererenee ..| 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... | .ccvvveienee 50.000 | .. 3,258 3,018 3,258 0 [ oo [ [ v (240) | .......... (PZ0) ) ISR ISR
80589M 10 2 | SCANA ORD .. | 01/30/2018 | ITG INC 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... | ............250.000 | .............. 10,445 9,417 10,445 0
806407 10 2 |HENRY SCHEIN ORD.... .| 01/30/2018 | ITG INC 06/22/2018 | VARIOUS.........oovvirrereireireiins 31,736 | .. 28,262 31,736 0
806857 10 8 | SCHLUMBERGER ORD........ccccoeuriumrianee C| 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | ccccvvvunee. 110.000 | .. 7,261 7,324 7,261 0 63 63 | oo 55 [
829688 10 3 |SIRIUS XM HOLDINGS ORD..........cccoeeu. .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... | ......... 1,165.000 | .. 8,318 8,056 8,318 (V0 [UURRRRUSRRUIR OSRUSRN IRS (262) (262)
83088M 10 2 | SKYWORKS SOLUTIONS ORD.............. o+ | 05/15/2018 | ITG INC....ooovvrrrrrereirerieeienieeieeiscenns 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | c.ovvvvneee 130.000 | .ovvvrvrenne 12,676 | oo 12,811 12,676 (V1 PO (RPN IO 135 | v 135 | s 42 |,




Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

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

y'SsL3

2 4 6 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 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
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss) During and
CUSIP Identification Description n| Acquired Date Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal Year Dividends
835451 SONIC ORD.... 10/09/2018 12/07/2018 5,639 5,655 5,639 0 16
857477 3 | STATE STREET ORD . | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC 08/08/2018 | CITIGROUP GLOBAL MARKETS INC 37,862 42,691 (VN UPUROORPOTEN OPPPOPPORTPOORRN IOV (4,829)
863667 STRYKER ORD.. . | 06/22/2018 | MERRILL LYNCH PIERCE FENNER 08/08/2018 | CITIGROUP GLOBAL MARKETS INC 32,407 33,540 0
87161C SYNOVUS FINANCIAL ORD... .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | 08/08/2018 | CITIGROUP GLOBAL MARKETS INC 365.000 19,976 0
882508 TEXAS INSTRUMENTS ORD. .. | 09/12/2018 | VARIOUS........cooomrrririiriirisriseiiierins 10/09/2018 | VARIOUS........ooovrvririirnrieisrinsisissnienes | cveernns 5,340.000 558,660 0
896522 TRINITY INDUSTRIES ORD........cccoonurenee o+ | 10/09/2018 [ ITG INC.....oovvrnrirrerrercrieirrerienieseseenns 1170172018 | UNKNOWN.......cvonererceienieineeienissniens | eoeeireens 580.000 22,684 0
TWENTY FIRST CENTURY FOX CL B
90130A ORD .| 06/25/2018 | VARIOUS..........covvurirriiririeiseiseiierinenes 09/25/2018 | VARIOUS........oovvmrrierieiieseirsiiesiiens 7,407.000 | ..ocovvnees 320,480 | ............ 330,342 320,480 (V1 UUURRURTUPEN UVPIUPPRRPIORRN EPVOPOON 9,861 | .......9,861 | ....... 1,843 |
903848 ULTABEAUTY ORD......ccooounrrrmrrnrrirenns .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | ccovvvverecs 50.000 | .coovovereneee 10,455 | .coovvrines 12,488 10,455 0 2,033 | 02,033 | oo e
UNITED CONTINENTAL HOLDINGS
910047 ORD .| 02/01/2018 | VARIOUS..........ovvmerrericriiniseineriesinees 10/09/2018 6,781.000 | ...ccovvvees 460,772 | ............ 552,102 | .ocvornvne 460,772 (V1 VOO RPN I 91,330 | .....91,330 | oo [ e
913017 UNITED TECHNOLOGIES ORD.............. .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | cc.cccvunece 95.000 | .ccoooverineee 12132 | o 11,863 12,132 0 [ oo [ [ v (269) | ..o (269) | wovernnen (YA [
91324P UNITEDHEALTH GRP ORD..........cccoouuc. o+ | 01/30/2018 [ ITG INC.....ovvvvrvirriririerireierierirene 06/22/2018 | CITIGROUP GLOBAL MARKETS INC..... | «.covvvneee 105.000 24,951 26,709 24,951 (V1 UROROUTOPVEN UPPPUPPOORPOOREN EPPPOPOON 1,757 | ol 1757 | e 173 [
VALERO ENERGY PARTNERS COM
91914J UNT .. | 04/11/2018 | UBS SECURITIES LLC.. 12/12/2018 | Citigroup Global Markets Inc. NY........cc.. | wovvveuee 1,000.000 | .....ccooeue 38,298 | ..oovverens 41,992 38,298 0
92343V VERIZON COMMUNICATIONS ORD...... .. | 05/15/2018 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | cc.ccevvneee 75.000 3,578 3,732 3,578 0
931427 WALGREEN BOOTS ALLIANCE OROD..... [.. | 05/15/2018 [ ITG INC.......coccrvvumrremrrrerireririeerserinennns 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | cccovvverece 75.000 4,835 5,071 4,835 0 235 | 235 | 30 |
955306 WEST PHARM SVC ORD........ccconuvurenne o+ | 01/30/2018 [ ITG INC....ooovvrrerreircirerieeieeieeieeiscenns 03/27/2018 | CITIGROUP GLOBAL MARKETS INC..... | «.cvvvvneee 155.000 | coovvvrvrnnne 15,646 | .ooovvvrnnes 13,584 15,646 (V1 PPN IRV IOV (2,062) [ evee(2,062) [ oo | s
962166 WEYERHAEUSER REIT......cccooocvviiinnnes .. | 06/22/2018 | CITIGROUP GLOBAL MARKETS INC 08/08/2018 | CITIGROUP GLOBAL MARKETS INC 1,100.000 | ... 39,160 | .. 37,796 39,160 0 | oo | e | e (1,365) | ..0rs(1,365) | cooovvriei [ i
983898 XCEL ENERGY ORD.....ccovverrierrrreienns o+ | 01/30/2018 [ ITG INC....ooovvvrrirrircerrierierirenieeesceens 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | c.ccovvvneee 250.000 | ..coovereneee 11,325 | oo 10,962 11,325 (V1 UUORPSUTEN UPRIRRPPIR PN (363) | vvverree(363) | e 190 | oo
988498 YUM BRANDS ORD.......coovvemrrmerirerirnens .. | 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 06/22/2018 | MERRILL LYNCH PIERCE FENNER....... | cccovvvnee 200.000 | ..oooverrnnee 17,054 | oo 16,072 17,054 (V1 OO URPRRIR RN (982) | vvveere(982) | o T2 [
(05384 ASPEN INSURANCE HOLDINGS ORD... 01/30/2018 [ ITG INC....oovvverririeiiriiesieeieeieenas 08/08/2018 | CITIGROUP GLOBAL MARKETS INC..... | ..ccovvvnce 180.000 6,806 6,663 6,806 (V1 OUORTORTURN DUVPUPIORROR ORPPOOON (143) | vooveerea(143) | e 86 | .o
G5960L MEDTRONIC ORD 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 10/09/2018 | ITG INC....cccovvvrrrrerirerirncenricnniserrenine | cererreennns 168,000 | coviiiieas 13,083 | oo 15,869 13,083 0
(66964 OCEAN RIG UDW CL A ORD. 10/09/2018 12/06/2018 7,436 5,638 7,436 0
G7496G RENAISSANCERE ORD 03/27/2018 | CITIGROUP GLOBAL MARKETS INC 05/15/2018 17,606 0
(698294 XL GROUP ORD 05/15/2018 [ ITG INC.....oovvririirississiissiiseriseni s 06/22/2018 | MERRILL LYNCH PIERCE FENNER 8,558 8,703 8,558 0
9099999. Total - Common Stocks - Industrial and Miscellaneous.............. 9,624,842 | ........ 9,877,051 9,624,842 | ................ (| [P 0 0 0 0
C Stocks - Mutual Funds
00769G 53 5 |LSV SMALL CAP VALUE INST................ | . | 02/01/2018 | VARIOUS.........cvorirerieireeiseinerierinees 10/01/2018 | Not Available.............coceeerrrenerrrrinniiens 27,885.001 | ............ 440,005 | ........... 440,025 | ............ 440,095 0
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

SCHEDULE D - PART §

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
9299999. Total - Common Stocks - Mutual Funds..... ..440,095 ...440,025 440,095 0 0 0 0 (70) (70)
9799998. TOtAl = COMMON SHOCKS. ...ttt st e ed ks8££t | crnens 10,064,937 | ....... 10,317,077 | .......10,064,937 0 0 0 0. 252,140 |..... 252,140
9899999. TOtal - Preferred AN COMMON SHOCKS. ... . cuuuiriutrssissiirsiereiatiiss ertiessstessems st E8 8888888888888kttt | ariaens 10,064,937 | ....... 10,317,077 | ....... 10,064,937 0 0 0 0 ... 252,140 |..... 252,140
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........oviiiiiiirs eeriiiiiiserieieesesie sttt ettt ninsres | nnies 53,493,663 | ....... 52,965,264 | ....... 53,466,458 (27,206) 0 (27,206) 0 0 |..(501,194)| ...(501,194) | ...714,771 |...100,999




Annual Statement for the year 2018 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 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 Qutstanding
C Stocks - U.S. Property and Casualty Insurer
21057* 10 8 |CONSUMERS INSURANCE USA INC......ccomiirmrimrirerinriieiieesssissesssesesssessseseseenas 34,561,269 | ...ovvuririreeireieiienineens | e 1,000.000 | ..oocevmrererierirerirenns 100.0
59478* 10 9 [MICO INSURANCE COMPANY.....ccitiiiriieinisisiisesesisseensssssesaneanes 11,467,898 | ..o | v 563.000 | ..oirriiiierisniieienis 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty INSUFET...........cviieririieaceieis s sneenenes 0 46,029,167 | oo 0 XXX XXX
Common Stocks - U.S. Life Insurer
61944@ 10 9 [ MOTORISTS LIFE INSURANCE, 47,915,438 ..:210,000.000 | oo 70.0
1299999. Total - Common Stocks - U.S. Life Insurer. 0 47915438 | oo 0 XXX XXX
Common Stocks - Other Affiliates
62006@ 10 2 ‘ MOTORISTS SERVICE CORPORATION 246,428 2.000 100.0
1799999. Total - Common Stocks - Other Affiliates.........cvvriiniirinniniisiiesicens 0 246,428 0 XXX XXX
1899999. Total - COMMON StOCKS.......ouverreririsiriisiriserierereiens 0 94,191,032 0 XXX XXX
1999999. Total - Preferred and Common Stock 0 94,191,032 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}
SCHEDULE D - PART 6 - SECTION 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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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE DA - PART 1

ed December 31 of Current Year

Showing all SHORT-TERM INVESTMENTS Own
5 6 7

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 11 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B.JA.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
UNILEVER CAPITAL CORP, | ........... ‘ C| 03/29/2018. | UNKNOWN. .....eorviesinisiseis s snisssessnsans 02/15/2019. ] ..vvvvnee: 1,203,128 | ..ovevcinirinnins | e QL) TN [TRTRRRIN [FSTRON 1,200,000 | ......co... 1,222,308 | .......... 21,760 | oo | 480 | ... 2.64 |FA....
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT OBGAtIONS. ... ... evuieririirisiisissiieiiitiis ariteers st sttt ...1,203,128 v (19,180 [ ... 1,200,000 1,222,308 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... ..o ...1,203,128 ..(19,180) | .... 1,200,000 1,222,308 XXX XXX XXX
Total Bonds
7799999. Subtotals - Issuer Obligations.........cccvewieieiiririsiiinniis ...1,203,128 en(19,180) ] ... 1,200,000 1,222,308 XXX XXX XXX
8399999. Subtotals - Bonds. v 1,203,128 .(19,180) | .... . 1,200,000 | ...........1,222,308 XXX XXX XXX
9199999, Total - SHOM-TEIM INVESIMENTS........v.cvvoiireiiiicireriseis et ee oebsees s e bbbttt nsnienns | oesiessanes 1,203,128 | e (U (19,180) | ..vvvvverrrnns (0] [ (U D99, NI [ 1,222,308 XXX XXX XXX




Annual Statement for the year 2018 of the M OTO RISTS M UTUAL I N S U RAN C E CO M PANY

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

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2018 of the MOTORISTS 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 $.....2,879,442  Book/Adjusted Carrying Value $.....2,879,442

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

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

E24



Annual Statement for the year 2018 of the MOTORISTS 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 $.....2,879,442  Book/Adjusted Carrying Value $.....2,879,442

E25



Annual Statement for the year 2018 of the

MOTORISTS MUTUAL INSURANCE COMPANY

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
PNC Bank. Columbus, Ohio (23,125,220) | XXX
Huntington National Bank Columbus, Ohio reeeeen(1,802,403) | XXX
Federal Home Loan Bank CINCINNALT, ONI0.......vveieieiriiieeee e | eeieine 432,042 | XXX
0199998. Deposits in.....6 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 33,115 (86,741) | XXX
0199999. Total - Open Depositorie XXX XXX 33,115 (24,582,322) | XXX
0399999. Total Cash on Deposit XXX XXX 33,115 (24,582,322) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX [, 2,600 | XXX
0599999. Total Cash XXX XXX 33,115 (24,579,722) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 4. April (20,403,037) | 7. July. (7,428,613) | 10. October. (27,025,388)
2. February. 10,655,400 |5. May. (26,251,830 | 8. August (299,250) | 11. November. (21,464,057)
3. March (17,513,582) | 6. June (23,210,622) | 9. September. (26,201,981) | 12. December. (24,579,721)

E26
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Annual Statement for the year 2018 of the MOTORISTS M UTUAL IN S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

09248U 61 9 [ BLKRK LQITEMPFUND INSTL......vutuutreesueessaeeessaeesssaeesssasessssesssesessseeessssessseess s eess s ess e ss 1041440810888 4 188804488 E e 0E1 048 E R e R R bbb n s | erneenssnnnens 12/02/2016....... 2.550 1

316175 10 8 | FIDELITY IMM:GOVT | 12/31/2018...... 2280 | coeeressimsiinnns | e 43,779,291 83,624 1,765

316175 40 5 |FIDELITY IMM:PRM MM I................. 12/02/2016....... 2.470 0

38141W 23 2 | GOLDMAN:FS MM INST. 07/11/2016....... 2.580 2

38141W 27 3 | GOLDMAN:FS GOVT INST. 12/31/2018....... P O I 146,960 666

38141W 36 4 | GOLDMAN:FS PRM O INST 07/11/2016....... 2.580 82 0 1

4812A2 60 3 | JPMORGAN:PRIME MM INST. . [12/0212016....... 2.500 0

52470G 88 2 |WAINSTLIQUID RSVI 08/18/2017....... 2.500 ) 16
8699999. Total - All Other Money Market Mutual FUNS..........c..ccorueimeiniieinincieeecesereseiensniseines 83626 2447
8899999. Total - Cash Equivalents 83.626 2447




Annual Statement for the year 2018 of the

MOTORISTS 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........cccoiieriiiniins
2. Alaska
3. Arizona....
4. Arkansas. .
5. California.....ccccccommererermerrrriienennn
6. Colorado.
7. CoNNECHCUL.......oorrvveerrrriirnn
8. Del
9. District of Columbia.
10, Florida.......cooveriinriisieceaad
11, GEOMGIA.ueerereereerereseeeeseresseees
12. Hawaii.
13.  Idaho.
14, lllinois
15, Indiana........ooerveeereieri
16.  lowa
17, Kansas.......coooevevemereevinenrininn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland
22.  Massachusetts.
23.  Michigan
24, Minnesota..........ccoovvvvvuriernriennnad
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29 Nevada.......oommmrrrirennerinnns
30.  New Hampshire.........cccorvervrneens NH [ s
31, New Jersey..
32. New Mexico.
33 New York
34, North Carolina..
35.
36. . | Property & Casualty 1,896,881 1,792,925
37.
38.
39.
40.
41,
42, South Dakota SD|.
43, TennesSee........couwrmmrremerernerinns TN|.
44, Texas.
45, Utah.ond
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WiSCONSIN......cvvrvererernrrerereenen W s
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvuviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0
59.  Total XXX XXX 1,896,881 1,792,925 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | crrsrsennes
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).......cvvvererierinrinsiienns XXX XXX 0 0 0
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