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ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL 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:
11 U.S.treasury securities ................coocooiiiiiiiiiii 6,863,831 ............ 0.504]....... 6,863,831 ... [ 6,863,831]............ 0.504
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21  Issued by U.S. government agencies .......................... | ... 10,510,124 |............ 0.7711..... 10510124 ... | 10,510,124 |............ 0.771
1.22  Issued by U.S. government sponsored agencies ..............| oo Lo e e
1.3 Non-U.S. government (including Canada, excluding
mortgage-backed securities) ... [
1.4 Securities issued by states, territories, and possessions and
political subdivisions in the U.S.:
1.41  States, territories and possessions general obligations ....... [....... 5,967,691 |............ 0.438]....... 5,967,691 |.................. |....... 5,967,691(............ 0.438
1.42  Political subdivisions of states, territories and possessions
and political subdivisions general obligations .................. .. 115,251,260 |............ 8.459|.... 115251260 (.................. ... 115,251,260 ............ 8.460
1.43  Revenue and assessment obligations ......................... .. 206,070,530 |.......... 15.126 |.... 206,070,530 | .................. .... 206,070,530 |.......... 15.126
1.44  Industrial development and similar obligations ................ [ | e e e
1.5 Mortgage-backed securities (includes residential and commercial
MBS):
1.51  Pass-through securities:
1.511 Issued or Guaranteed by GNMA ... [ L [ e
1.512 Issued or Guaranteed by FNMA and FHLMC ......... |..... MAT4778 ... 0.8201..... MATATT8 | MAT4778 .. 0.820
1513 Allother ... L L L e e
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or
VA L 3,783,197 |............ 0.278]....... 3783197 | .o 3,783,197 |............ 0.278
1.522 Issued by non-U.S. Government issuers and
collateralized by mortgage-backed securities issued
or guaranteed by agencies shown in Line 1.521 ......|..... 15,398,868 |............ 1.1301..... 15,398,868 |.................. |..... 15,398,868 |............ 1.130
1523 Allother ... 44,091,773 ... 3.2361..... 440901,773 | .o 44,091,773 | ............ 3.236
2. Other debt and other fixed income securities (excluding short term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
hybrid securiies) ... . 274403234 |.......... 20141 |.... 274,403,234 | .................. ... 274403234 |.......... 20.142
2.2 Unaffiliated Non-U.S. securities (including Canada) ...................|..... 50,934,578 |............ 3.739..... 50,934,578 |.............oooo | 50,934,578 |............ 3.739
2.3 Affiliated securities ... [ L [ e e
3. Equity interests:
3.1 Investmentsinmutualfunds .................... 50,113,110 |............ 3.678..... 5013110 (... | 50,113,110 (............ 3.678
3.2 Preferred stocks:
321 Affiliated ... e L L e e
322 Unaffiliated ... e L L e e
3.3 Publicly traded equity securities (excluding preferred stocks):
331 Affiliated ... e L L e e
3.32  Unaffiliated ..................oo 242,421,059 |.......... 17.794|.... 242,421,059 .................. L. 242,421,059 ... ... 17.794
3.4 Other equity securities:
341 Affiliated ... .. 159,801,436 |.......... 11.729.... 159,801,436 | .................. ... 159,801,436 |.......... 11.730
342 Unaffiliated ... [ e [ e e
3.5  Other equity interests including tangible personal property under
lease:
351 Affiliated ... e L L e e
3.52 Unaffiliated ... e e [ e e
4. Mortgage loans:
41 Construction and land development ... L
4.2 Agricultural ... [ e e
4.3 Single family residential properties ... [ e e
44 Multifamily residential properties ... L L e [
45  Commercial l0ans ............ccoooviiiiii e L L e e
46  Mezzaninerealestate loans ... [ L L e [
5. Real estate investments:
5.1 Property occupied by company .................oc 39,462,076 |............ 2897|..... 39,188,426 |................. | 39,188,426 |............ 2.877
5.2 Property held for production of income (including $..
property acquired in satisfaction of debt) ....................... 309813 (............ 0.023]......... 309813 ..o [ 309,813 |............ 0.023
5.3 Property held for sale (including $
satisfaction of debt) ... L [ L e L
6. Contract 10aNS ..........covviiiii i L L [ e e
7. Derivatives ... [ e [ e e
8. Receivables for securities .................ooo e 226289 ... 226,289 ............ 0.017
9. Securities Lending (Line 10, Asset Page reinvested collateral) ............... [ | [ XXX o] XXX o] XXX ...
10.  Cash, cash equivalents and short-term investments ........................... ... 125,840,943 (............ 9.237|....125840943|.................. ... 125,840,943 |............ 9.237
11, Otherinvested assets ...............oooooiiiiiiii 21 . 0.000............. 20 i | 21 . . 0.000
12, TOTAL Invested @SSets .........vvuiiiieiiei e .. 1,362,398,328 | ......... 100.000 .. 1,362,350,968 | .................. .. 1,362,350,968 | ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, December 31 of prioryear ..........................oooocccc | [ 41,362,292
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6) ............................. 78,462

2.2 Additional investment made after acquisition (Part 2, Column 9) ........................... | 78,462
3. Current year change in encumbrances:

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

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

6.1  TOTALS, Part 1, Column 15 ... ..o

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

7.1 TOTALS, Part 1, Column 12 ...

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

8.1 TOTALS, Part 1, Column 11 ... | e 1,657,227

8.2 TOTALS,Part3,Column9 ... e 1,657,227
9.  Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)....| [ 39,783,527
10.  Deduct total nonadmitted amounts ........................ 273,650
11.  Statement value at end of current period (Lines 9 minus10) ..........................................| | 39,509,877

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prioryear .......................oo | 28
2. Cost of acquired:

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

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

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

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

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

52 TOTALS, Part 3, Column O ... (1
6.  TOTAL gain (loss) ondisposals, Part 3, Column 19 ...
7. Deduct amounts received on disposals, Part 3, Column 16 ..............................| |
8. Deduct amortization of premium and depreciation ............................oo
9.  TOTAL foreign exchange change in book/adjusted carrying value:

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

10 27
12. Deduct total nonadmitted amounts ....................... |
13.  Statement value at end of current period (Line 11 minusLine12) ....................................| ... 27

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ...........................oooocco || 1,295,307,824
2. Cost of bonds and stocks acquired, Part 3, Column 7 ... | 895,396,907
3. Accrual of DiSCOUNt ... ... o 256,967
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o (78,395)

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

4.3  Part2, Section 2, Column 13 ... . (19,676,566)

44 Partd, Column 11 e | (83,658,376)|..... (103,413,337)
5. TOTAL gain (loss) on disposals, Part4, Column19 ... 82,936,067
6. Deduction consideration for bonds and stocks disposed of, Part4, Column7 .......................| | 967,805,517
7. Deduct amortization of premium ... 3,051,373
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

8.3 Part2, Section2, Column 16 .. ... (797,474)

84 Part4, Column 15 ... (797,474)
9. Deduct current year's other-than-temporary impairment recognized:

9.1 Part 1, Column 14 oo

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

9.3 Part2, Section2, Column 14 ... ...

9.4 Partd, Column 13 ..o
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes SR, LiN€ BR(2) ... 14,481
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 1,198,844,545
12.  Deduct total nonadmitted amounts ... 2,059,107
13.  Statement value at end of current period (Line 11 minus Line12) ..................................| | 1,196,785,438
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ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. [ 17,373,956 |......... 17,022,027 ......... 17,561,054 |......... 17,285,000
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... | 17,373,956 |......... 17,022,027 ......... 17,561,054 |......... 17,285,000
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 5,967,692|........... 6,030,301 ........... 5,976,544 |........... 5,920,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... 115,251,259 |........ 116,378,325 ........ 116,217,296 | ........ 112,035,000
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 ... | 236,427,376 |........ 238,334,978 |........ 238,514,080 ........ 230,713,826
Industrial and Miscellaneous, 8. United States .................. ..o 318,495,007 |........ 315,194,013 ........ 318,934,377 ........ 321,233,592
SVO Identified Funds, Bank Loans and 9. Canada ..........coocooveini [ 1,059,698 |........... 1,049,063 ........... 1,059,237 (........... 1,060,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... |......... 49,874,880 |......... 49,049,947 ......... 49,913451(......... 50,490,000
1. TOTALS ............ocooooo|ovennnn. 369,429,585 ........ 365,293,023 ]........ 369,907,085]........ 372,783,592
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|........ 744,449,868 |........ 743,058,654 |........ 748,176,039 ........ 738,737,418
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States ..................[........ 260,597,398 |........ 260,597,398 |........ 242,569,391
Industrial and Miscellaneous (unaffiliated) 21, Canmada .................fe MTA3T (... MTA37| .. 444,056
22.  Other Countries ............... [......... 31,519,335(......... 31,519,335(......... 34,143,127
23. TOTALS ..o, 292,534,170 ........ 292,534,170 ........ 277,156,574
Parent, Subsidiaries and Affiliates 24, TOTALS ..............oooooo|o. 161,860,543 |........ 161,860,543 ......... 13,552,000
25.  TOTAL Common Stocks ......|........ 454,394,713 |........ 454,394,713 | ........ 290,708,574
26.  TOTALStocks .................|........ 454,394,713 |........ 454,394,713 | ........ 290,708,574
27.  TOTAL Bonds and Stocks ... |...... 1,198,844,581...... 1,197,453,367 | ...... 1,038,884,613




ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE COMPANY

GoIS

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 4,100,124 |.......... 8,540,421 1.......... 4733410 ... XXX oo 17,373,955 (. ............... 2.33]........ 21,350,011 ................ 276]........ 17,373,956 | .....................
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 4,100,124 |.......... 8,540,421 |.......... 4733410 ... XXX oo 17,373,955 |................ 2.33]........ 21,350,011 ................ 276|........ 17,373,956 | .....................
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT .. 750,000 .......... 4,003,633].......... 1,214,058 | ... XXX oo 5,967,691 |................ 0.80]........ 12274311 ................ 159(.......... 5967,691|.....................
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... 750,000].......... 4,003,633(.......... 1,214,058 | ... XXX oo 5,967,691|................ 0.80(........ 12,274,311 ................ 159].......... 5,967,691|.....................
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT ... 10,863,213 |........ 31,385,846 |........ 71,982,823 |.......... 1019378 ... XXX 115,251,260 |.............. 15.48....... 238,804,608 (.............. 30.84|....... 115,251,260 | .........ocoeeen
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... 10,863,213 |........ 31,385,846 |........ 71,982,823 |.......... 1019378 |..................... ... XXX .| 115,251,260 |.............. 1548|....... 238,804,608.............. 30.84|....... 115,251,260 .....................
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... 40,444,281 ........ 85,399,857 |....... 102,345,167 |.......... 5,351,851.......... 1,861,191 ...... XXX 235,402,347 |.............. 3162|....... 350,307,699 |.............. 45241 ... 235,402,347 | .....................
52 NAIC2 ... 1,025,025 ... XXX oo 1,025,025 |................ 014).......... 2,057,029 ................ 027).......... 1,025,025(.....................
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS ... ... 40,444 2811........ 86,424,882 |....... 102,345,167 |.......... 5,351,851 |.......... 1,861,191...... XXX .| 236,427,372 (.............. 31.761....... 352,364,728 .............. 4550|....... 236,427,372 ....................




ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE 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

90IS

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
61 NAICT ... 11,476,514 |....... 98,090,617 |....... 154,445554 | ........ 22,534,242 ........ 54,731,814 |...... XXX 341,278,741 | .............. 45841 ....... 116,570,076 | .............. 15.05]....... 337,891,064 |.......... 3,387,676
62 NAIC2 ... 749,919|........ 20,421,006 .......... 4889877 ..o | 167,914 ... XXX | 26,228,716 |................ 352|........ 30,998,362 ................ 400(........ 26,228,717 | ...
6.3 NAIC3 ... 1922128 | [ e XXX oo 1922128 |................ 0.26].......... 2,000,118 ... 026].......... 1922128 ...
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ..o 12,226,433 |....... 120,433,751 ....... 159,335,431|........ 22,534,242 |........ 54,899,728 |...... XXX . oo 369,429,585 |.............. 4962]....... 149,568,556 |.............. 19.32]....... 366,041,909 .......... 3,387,676
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10. Bank Loans
101 NAICT o [ e e e XXX o [ e XXX XXX oo i
102 NAIC2 .o e L e e XXX o [ e XXX | XXX o e [
103 NAIC3 .o [ e e e XXX oo [ e XXX | XXX oo i
104 NAICA ... e e e e XXX oo [ e XXX | XXX oo i
105 NAICS .o e L e e XXX o [ e XXX | XXX o e [
106 NAICG ... L L e e XXX oo [ e XXX | XXX oo i L
10.7 TOTALS ... XXX XXX XXX o




ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE 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 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
M NAICT (d)..... 67,634,132 ....... 227,420,374 |....... 334,721,012 ........ 28,905,471 ]........ 56,593,005 |........cooiiiiii [ 715,273,994 | .............. 96.08]...... XXX XXX oo 711,886,318 .......... 3,387,676
12 NAIC2 . () IPU— 7499191 ........ 21,446,0311.......... 4,889,877 ... e 167,914 .o [ 27,253,741 ... 366]...... XXX o XXX o[ 27,253,742 | ..o
13 NAICS (@) [ 1,922,128 | oo [ e L [ 1,922,128 ..o 026]...... XXX o XXX [ 1,922,128 ..o
M4 NAICA ... (@) L e e e e e L XXX XXX o [
15 NAICS . (@) L e e e (€)oo e XXX XXX o [
116 NAICE ... (A i L L L (©)eiiiiiii f XXX i XXX oo L [
1.7 TOTALS oo L 68,384,0511....... 250,788,533 |....... 339,610,889 ........ 28,905,471 ]........ 56,760,919 |........c.oceevinnnn. (b).... 744,449,863 ............. 100.00{...... XXX XXX o 741,062,188 |.......... 3,387,676
11.8 Line11.7asa%of Column7 ....................ooo oo 919 ... 3369 ... 4562|................ 388 762 | 100.00...... XXX .| XXX .| XXX oo [ 9954 | ... 0.46
12.  Total Bonds Prior Year
120 NAICT o L 66,550,060 | ....... 223,421,708 |....... 436,389,071 1........ 12,945,865 | ..o | XXX | XXX 739,306,704 | .............. 9547|....... 735,802,515(.......... 3,504,189
122 NAIC2 ... L 5777,881........ 19,010,639 |.......... 8,266,870 | .........oovviiiees e [ XXX o | XXX o[ 33,055,390 [ ..o 427(........ 33,055,390 | ....ooiiiiein
123 NAIC3 .o 2,000,118 | ..o [ e e XXX o] XXX o[ 2,000,118 ... 026|.......... 2,000,118 ...
124 NAIC4 ... L e e e e XXX o] XXX o [ e e
125 NAICS ..o L L e e e L XXX o | XXX ... (C) e L L [
126 NAICG ... e Lo L L e L XXX oo [ XXX...... (©)eiiiiiiii Lei L
127 TOTALS .o 72,327,9411....... 244,432,465 ....... 444,655,941 |........ 12,945,865 | ..o | XXX o] XXX ... (b).... 774,362,212 ............. 100.00]....... 770,858,023 .......... 3,504,189
12.8 Line12.7asa%of Col.9 ................coooo o 934 ... 357 5742(............... 167 | XXX .o | XXX oo [ 100.00{...... XXX oo [ 9955 ... 0.45
D 13 Total Publicly Traded Bonds
3 134 NAICT . L 67,634,133 |....... 225,838,967 |....... 334,144,643 ........ 28,201,515]........ 56,067,062 | .........ccoeevieeis [ 711,886,320 |.............. 95.63....... 735,802,515 .............. 95.02....... 711,886,320 ...... XXX ...
132 NAIC2 ..o 7499191 ........ 21,446,032 .......... 4,889,877 | ... | 167,914 oo 27,253,742 ... 366|........ 33,055,390 | ... 427(........ 27,253,742 ...... XXX ...
133 NAIC3 .o L 1,922,128 | oo | e 1,922,128 ... 026|.......... 2,000,118 ... 026|.......... 1,922,128 ...... XXX ...
134 NAICA ... L e e e e L L L e e [ XXX ...
135 NAICS ..o L e e e e L L [ e e e XXX ...
136 NAICB ... L L e e e L e XXX ...
13.7 TOTALS ..o 68,384,052 ....... 249,207,127 |....... 339,034,520 ........ 28,201,515]........ 56,234,976 | ........ooooiiiii [ 741,062,190 |.............. 99.54|....... 770,858,023 .............. 99.55(....... 741,062,190 ...... XXX ...
13.8 Line13.7asa%of Col. 7 ......ooooviveiinn 923 ... 3363 (... 4575 ... 381 759 i [ 100.00]...... XXX o XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 919 3348 4554 ... 379 755 i 99.541...... XXX XXX XXX [ 99.54|...... XXX......
14.  Total Privately Placed Bonds
1440 NAICT o 1,581,407 |............ 576,369 |............ 703,956 |............ 525944 | ... 3,387,676 ... 046|.......... 3,504,189 ................ 045|...... XXX o[ 3,387,676
142 NAIC2 ... L L L e e e L e e e XXX o [
143 NAIC3 ... L e L e e e L e e e XXX o [
144 NAICA ... L e e e L e e e XXX o [
145 NAICS ..o L e e e e L e e e XXX oo [
146 NAICG ... i Lo Lo L e e i i L L [ XXX oo [
147 TOTALS oo 1,581,407 |............ 576,369 |............ 703,956 |............ 525944 | ... 3,387,676 ... 046|.......... 3,504,189 ................ 045|...... XXX 3,387,676
14.8 Line14.7asa%of Col. 7 ..o [ 46.68|.............. 1701 2078 1553 | [ 100.00]...... XXX oo XXX oo | XXX .o | XXX o [ 100.00
14.9 Line 14.7 asa % of Line 11.7, Col. 7, Section 11 ... | |, 021 ... 008 ... 009]......oo. 007 oo [ 046]...... XXX [ XXX [ XXX [ XXX o [ 0.46
(a) Includes §......... 996,567 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 0 prior year of bonds with Z designations, §............... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the
SVO could not evaluate the obligation because valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year of bonds with 5GI designations, §............... 0 prior year of bonds with 5* or 5G| designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the

issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §............... 0;NAIC 2§............... 0; NAIC 3§............... 0;NAIC4§......... 0;NAIC5S........ 0;NAIC6S........ 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Distribution by Type

1
1 Year
or
Less

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4

Over 10 Years
Through
20 Years

5

Over
20 Years

6
No

Maturity

Date

Total
Current Year

Type and Subtype of Issues
7 8

Column 7
asa % of
Line 11.7

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

U.S. Governments

1.1 Issuer Obligations ...
1.2 Residential Mortgage-Backed Securities ...................
1.3 Commercial Mortgage-Backed Securities .........

14 Other Loan-Backed and Structured Securities

15 TOTALS ..o
All Other Governments

2.1 IssuerObligations ...
2.2 Residential Mortgage-Backed Securities ...................
2.3  Commercial Mortgage-Backed Securities ..................
24 Other Loan-Backed and Structured Securities

25 TOTALS ..o,

U.S. States, Territories and Possessions, Guaranteed

750,000

4,003,633

12,274,311

5,967,691

3.1 lIssuer Obligations .....................

3.2 Residential Mortgage-Backed Securities

3.3  Commercial Mortgage-Backed Securities

34  Other Loan-Backed and Structured Securities

35 TOTALS ...,

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

4.1  lssuer Obligations .....................

4.2  Residential Mortgage-Backed Securities

10,863,213

31,385,846

238,804,608

115,251,260

4.3  Commercial Mortgage-Backed Securities

44  Other Loan-Backed and Structured Securities

45 TOTALS ... ...

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

5.1  Issuer Obligations .....................

5.2  Residential Mortgage-Backed Securities

.......... 38,859,037 |.......... 76616391 |.......... 87,233,854 |........... 2494302|............. 866,946 |....... XXX ...... |......... 206,070,530 |............... 27.68|......... 352,364,728 |............... 4550(......... 206,070,530 | .....................
........... 1585245 ........... 9808492 |.......... 15111313 |........... 2,857,549 |............. 994245 .. .. XXX ...... |[.......... 30,356,844 | ................408|. ... 30,356,843 | L
.......... 40,444,282 |.......... 86,424,883

1,247,206

... 10,614,794 | ...

364,433

30,593,642

14,945,628

... TAB94481| ...

16,014,146
32,943,748

5,127,898
16,268,374

1,911,138
1,480,157

38,363,243

82,533,127

3,504,189

35,972,135

82,533,127

12,226,433

120,433,751

159,335,430

22,534,242

54,899,728

369,429,584

149,568,556

366,041,909

53  Commercial Mortgage-Backed Securities

54  Other Loan-Backed and Structured Securities
55 TOTALS ...,
Industrial and Miscellaneous

6.1 Issuer Obligations ..........................
6.2  Residential Mortgage-Backed Securities

6.3  Commercial Mortgage-Backed Securities

6.4  Other Loan-Backed and Structured Securities
65 TOTALS .........ccccoiiiiiiiiin.n.
Hybrid Securities

7.1 lIssuer Obligations .....................

7.2 Residential Mortgage-Backed Securities

7.3 Commercial Mortgage-Backed Securities

74  Other Loan-Backed and Structured Securities
75 TOTALS ... ...,
Parent, Subsidiaries and Affiliates

8.1  Issuer Obligations .....................

8.2  Residential Mortgage-Backed Securities

8.3  Commercial Mortgage-Backed Securities

84  Other Loan-Backed and Structured Securities
85 TOTALS .........ccccoiiiviiiiin...
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SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds - as Identified by the SVO .|...... XXX XXX XXX oo XXX XXX o [ e e
9.2 Bond Mutual Funds - as Identified by the SVO .......|...... XXX o] XXX o] XXX o] XXX o] XXX oo e e e L e L
93 TOTALS ........oooooviiiiiiiiiii ] XXX .| XXX .| XXX .| XXX .o | XXX oo [ e e e [
10. Bank Loans
10.1 BankLoans-lssued ..............cooooiiii e e e e XXX oo [ e XXX | XXX oo i
10.2 Bank Loans - Acquired .................ocoooooe | XXX XXX XXX
10.3 TOTALS ..o Lo Lo o XXX oo [ XXX .| XXX oo [
11.  Total Bonds Current Year
11.1 Issuer Obligations ..................coooooii [, 65,187,168 |....... 195,440,772....... 275,541,681 |.......... 4,651,650 ........ 52,375,379 ...... XXX o] 593,196,650 |.............. 79.68]...... XXX oo | XXX oo 592,200,084 ............ 996,567
11.2 Residential Mortgage-Backed Securities .............|.......... 1,585245|.......... 9,808,492 ........ 15,111,313 |......... 2,857,549 |............ 994,245 ...... XXX 30,356,844 | ................ 4.08(...... XXX .| XXX 30,356,843 | ...
11.3 Commercial Mortgage-Backed Securities ............|............ 364,433 |........ 14,945,628 |........ 16,014,146 |.......... 5,127,898 |.......... 1,911,138 ... XXX | 38,363,243 |................ 515|...... XXX .| XXX 35972,135(.......... 2,391,108
11.4 Other Loan-Backed and Structured Securities .......[.......... 1,247,206 ........ 30,593,642 ........ 32,943,748 ........ 16,268,374 |.......... 1,480,157 |...... XXX oo 82,533,127 |.............. 11.09]...... XXX XXX oo 82,533,127 | ...
11.5 SVO Identified Funds ..................cooooeiio . XXX |, XXX |, XXX |, XXX o | XXX o [ e [ XXX o XXX o [ [
11.6 BankLoans ..o XXX XXX XXX oo
1.7 TOTALS oo L 68,384,052 |....... 250,788,534 |....... 339,610,888 ........ 28,905,471 ]........ 56,760,919 | .......cooveiiiieis [ 744449864 |............. 100.00{...... XXX o XXX o 741,062,189 .......... 3,387,675
11.8 Line11.7asa%of Col. 7 ................oooo | 919 ... 3369 ... 4562 ................ 388 ... 762 | 100.00]...... XXX .| XXX .| XXX oo [ 9954 | ... 0.46
12.  Total Bonds Prior Year
o 12.1 Issuer Obligations ..................cooooeii [, 71,781,683 |....... 241,710,137 |....... 444,420,339 |........ 12,945,865 | ..o | XXX o] XXX o] XXX 770,858,024 |.............. 99.55(....... 770,858,024 | ..................
s 12.2 Residential Mortgage-Backed Securities .............{......ocooin [ e e e XXX .o XXX .o XXX o | [ e
©o 12.3 Commercial Mortgage-Backed Securities ............ [ | e e XXX XXX XXX oo i e e
12.4 Other Loan-Backed and Structured Securities .......|............ 546,258 |.......... 2,722,329 ............ 235602 (..o | XXX o] XXX o] XXX 3,504,189 ................ 045 ..o 3,504,189
12.5 SVO Identified Funds ...................ooooo XXX o] XXX o] XXX o] XXX o] XXX o [ XXX o] XXX o [ e e
12.6 BankLoans .............ccoooeiiiiiiiiiiii [ XXX [, XXX o [, XXX o [, XXX [ XXX [ XXX [ XXX [ XXX XXX XXX XXX XXX......
127 TOTALS .o 72,327,9411....... 244,432,466 |....... 444,655,941 |........ 12,945,865 | ..o | XXX o] XXX oo 774,362,213 ............. 100.00]....... 770,858,024 .......... 3,504,189
12.8 Line12.7asa%of Col.9 ..o 934 ... 35T 5742[. ..o, 167 | e XXX [ XXX oo [ 100.00{...... XXX [ 9955 045
13.  Total Publicly Traded Bonds
13.1 Issuer Obligations ................cccooveiinniiin [, 65,187,168 | ....... 194,444,205 |....... 275,541,682 .......... 4,651,649 |........ 52,375,379 |...... XXX ] 592,200,083 |.............. 7955(....... 770,858,024 |.............. 99.55(....... 592,200,083 | ...... XXX ...
13.2 Residential Mortgage-Backed Securities .............[.......... 1,585,245|.......... 9,808,492|........ 15,111,313 | .......... 2,857,549 |............ 994,245|...... XXX oo 30,356,844 | ................ 408 .o 30,356,844 | ...... XXX ...
13.3 Commercial Mortgage-Backed Securities ............[............ 364,433 1........ 14,360,788 |........ 15,437,777 |.......... 4423943 ......... 1,385,195]...... XXX oo 35,972,136 |............... 483 | 35,972,136 |...... XXX ...
13.4 Other Loan-Backed and Structured Securities .......|.......... 1,247,206 |........ 30,593,642 ........ 32,943,748 |........ 16,268,374 |.......... 1,480,157 | ...... XXX | 82,533,127 |.............. 1109 82,533,127 ...... XXX......
13.5 SVO Identified Funds ...................oooo XXX o] XXX o] XXX o] XXX o] XXX oo e e e e XXX ...
13.6 BankLoans ................oocooiii e L e e XXX oo i L XXX .o XXX i L XXX......
13.7 TOTALS ..o 68,384,052 ....... 249,207,127 |....... 339,034,520 ........ 28,201,515]........ 56,234,976 | .......cooooiiii [ 741,062,190 |.............. 99.54|....... 770,858,024 |.............. 99.55(....... 741,062,190 ...... XXX ...
13.8 Line13.7asa%of Col. 7 ......oooooiveiinn 923 | ... 3363 4575 ... 381 759 i [ 100.00]...... XXX XXX o XXX o [ 100.00{...... XXX ...
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... | ................ 919 ... 3348 4554 ... 379 . 755 99.54|...... XXX .| XXX .| XXX oo [ 99.54|...... XXX ...
14.  Total Privately Placed Bonds
14.1 Issuer Obligations ..................ccoooeiii [ [ 996,567 [ ..o [ XXX o[ 996,567 | ... 013 i e XXX o [ 996,567
14.2 Residential Mortgage-Backed Securities .............{ ... [ e e e XXX o e L e e XXX |
14.3 Commercial Mortgage-Backed Securities ............[......c...ocooo [ 584,840 (............ 576,369 |............ 703,956 |............ 525944 |...... XXX 2,391,109 ..o 032 i e XXX 2,391,109
14.4 Other Loan-Backed and Structured Securities .......{...........cooooo [ o e XXX o | e 3,504,189 ................ 045|...... XXX |
14.5 SVO Identified Funds ....................ooo XXX o] XXX o] XXX o] XXX | XXX o [ e e e e XXX o [
14.6 BankLoans .............cccooeeiiieiiniei L L L L e [ XXX oo L e XXX XXX XXX oo [
147 TOTALS oo 1,581,407 |............ 576,369 |............ 703,956 |............ 525944 | ... 3,387,676 ... 046|.......... 3,504,189 ................ 045|...... XXX o[ 3,387,676
14.8 Line14.7asa%of Col. 7 ..o [ 46.68|.............. 1701 2078 1553 | [ 100.00]...... XXX oo XXX oo | XXX .o | XXX o [ 100.00
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11 ... |...............o.oo. [ 021 ..o 008|............... 009|................ 007 .o [ 046...... XXX oo XXX .o XXX .o XXX oo [ 0.46
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

0LIS

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

© Nk W=

9.
10.
11.

12.

Book/adjusted carrying value, December 31 of prioryear ...
Cost of short-term investments acquired ...
Accrual of diSCOUNT ...
Unrealized valuation increase (decrease) ...............ooooiiiiiiiiiiiii

TOTAL gain (10sS) on diSPOSAlS ... ..o

Deduct consideration receivedondisposals ................................... A’ B A B} == .. . . . . ...
Deduct amortization of premium ... N N E AAAAAAAAAAAAAAAAAAAA
TOTAL foreign exchange change in book/adjusted carryingvalue ...................| 1 W Q@ ®1 W I | . ... .

Deduct current year's other-than-temporary impairment recognized ..................0——
Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......
Deduct total nonadmitted amounts .................
Statement value at end of current period (Line 10 minus Line 11) ..............................

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted carrying value, December 31, prior year (Line 9, prioryear) .....................| ... (3,402,522)
2. Cost paid/(Consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1,
ColUMN 12 .
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2,
Column 14 . (959,314)|........... (959,314)
3. Unrealized valuation increase/(decrease):
3.1 Section 1, ColumNn 17 oo
3.2 Section2, Column 19 ... 1,731,210(.......... 1,731,210
4. TOTAL gain (loss) on termination recognized, Section 2, Column22 .................................| | 803,570
5. Considerations received/(paid) on terminations, Section 2, Column 15 ... | [ (1,233,460)
6.  Amortization:
6.1 Section1,Column 19 ...
6.2 Section2, Column 21 ...
7. Adjustment to the book/adjusted carrying value of hedged item:
7.1 Section1,Column20 ...
7.2 Section2, Column 23 ... 593596 (............. 593,596
8. TOTAL foreign exchange change in book/adjusted carrying value:
8.1 Section 1, Column 18 ..o
8.2 Section 2, Column 20 ... ..o
9.  Book/Adjusted carrying value at end of current period (Lines 1+2+3+4-5+6+7+8).......| | 0
10.  Deduct nonadmitted assets ...
11.  Statement value at end of current period (Line 9 minus Line 10) ......................................| ... 0
SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
1. Book/Adjusted carrying value, December 31 of prior year (Line 6, prioryear) ................| | | |
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote -
Cumulative Cash Change Column) .................oooo
3.1 Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, currentyear minus ....................cocoooooiii e L
3.12 Section 1, Column 15, prioryear ....................coooooii e
Change in variation margin on open contracts - All other:
3.13 Section 1, Column 18, currentyear minuS ...
3.14 Section 1, Column 18, prioryear ....................oo e
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year todate minus ...l
3.22 Section1, Column17,prioryear..............................l L
Change in amount recognized
3.23 Section 1, Column 19, currentyeartodateminus ........... F N W4 KN & _|.......
3.24 Section 1, Column 19, prioryear ................................ e
3.3 Subtotal (Line 3.1 minusLine3.2) ...
4.1 Cumulative variation margin on terminated contracts during the year (Section 2, Column
1)
42 Less:
4.21  Amount used to adjust basis of hedged item (Section 2, Column 17) ...................|.................
4.22  Amount recognized (Section 2, Column 16) ...
43 Subtotal (Line4 A1 minusLine4.2) ...
5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 TOTAL gain (loss) recognized for terminations inprioryear ............................| | | L

~

5.2 TOTAL gain (loss) adjusted into the hedged item(s) for terminations in prior year ....
Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-43-51-52) ...
Deduct total nonadmitted amounts ...
Statement value at end of current period (Line 6 minusLine 7) .................................

SI11
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SI12 Schedule DB Part C Sn 1 - Rep. (Syn Asset) Transactions .................

SI13 Schedule DB Part C Sn 2 - Rep. (Syn Asset) Transactions .................

SI14 Schedule DB Verification ...........ccoiiiiiiiii ittt it cnentnnrnenes

SI12 - Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

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

1. Book/adjusted carrying value, December 31 of prioryear .....................oooooo [ 21171409 ... 21171409 .......................
2. Costof cash equivalents acquired ....................ccoooiiiiii | 79,418,530 (.......... 14,990,097 |.......... 64,428433 ...
3. Accrual of discount ... 9,903|..........oon 9,903 .. [
4. Unrealized valuation increase (decrease) ...............coooviviiiiiiiiiini | (292) ..o (292) ..o
5. TOTAL gain (10sS) 0N diSPOSalS ............oviiiiiiiiiii e | (804) [ ..o (804) [ ..o
6.  Deduct consideration received on disposals ......................coocoi 97,316,020 .......... 15,000,000 .......... 82,316,020 .......................
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 3,282,726 ... 3,282,726 | ...
11, Deduct total nonadmitted amounts ...
12. Statement value at end of current period (Lines 10 minus 11) .........................|........... 3282726 ... 3282726 .......................

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

SI15
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SCHEDULE A - PART 1

1 of Current Year

Showing all Real Estate OWNED December 3
5 6 7 8 9

1 2 Location 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's Total Gross Income Taxes,
Book/Adjusted Other-Than- Current Total Foreign Eamed Less Repairs,
Date Carrying Value |  Fair Value Current Temporary Year's Change in Exchange Interest and
Date of Last Amount of Less Less Year's Impairment Change in BJ/AC.V. Change in Incurred on Expenses
Description of Property Code City State | Acquired Appraisal Actual Cost | Encumbrances | Encumbrances | Encumbrances | Depreciation Recognized | Encumbrances | (13-11-12) B./A.C.V. Encumbrances |  Incurred
Properties occupied by the reporting entity - Administrative
OUTLOTS NOS 85-94 INCLUSIVE
SUBDIVISION ... VANWERT ................. OH | 12/31/1929 | 12/31/1999 |... 58,711,174 |.............. ... 37,860,254 | ... 37,860,254 | ..... 168327241 ... L (1.832724) | 2,557,184 | ... 2,090,348
SD228 CONTAINING .75 ACRES IN BACK
OF 80 ..o VANWERT ................. OH | 12/31/1956 | 12/31/1999 |......... 3500 . [ 3500 ......... 3500 e [ [ e [ e
SD228-3 CONTAINING 1.91 ACRES AT THE
SOU ..o VANWERT ................. OH | 12/31/1966 | 12/31/1999 |....... 12027 oo [ 12,0271 ....... 12,027 | oo [ [ e e e
SD227-5 & 227-6 LAND - 4.852 ACRES
APPRO ... VANWERT ................. OH | 04/27/2004 | 04/24/2004 |..... 1223918 ..o | 1,223,918 ..... 1223918 | .o | [ [ e [
LEASEHOLD IMPROVEMENTS 404
WYMANST360 ... e WALTHAM ... MA | 08/03/1989 |.............[...... 265255 ... | 2458651 ...... 245865|......... BATT | .o [ GATT) oo | [
LEASEHOLD IMPROVEMENTS 11605
HAYNES BRIDGERD 500 .............c.o.|oeuenn ALPHARETTA .............. GA | 07/01/2015 |.........ccoo|oeenens 25246 ... 10,052 ....... 10,052 ......... 2872 i (2872) .o |
LEASEHOLD IMPROVEMENTS STATE
HWY 161 STE320 ..o | IRVING ...t TX | 06/01/2016 |.............|....... 23619 ..o 17,733 ....... 17,733 ......... 2383 [ (2383) .o | [
LEASEHOLD IMPROVEMENTS 425 METRO
PLACENORTHSTE330 .........oovvvovn [ DUBLIN ........cooeinna. OH | 120012017 |............. | ooeiee 13,780 | oo [ 124591 ....... 12459 | ......... 1321 (1321) oo | [
853 S. WALNUT ST., VAN WERT, OH 45891 | ...... VANWERT ................. OH | 06/02/2014 | 12/31/1999 |....... 94903 ... . 94903 |....... 94903 |.............. e L e L
0299999 Subtotal - Properties occupied by the reporting entity - Administrative ... ... 60,373,422]... ... 39,480,711 ... 39,480,711 ] ..... 1,645,777 | .. L (1BA5TTT) | | 2,557,184 | ... 2,090,348
0399999 Subtotal - Properties occupied by the reporting entity ....................... . 60,373,422 ... 39,480,711 ... 39,480,711 ]..... 1,645,777 . (1,845,777) | ... 2,557,184 | ... 2,090,348
Properties held for the production of income
SD227-1 LOCATED AT 749 S. WALNUT ST.,
VA VANWERT ................. OH | 12/3111973 | 12/31/1999 |......... 4660 (.........ccon [oiiiiits 4660(......... 4660 | ..o [ e [ e
SD228.1 & 228.10 LOCATED AT 751 S.
WALNU ..o VANWERT ................. OH | 12/311973 | 12/31/1999 |....... 59457 | ..o 28,795(....... 28,795 .......... 856 | ... e [ (856) | ..o e 5700(....... 1,879
SD227 LOCATED AT 743 S. WALNUT ST.,
VAN oo VANWERT ................. OH | 12/3111979 | 12/31/1999 |....... 35,000 [ ..c.cvviiin [eenins 35,000]....... 35,000 | .o e e [ e e
SD228-4 WEST PART LOCATED AT ERVIN
ROAD, ..o VANWERT ................. OH | 12/31/1980 | 12/31/1999 |....... 15,000 ..o [ 15,000 ....... 15,000 | ..o e [ e e e
SD228-4 EAST PART LOCATED AT 361 E.
ERVI ..o VANWERT ................. OH | 12/31/1983 | 12/31/1999 |...... 125248 | ... [ 28227 ....... 28227 ......... 1804 ..o | [ (1,804) ..o | 9120 ....... 2,690
SD227-3 LOCATED AT 741 S. WALNUT ST.,
VA VANWERT ................. OH | 12/31/1983 | 12/31/1999 |......... 1880 .o | 1880 (......... 1880 [ | [ e [
999 S. WALNUT ST., VAN WERT, OH
45891TH ..o VANWERT ................. OH | 12/31/1985 | 12/31/1999 |...... 137,009 ..o [ 50,105(....... 50,105 (... 1738 o e (1,738) [ oo e 9,300 (....... 3,027
805 S. WALNUT ST., VAN WERT, OH
45891TH ... VANWERT ................. OH | 12/31/1986 | 12/31/1999 |...... 16,205 ..o o 34196 (....... 34196 | ........ 1597 | (1,597) .o | 8100 ....... 1,521
827 S. WALNUT ST., VAN WERT, OH 45891
HA o VANWERT ................. OH | 04/252003 | 12/31/1999 |...... 183931 (... | 111,951 ...... 111,951 ........54565 | ... | (5455) | .....ovi | 8688 |....... 4,916
0499999 Subtotal - Properties held for the production of income ........................oo 678390 |.............. |...... 309,814 |...... 309,814 |....... 11450 |.............. || (11,450) [ .............. ... 40908 |...... 14,033
0699999 TOAIS . ... .. . 61,051,812 ... 39,790,525 ... 39,790,525 . (1,657,227) | ..o | 2,598,092 | ... 2,104,381
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SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9
2 3 Book/Adjusted |  Additional
Actual Cost Carrying Investment
Description at Time Amount of Value Less Made After
of Property City State | Date Acquired Name of Vendor of Acquisition | Encumbrances | Encumbrances| Acquisition
Acquired by Purchase
SD228.1 & 228.10 LOCATED AT 751 S. WALNUT ST., VAN WERT, OH 45891
HAVING ONE STORY DWELLING THEREON ... VANWERT ............. ... OH ... |. 07/20/2018 . | WALLACE PLUMBING ...............c.ccoooe | vnnrinnnn 7280 oo | 7240 .o
999 S. WALNUT ST., VAN WERT, OH 45891 HAVING ONE STORY DWELLING
THEREON ... VANWERT ............. ... OH ... |. 07/26/2018 . | WALLACEPLUMBING ..................ccooo | 8972 oo 8972|. ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ..........coooiiiiiiiiiiiii, VANWERT ............. ... OH ... |. 09/03/2018 . | STATE LINE CONCRETE ..............c...o|vvrienn. 18,635 oo | 18,635| .
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION ...........coooiiiiiiiii, VANWERT ............. .. OH ... |. 10/01/2018 . |WAIBEL ................cccoooeiiiiiii | 38,795 ... 38,795 ...
OUTLOTS NOS 85-94 INCLUSIVE SUBDIVISION .......oooiiiiiiiiiiiiiiiiiiii VANWERT ............. ... OH...|. 11/01/2018 . [ INDUSTRIAL MAINTENANCE ..............|.ccooi. 4820 | 4820
0199999 Subtotal - Acquired by PUIChESE ... 78462 ... 78462 (.. ...............
03099099 TOlaIS ...ttt e et e e Lo Lottt e e ettt e e ettt e s e s e ne e [ reeeeee 78462 ... [ 78462 ...
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E03 Schedule A - Part 3 Real Estate Disposed ......................ccuuns. NONE
E04 Schedule B Part 1- Mortgage LoansOwned ......................c..uns NONE
E05 Schedule B Part 2 - Mortgage Loans Acquired ........................... NONE
E06 Schedule B Part 3 - Mortgage Loans Disposed .......................... NONE

EO03 - E06
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SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation Book/ Current Year's Total
Name of and Adjusted Unrealized | Current Year's | Other-Than- Capitalized Foreign
Vendor or Administrative|  Date Type Carrying Valuation  |(Depreciation) orl  Temporary Deferred Exchange Commitment | Percentage
CUSIP Name or General Symbol/Market| Originally and Actual Fair Value Less Increase (Amortization)/ |  Impairment Interest and Change in Investment | for Additional of
Identification Description Code City State Partner Indicator Acquired | Strategy Cost Value Encumbrances | (Decrease) Accretion Recognized Other B.J/A.C.V. Income Investment Ownership
Joint Venture - Other - Unaffiliated
. 210465AA8 | CONSUMER AGENT PORTAL LLC CLB Consumer Agent Portal LLC .. 09/16/2013
. 210465AB6 | CONSUMER AGENT PORTALLLCCLC ... Consumer Agent Portal LLC .. 04/17/2014
. 62010U101 | MOTORS LIQUIDITY CO. GUC TRUST .. Motors Liquidity Co. ........ 12/20/2012
2199999 Subtotal - Joint Venture - Other - Unaffiliated . . ... ........... ... ]
4499999 Total - Unaffiliated ....... ... ... .. .
4599999 Total - Affiliated

4699999 Totals
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E08 Schedule BA Part 2 - Long-Term Invested Assets Acquired

E09 Schedule BA Part 3 - Long-Term Invested Assets Disposed

E08 - E09
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SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F NAIC Current

0 Desig- Year's

R nation Rate Other- Total

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

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

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

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired Date
U.S. Governments - Issuer Obligations
31331JAW3 .. | FEDERAL FARM CREDITBANK .................[..... FE ..o | 1,040,386 1,000,234 1,000,000 | ....... 1,000,124 [ ..o e (T080) [ e 4150 L 3403 [0 | 20,058 | ...l 36,313 [02/12/2018| 01/07/2019
3133ECE59 ...| FEDERAL FARM CREDITBANK ........ I . 1FE ... . 1,400,000 . 1,383,690 | ....... 1,400,000 ....... 1,400,000 ... 19,880 |01/25/2013| 01/30/2020
3133EF4A2 .. .| FEDERAL FARM CREDITBANK .................[..... . 1FE ... ... 750,000 ... 732857 | ... 750,000 | ......... 750,000 ... 14,400 |04/13/2016| 04/19/2022
3133EFCZ8 ...| FEDERAL FARM CREDITBANK .................[..... 2. [FE L ... 750,000 ...739,262 | ... 750,000 | ......... 750,000 ... 17,250 |09/03/2015| 09/14/2022
3133EGDBS .. | FEDERAL FARM CREDITBANK .................[..... 2. [FE L ... 800,000 ... 767,024 | ... .800,000 | ......... 800,000 ... 19,520 |05/25/2016| 06/02/2025
3133EHCN1 .. | FEDERAL FARM CREDITBANK .........oovvvifone 2. [FE L ... 750,000 L. T42,050 | ... 750,000 | ... 750,000 ... 16,050 |03/09/2017| 03/16/2021
3130A7D44 .. .| FEDERALHOME LOANBANK ..................[..... 2. 1FE ...... ... 800,000 ... 774100 | ... .800,000(......... 800,000 ... 21,600 (02/17/2016| 03/09/2026
3130A7RS6 ...[ FEDERALHOME LOANBANK .................. . ... 800,000 ... 770,649 | ... .800,000|......... 800,000 ... 21,200 (04/07/2016| 04/27/2026
3130A82M4 .. .| FEDERAL HOME LOANBANK .................. ... 800,000 ...759,390 | ... .800,000|......... 800,000 ... 19,600 (05/10/2016| 05/18/2026
3130AART75 .. .| FEDERAL HOME LOANBANK .................. ... 800,000 ... 785773 | ... .800,000|......... 800,000 ... 20,640 [05/02/2017| 02/14/2024
3130ABGGS .. | FEDERALHOME LOANBANK .................. ... 800,000 ... 782423 ... .800,000......... 800,000 ... 20,560 [05/17/2017| 06/07/2024
3130ACMH4 . . | FEDERAL HOME LOAN BANK . . 1,080,000 . 1,039,810 ... 1,060,000 | ....... 1,060,000 . 26,500 [10/11/2017| 10/16/2024
912828B66 ... | U.S. TREASURY NOTES . ... 309,047 ...303211 | ... .300,000 | ......... 306,844 .. 8,250 [03/21/2017| 02/15/2024
912828G87 ... | U.S. TREASURY NOTES . ... 258,477 . 247539 | ... .250,000 | ......... 253,795 .. 5,313 [02/04/2015| 12/31/2021
912828NT3 ... | U.S. TREASURY NOTES . . 1,539,719 . 1,452,039 | ....... 1,450,000 ....... 1,467,826 . 38,063 [11/30/2011| 08/15/2020
912828RC6 .. .| U.S. TREASURY NOTES . . 3,121,031 .3,022239|.......3050,000]....... 3,070,810 . 64,813 [05/22/2012| 08/15/2021
912828SV3 ... | U.S. TREASURY NOTES . ... 121,715 ... 122,065 ... 125000 ... 125,975 .. 2,188 [07/09/2012| 05/15/2022
912828VS6 ... | U.S. TREASURY NOTES . ... 419,125 ... 399,875 ... .400,000 | ......... 412,016 . 10,000 [01/27/2016| 08/15/2023
912828WJ5 .. .| U.S. TREASURY NOTES . . 1,235,555 . L 1197,797 | ... 1,200,000 | ....... 1,226,566 ...30,000 [10/11/2017| 05/15/2024
0199999 Subtotal - U.S. Governments - Issuer Obligations 17,561,055 | ... XXX 17,022,027 | ...... 17,285,000 | ...... 17,373,956 . 412 140 [. XXX . XXX
0599999 Subtotal - U.S. GOVEIMMENTS . ... ... ...\ttt ettt ettt | 17,561,055 [ ... XXX ... |[...... 17,022,027 | ...... 17,285,000 | ...... 17,373,956 | ..o oo (35345) [ [ XXX XXX XXX 122,346 412,140 [ . XXX [.. XXX.
U.S. States, Territories and Possessions (Dire bligations
041042ZP0 ... | ARKANSAS STREFHGREDU ..................[..... 2. |MFE ..., 467,649 (.. ... 1085480 | ......... 477611 (... 440,000 (......... 464,058 02/12/2018| 06/01/2028
20772JL91 ... | CONNECTICUT STTXBLSERB .........cooeon [ onne. .. |1FE L . ... 735983 | ... 750,000 | ......... 750,000 08/04/2015| 08/01/2024
546415F88 ... | LOUISIANASTTXBLSERD ..o | onne. 1FE ... L T47945 | . 750,000 | ......... 750,000 06/21/2012| 07/15/2019
5741925C0 ... | MARYLAND ST(BAB) .........oovvieieien [ e 1FE ... . 1,039,820 | ... 1,000,000 | ....... 1,000,579 02/24/2010| 03/01/2022
574193KZ0 ... [MDSTSECONDSERB ........coovviniaaii| e 1FE ... 444017 | 440,000 | ......... 441,182 02/12/2018| 08/01/2028
605581GD3 .. | MISSISSIPPISTTXBLSERB ... o 1FE ... ... 737933 ... 750,000 | ......... 750,000 02/04/2015| 10/01/2023
70914PUY6 .. [PAST2NDSER ........oooiiiiiiia [ 1FE ... ... 463470 ... 440,000 | ......... 461,873 02/12/2018| 10/15/2028
880541QS9 ...[ TENNESSEESTSERC ..o e [ [ FE ... ...358,442 | ... .350,000 | ......... 350,000 10/12/2011| 08/01/2022
97705LWK9 .. | WISCONSINSTSERD(BAB) ...................[..... 2. 1FE ...... 1,025,080 1,000,000 | ....... 1,000,000 02/12/2018| 05/01/2023
1199999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations ........... 6,030,301 [ ....... 5,920,000 | ....... 5,967,692 . XXX . XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ........................... 6,030,301 | ....... 5,920,000 | ....... 5,967,692 . XXX XXX
U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) - Issuer Obligations
013595UD3 . . .| ALBUQUERQUE NM MUNI SD #12 SCHBLD ......[..... 2 |MFE L 465,997 | .....107.2860 | .........472,058|......... 440,000 | ......... 463218 02/12/2018| 08/01/2030
015032HVO ... [ ALEXANDRIALATXBLLTD TAX ............ [ U O FE ... ... 375,000 o .375,000 | ... 375,000 | ... 08/24/2012| 06/01/2020
021087ST9 ... [ ALPINEUTSDSCHBLDG ...........ooveeneen [onne. 2. [FE L ... 252,880 .250,000 | ......... 252,283 02/12/2018| 03/15/2027
021753UY2 ... | ALTOONA IA REF-URBAN RENEWAL SERC ..... [ ..... 2. [FE L ... 795,630 750,000 | ......... 785,206 06/22/2016| 06/01/2031
032879TES ... | ANCHORBAY MISD TXBLREFSERB ...........[..... . 1FE ... ... 750,000 750,000 | ......... 750,000 01/14/2016| 05/01/2021
034313ZT6 ... | ANDOVER MN TXBL ABATEMENTSERC ........ [..... . 1FE ... ... 695,261 700,000 | ......... 697,967 12/05/2012| 02/01/2023
035339U32 ... [ ANKENYIAREFSERB ...........oovviiein | e, 2. [FE L ... 250,000 .250,000 | ......... 250,000 02/12/2018| 06/01/2025
052403FS6 ... | AUSTIN TX CMNTY CLGDISTREF ..............[..... 2. [FE L . 1,090,400 . 1,000,000 | ....... 1,070,379 07/21/2016| 08/01/2031
05914FDZ0 ... | BALTIMORE CNTY MD CONS IMPT (BAB) ........|[..... 2. 1FE ...... . 1,015,160 1,000,000 | ....... 1,001,935 02/12/2018| 11/01/2022
067167QX7 ... BARBERSHILL TXISDSCHBLDG ..............[..... 2. 1FE ... ... 391,915 380,000 ......... 389,026 02/12/2018| 02/15/2024
07539PBMO .. | BEAVERCREEKOHCSD SCHIMPT .............|..... 2. 1FE ...... . 1,039,055 1,000,000 | ....... 1,002,529 02/12/2018| 12/01/2022
082672BQ8 .. .| BENTON & KLICKITATCNTYSWACSD ..........[..... 2. 1FE ... ... 467,122 435000 (......... 464,440 02/12/2018| 12/01/2033
083599JU5 ... [ BEREAOHCSDSCHIMPT .............ccoonn [ e 2. 1FE ...... ... 257,828 250,000 ......... 257,146 02/12/2018| 12/01/2032
088365FJ5 ... | BEXAR CNTY TXHOSP DISTREF ...... R 2. 1FE ...... ... 560,330 .550,000(......... 558,415 02/12/2018| 02/15/2031
095743CV0 .. .| BLUE MOUNTAIN OR CMNTY CLGDIST .........[..... 2. [FE L ... 266,481 .250,000 | ......... 264,676 02/12/2018| 06/15/2028
101824DX5 ...| BOURBON CNTY KSUNIF SD#234 .............|..... 2. [FE L ... 263,024 .250,000 | ......... 261,414 02/12/2018| 09/01/2026
102853FP8 ... | BOWLING GREENOH CSDREF ................|..... 2. [FE L ... 450,080 .430,000|......... 447,872 02/12/2018| 12/01/2028
15987EFW9 .. | CHARLES STEWART MOTTMICMNTY CLG ......|.coe | oo e, 1FE ... ... 678,763 .650,000 | ......... 671,622 04/01/2016| 05/01/2026
172217VA6 ... | CINCINNATI OH REF & IMPT VAR PURP N 1FE ... . 1,566,660 1,500,000 | ....... 1,546,066 08/07/2015 12/01/2030
172217WG2 .. | CINCINNATI OH TXBL JUDGEMENT SERD ...... | ... oo e, FE ... ... 850,000 ....850,000|......... 850,000 12/16/2015| 12/01/2025
180848XJ7 ... | CLARK CNTY NEV FOR ISSUESDTDPRIO .......|..... 2. 1FE ...... . 1,133,350 ..1,000,000 ] ....... 1,125,888 05/01/2018| 05/01/2048
181059TG1 ... | CLARKCNTY NV SDREFBLDGSERC ..........|..... 2. 1FE ...... . 1,055,110 .1,000,000....... 1,039,850 11/04/2015| 06/15/2030
181059THY ... | CLARKCNTY NV SDREFBLDGSERC ..........|..... 2. 1FE ...... ... 263216 250,000 ......... 261,883 02/12/2018| 06/15/2031
181342HG4 .. | CLARK CNTY WA SD #122 RIDGEFIELD . R P 2. 1FE ...... ... 266,321 250,000 ......... 264,964 02/12/2018| 12/01/2032
185468RQ0 .. [ CLEBURNETXTXBL ..........................|..... 2. 1FE ... ... 750,000 750,000 ......... 750,000 01/13/2016| 08/15/2027
1995074N1 ... | COLUMBUS OH CSD REF-VARPURPSERB .....|..... 2. 1FE ...... .. 271,181 .. 250,000 ......... 269,149 02/12/2018| 12/01/2030
199492MP1 .. .| COLUMBUSOHSERB ........................|..... 2. 1FE ...... 520,238 |.....107.8820|.........528622|......... 490,000 | ......... 516,956 02/12/2018| 07/01/2030
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F NAIC Current
0 Desig- Year's
R nation Rate Other- Total
E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
199492HG7 .. | COLUMBUS OH TXBL VARPURPLTDTAX .......|..... 2. 1FE ...... 1,245,000 | ..... 104.0170 1,295,012 1,245,000 | ....... 1,245,000 02/12/2018| 08/15/2024
199492JU4 ... | COLUMBUS OH VAR PURPOSE SERA ...... R P 2. 1FE ...... ...370,276 | ..... 107.9590 | . ... 377857 ... 350,000 ......... 367,506 | ... 02/12/2018| 02/15/2028
205759KE2 .. .| COMSTOCK PARK MIPUB SCHS TXBLB ........ [..... 2. |MFE L ... 750,000 ...... 99.1360 | . ... 743520 ... 750,000 ......... 750,000 | ... 08/17/2017 | 05/01/2021
208418E74 ... | CONROE TXISDREF ........ceoviviiininnn [enns 2. |MFE L ...825863..... 108.2780 | . ...812,085 ... 750,000 ......... 816,193 | ... 08/23/2017 | 02/15/2032
208418YE7 .. .| CONROE TX ISD REF . I P 2. |MFE L ... 473,067 |..... 108.2800 | . ...476432] ... 440,000 ......... 470,812 ... 02/12/2018| 02/15/2029
224288KR0 ...| CRANBERRY TWPPA ... e 2. |MFE L ...393875|..... 108.6060 | . ...401842 ... .370,000|......... 391,380 | ... 02/12/2018 10/01/2028
230593AA3 .. .| CUMBERLAND CNTY NCLTD OBLIGQSCB ......[..... 2. |MFE L . 1,000,000 | ..... 107.0920 | . . 1,070,920 ... 1,000,000 | ....... 1,000,000 | ... 02/12/2018 11/01/2025
231871HB3 ...| CUSTER SD SCH DIST #16-1 (BAB) ......... I 2. |MFE L ... 750,000 ..... 102.4840 | . ... 768630 ... 750,000 ......... 750,000 | ... 02/12/2018| 01/01/2024
246199FY4 ... | DELAWARE OH SD SCH FACS CONSTR I 2. |MFE L ... 740926 |..... 110.2900 | . ... 783,059 | ... 710,000 ...... 727,673 ... 02/12/2018| 12/01/2028
2487752B3 ... [ DENTONCNTY TXREF ................. B 2. 1FE ...... ... 787,048 ... 108.1900 | . ... 800,606 | ... .740,000|......... 781,066 | ... 02/12/2018| 07/15/2027
248775270 ... | DENTON CNTY TXREF .. .. B 2. 1FE ...... ...824753 | ..... 107.4900 | . ...806,175| ... 750,000 ......... 812,196 | ... 07/13/2017| 07/15/2030
2487753A4 ... [ DENTON CNTY TXREF . ... B 2. 1FE ...... ...788,078 | ..... 102.3480 | . ...767,610 ... 750,000 ......... 777,835 ... 03/31/2016| 07/15/2031
248866WN1 .. [ DENTONTXCTFSOBLIG ................ B P 2. 1FE ...... ...256,837|..... 106.3960 | . ...265990 | ... 250,000 ......... 255,711 ... 02/12/2018| 02/15/2026
259363SN0 ... | DOUGLAS CNTY NE SD #66-WESTSIDECS ......|..... 2. 1FE ...... ...265391..... 108.0320 | . ...270,080 | ... 250,000 ......... 263,699 | ... 02/12/2018| 12/01/2028
269408MN7 .. | EAGAN MN TXBL TAXINCRSERA ........ N P 2. 1FE ...... ...640471...... 98.5040 | . ...640,276 | ... .650,000(......... 644,615 | ... 06/05/2013| 02/01/2025
271515VF2 ... | EAST CENTRAL TX ISD SCHBLDG ... N 2. |MFE L ...974,966 | ..... 100.3560 | . ...933311 ... .930,000|......... 963,780 | ... 07/20/2016| 08/15/2030
278173EV7 ... | EATON OH CSD QSCB-TAXABLE ..... I 2. |MFE L ... 750,000 ..... 103.4660 | . ... 775995 ... 750,000 ......... 750,000 | ... 02/12/2018| 12/01/2025
283497F67 ... | EL PASO CNTY TX REF TXBL SERA U DUUTURN OO P FE ... ...906,235..... 102.2410 | . ...920,169 | ... .900,000|......... 904,234 | ... 02/12/2018| 02/15/2024
283734RA1 ...| ELPASOTXREF ................ U BT 2. |MFE L 1,362,045 ... 105.4020 | . . 1,359,686 | ....... 1,290,000 ....... 1,330,286 | ... 02/12/2018| 08/15/2028
288713GGY .. | ELLISCNTY TXREF ................ S 2. |MFE L . 1,089,712 . 1,070,017 | ....... 1,060,000 | ....... 1,083428 | ... 10/27/2016| 02/01/2031
m 311315TU9 ... | FARMINGTON MN ISD #192 TXBL REF O FE ... ... 690,000 ...685936.........690,000|......... 690,000 | ... 02/12/2018| 02/01/2020
- 31266WAL7 .. | FAYETTEVILLE ARLIBRARY IMPT .............. [..... 2. |FE L . 1,064,750 | ... 1,000,000 | ....... 1,067,838 02/12/2018 01/01/2032
o 338158PG7 ... | FITCHBURG WI CORP PURP SER B N 2. 1FE ...... . 1,331,663 | ... 1,330,000 | ....... 1,329,977 02/12/2018| 03/01/2026
S 338423PK6 ... | FLAGSTAFFAZSERA ............ A 2. 1FE ...... ... 718,107 | ... 650,000 ......... 679,817 02/12/2018| 07/01/2028
34526PAS7 ... FORD CNTY KS USD #443 SER A N 2. 1FE ...... ... 402,464 | ... 370,000 ......... 397,982 02/12/2018| 03/01/2028
345766NB1 ...[ FORESTHILLSOHLSD ................. A 2. 1FE ...... ...268775] ... 250,000 ......... 264,662 02/12/2018| 12/01/2029
3494256A1 ... | FORT WORTH TXREF & IMPT-GENPURP .......|..... 2. 1FE ...... . 1,635,003 | ... 1,520,000 | ....... 1,596,639 02/12/2018| 03/01/2029
354730WB5 .. | FRANKLIN TN PUB IMPT (BAB) ............. A 2. 1FE ...... . 1,004,190 | ... 1,000,000 | ....... 1,000,411 02/12/2018| 03/01/2022
367748LX6 ... | GATEWAY PA SD ALLEGHANY CNTY TXBL ...... [..... . FE ... . 1,164,660 | ... 1,200,000 [ ....... 1,200,000 09/28/2016| 07/15/2021
372640GLO ...| GEORGETOWN CNTY SCSDQSCB ............ [..... . FE ... 1175192 .. 1,050,000 [ ....... 1,096,648 02/12/2018 03/01/2025
374816EJ1 ... | GIBSON CNTY TNSPL SDREF ...... I 2. |MFE L ... 252,083 ... 250,000 [ ......... 250,000 02/12/2018| 04/01/2029
382604M29 ... | GOOSE CREEK TX CONS ISD REF ..... I 2. |MFE L ... 268,790 ... 250,000 [ ......... 262,878 02/12/2018| 02/15/2030
384514UB9 ...| GRAFTON WI TXBL REF SERB CORPPUR ...... [..... 2. |MFE L ...850,312 ... 650,000 [ ......... 650,000 07/10/2015| 06/01/2026
386138URO .. .| GRAND PRAIRIE TX CTFS OBLIG ....... Y 2. |MFE L L. A46,677 | ... 415,000 ......... 437,222 02/12/2018| 02/15/2029
392641XK7 .. .| GREEN BAY WI TXBLREFSERD ...............[..... 2. |FE L . T44915 | 750,000 [ ......... 750,000 05/16/2012| 04/01/2024
3960284J8 ... | GREENVILLE CNTY SC TXBL REF SER A B R . 1FE ...... ... 737,258 | ... 750,000 | ......... 750,000 03/20/2013| 04/01/2022
401784WX7 .. | GUILFORD CNTYNC (BAB) ......... U . 1FE ...... . 1,045,360 | ... 1,000,000 | ....... 1,000,000 02/12/2018| 08/01/2021
414834LP4 ... | HARRISBURG SD INDPT SD #41-2 .. I 2. |FE L ...349,959 | ... 340,000 [ ......... 345,386 02/12/2018| 07/15/2025
416489RX2 .| HARTFORD CNTY CT MET DIST SER B . N 2. 1FE ...... . 1,360,242 | ... 1,300,000 ....... 1,379,501 10/23/2015| 11/01/2028
435475SH2 .| HOLLIDAYSBURG PAASD REF ...... I 2. |FE L 467271 ... 440,000 | ......... 455,745 02/12/2018 03/15/2029
442403KB6 .. .| HOUSTON TXISDREF ......... I 2. |MFE L ...268275] ... 250,000 [ ......... 261,581 02/12/2018| 02/15/2028
442331884 .. .| HOUSTON TX SER B (BAB) ... I 2. |MFE L . 1,031,020 ... 1,000,000 | ....... 1,008,190 02/12/2018 03/01/2024
444197LGO ... | HUDSON WI SCHDISTREF ................ I 2. |MFE L . 1,030,670 ... 1,000,000 | ....... 1,061,238 05/25/2016| 03/01/2031
44442ABEQ .. .| HUGHES CNTY SD REF LTD TAXGOCTFS ...... [..... 2. |MFE L ...350,749 | ... 350,000 [ ......... 350,000 02/12/2018| 12/01/2026
447711JK9 ... | HURON SD SCHDIST#2-2 ... [enens 2. |MFE L ...398,130 ... 375,000 | ......... 387,837 02/12/2018| 12/15/2024
458934BH8 ... | INTERMEDIATE SD #287 PLYMOUTHMN ........[..... 2. |MFE L ...553,146 | ... 550,000 [ ......... 572,715 08/17/2016| 05/01/2028
46723MANO .. | JACKSON MICOLLEGEREF ...................|..... 2. 1FE ...... ...998,205 | ... 925,000 ......... 967,677 02/12/2018| 05/01/2027
478164GZ3 .. .| JOHNSON & MIAMI CNTYS KS USD#230 ........ [..... 2. 1FE ...... ... 771848 ... 750,000 | ......... 787,284 04/07/2016| 09/01/2030
479545CJ2 ... | JOHNSTOWN-MONROE OH LSD SCH FACS B P 2. 1FE ...... ... 153,539 | ... 145,000 | ......... 149,861 02/12/2018| 12/01/2026
481305DR8 ...[ JUDSONTXISDREF ................... B 2. 1FE ...... ... 306,629 | ... 285,000 ......... 300,634 02/12/2018| 02/01/2028
483270GR9 .. | KALAMAZOO MI PUB SCHS SERB ...... B 2. 1FE ...... . 1,207,056 | ... 1,200,000 ....... 1,248,730 07/14/2016| 05/01/2029
494656L41 ... | KING & SNOHOMISH CNTYS WA SD #417 . R 2. 1FE ...... ...271,903 | ... 250,000 ......... 262,847 02/12/2018| 12/01/2026
495116JH9 ... [ KINGCNTY WASD#406 .............. e 2. 1FE ...... . 1,028,290 | ... 1,000,000 | ....... 1,065,634 05/19/2016| 12/01/2031
495224279 ... | KING CNTY WA SD #411 ISSAQUAH . ... N 2. |MFE L . 1,408,330 | ... 1,400,000 | ....... 1,464,271 07/14/2016| 12/01/2030
498098SJ2 ... | KITSAP CNTY WA SD #401 CENTRAL . O O 2. |MFE L ...269418 | ... 250,000 [ ......... 270,767 02/12/2018| 12/01/2032
501552JR5 ... | KYLETXREF .......ooviiniiin.nn I P 2. |MFE L ... 459,563 | ... 430,000 | ......... 448,643 02/12/2018| 08/15/2029
510281FK9 ... | LAKE OH LSD STARK CNTY SCH FACS . I 2. |MFE L 1,077,540 | ... 1,000,000 | ....... 1,051,755 02/12/2018| 12/01/2030
517138VK6 ... | LARIMER CNTY CO POUDRE SD (BAB) ..........[..... 2. |MFE L . 1,055,810 ... 1,000,000 | ....... 1,000,000 02/12/2018| 12/15/2025
5176964N7 ... | LAS VEGAS NV TXBL REF VARPURP SER .......[..... 2. |MFE L ... T50473 | ... 750,000 [ ......... 750,000 08/28/2015| 06/01/2022
52850CLJ2 ... | LEWISTONMEREFSERB ................. B P 2. 1FE ...... ...450,089 | ... 440,000 (......... 447,365 02/12/2018| 04/01/2024
52908EZH9 . . .| LEXINGTON-FAYETTE URBANCNTYKYGO ..... |..... 2. 1FE ...... ...361,182 ... 330,000 ......... 349,906 02/12/2018| 10/01/2027
535358KD6 ... LINDENMICSDREF ..................oooooi|.nnne 2. 1FE ...... ... 474,650 | ... 440,000 (......... 456,612 02/12/2018| 05/01/2027
539107QA3 ... [ LIVINGSTON TXISDREF ......... R 2. 1FE ...... . 1,638,120 ... 1,500,000 | ....... 1,594,954 02/12/2018| 08/15/2031
542264FJ0 ... [ LONE STAR TX CLG SYS SERA . o 2. 1FE ...... ..2T1735 .. 250,000 ......... 264,818 02/12/2018| 02/15/2028
557259VS4 .. .| MADISON CNTY MS TXBLREF ....... I L |FE L .. 754,763 | ... 750,000 ......... 750,000 01/08/2015| 06/01/2025
569203ME9 ...| MARION & POLK CNTYSORSD#24J ........... |..... T 1FE ...... 750,705 | ......... 750,000 | ......... 750,000 01/16/2015| 06/30/2024




ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE COMPANY

A=

SCHEDULE D - PART 1

Showmg all Long-Term BONDS Owned December 31 of Current Year

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

F NAIC Current

0 Desig- Year's

R nation Rate Other- Total

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

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

CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/ACV. of Interest | Paid Accrued Year Acquired Date
574193EG9 ... MARYLAND ST &LOCFACSLOAN ..............[..... 2. MFE ... 247,048 | ..... 101.3930 [ ......... 253483 |......... 250,000 ......... 247,335 02/12/2018| 03/15/2026
581535DG3 .. [ McKENZIE CNTY ND PUB SD #1 SCHBLD . A 2. 1FE ...... ...9945% | ..... 100.6380 | . . 1,006,380 | ... 1,000,000 | ......... 995,867 | ... 02/12/2018| 08/01/2028
581664DX4 ... | MCKINNEY TXISDREF .........ovvvienennn | ennns 2. |MFE L ...262,020]..... 105.7080 | . ...264270 ... .250,000|......... 261,202 | . 02/12/2018| 02/15/2029
586145F58 ... | MEMPHIS TN TXBLREFSERB ... ..o eoeen |oon [ FE ... ... 750,000 ...... 99.2340 L TA4255 | 750,000 ......... 750,000 04/16/2015| 04/01/2023
59027BAX8 ...| MERRILLVILLE IN REDEV AUTHLEASE ......... [..... 2. |MFE L ...264,343 | ... 106.5900 ... 266475 ... .250,000|......... 262,186 02/12/2018| 08/15/2025
590485F37 ... | MESAAZ TXBLREFSERB ...........c.coovvun [eunns . FE ... ... 750,000 ...... 95.1280 ... 713,460 | ... 750,000 ......... 750,000 04/08/2016| 07/01/2027
592112SN7 ...| MET GOVT NASHVILLE & DAVIDSON CNTY ......[..... 2. |MFE L ...269,226 | ..... 109.2530 ...213133 | ... .250,000|......... 267,635 02/12/2018 07/01/2030
592112SP2 ... | MET GOVT NASHVILLE & DAVIDSON CNTY ......[..... 2. |MFE L ...268,168 | ..... 108.3860 ...270,965 ... .250,000|......... 266,667 02/12/2018| 07/01/2031
593881LD5 ... | MIAMISBURG OH CSD REF I 2. |MFE L ...265891..... 107.0360 ... 267,590 ... .250,000|......... 264,271 02/12/2018| 12/01/2030
605128TE7 ... [ MISSIONTXCTFSOBLIG ......................|..... 2. 1FE ...... . 1074490 | ..... 102.5480 . 1,025480|....... 1,000,000 ]....... 1,054,928 07/26/2016| 02/15/2029
6095586E6 ... | MONMOUTH CNTYNJ(BAB) ............ccovvnf.nnn. 2. 1FE ...... . 1,003,768 | ..... 101.4360 . 1,014,360 | ....... 1,000,000 ....... 1,000,481 02/12/2018| 11/01/2021
613579XQ9 .. .| MONTGOMERY CNTY PA(BAB) ..................... 2. 1FE ... .1,000,000 | ..... 102.2430 . 1,022,430 ....... 1,000,000 ....... 1,000,000 02/04/2010{ 09/01/2025
6136643N9 ... | MONTGOMERY CNTY TNGENOBLIGUNLT ..... [..... |... |.........e. 1FE ...... L.257541 ... 100.5630 ...256,436 | ... 255,000 ......... 255,569 02/12/2018| 04/01/2019
6141217Q4 ...| MONTGOMERY TXISD REF SCHBLDG ......... |..... 2. 1FE ... ...260325]..... 107.5160 ...268,790 | ... 250,000 ......... 259,149 02/12/2018| 02/15/2029
616142FX8 ... | MOORHEAD MNREF & IMPTSERB .............[..... 2. 1FE ...... ... 746173 | ... .. 101.1750 ... 7638711 ... 755,000 ......... 748,435 02/12/2018| 02/01/2027
621587KD5 ...| MOUNT HOOD OR CMNTY CLGDISTREF ....... [..... 2. |MFE L ...817,313 ... 103.7030 LTI L 750,000 ......... 802,922 09/23/2016| 06/01/2030
60534TYBS5 ... | MS ST DEV BANK SPL OBLG GULFPORT ........ [..... 2. |MFE L 261734 106.9710 ... 267,428 ... .250,000|......... 260,176 02/12/2018| 04/01/2025
627627QU9 .. | MUSKEGO NORWAY WI SD SCHBLDG IMPT .....|..... 2. |MFE L 1,110,530 | ... 101.0280 . 1,070,897 | ....... 1,080,000 | ....... 1,098,485 05/26/2016| 04/01/2031
6312943Y9 ... | NASHUA NH TXBL-PENNICHUCK CORP .........[ ..o |oor [oreiiins FE ... ...974160 | ... 102.2980 . 1,022,980 | ....... 1,000,000 [ ......... 09/25/2013| 01/15/2024
64966KLZ4 ... | NEWYORKCITYNYSERO ... | enens S22 [FE 5000]..... 100.2960 | ........... 5015] ... 02/12/2018 06/01/2020
655867HZ5 ... | NORFOLK VA CAP IMPRBD SERB(BAB) ........[..... AFE ...... [....... 1,000,000 ..... . . 1,003,370 ... 02/12/2018 03/01/2019
659868QL0 ... NORTHHILLSPASD(BAB) ............c.ovvvvui|vnnnn 1FE ... . 1,037,820 | ... 02/12/2018| 10/15/2025
660631WN8 .. | NORTHLITTLEROCKARSD#1 ................|..... 1FE ...... ...251110 ... 02/12/2018| 02/01/2028
662523WX3 .. | NORTH SLOPEBOROAK(BAB) ................|..... 1FE ...... . 1,010,670 | ... 10/21/2009| 06/30/2019
676006QP7 ... ODESSATXREF .......................oooo|.on. 1FE ... ... 396,030 | ... 02/12/2018| 03/01/2025
678519RB7 ... OKLAHOMA CITY OKTXBL ...........ccovvnnn [ onnns 1FE ...... ...816,19 | ... 02/12/2018| 03/01/2025
680616ZN2 ... | OLENTANGY OHLSDTXBLSERA ..............|..... 1FE ...... ...746,183 | ... 02/11/2015( 12/01/2026
686033DN8 ... OREGON OHCSDREF SCHIMPT .............. [..... 1FE ...... .. 248 284 ...254,160 | ... 02/12/2018| 12/01/2025
689861MK5 ...| OUACHITA PARISHLAE OUACHITASD ......... [..... FE ... ...500,000 ...501,590 | ... 02/12/2018 03/01/2024
689861ML3 ...| OUACHITA PARISHLAE OUACHITASD ......... [..... FE ... ... 525,000 ...531,389 | ... 02/12/2018 03/01/2025
690887QQ0 .. | OWENSBOROKY TXBL ...\ [enenn FE ... ... 756,615 L. T44893 | . 12/16/2014| 07/01/2025
704083CHS .. .| PAWNEE CNTY KS UNIF SD#495 SERA .........[..... FE ... ...333,882 ...338,982] ... 02/12/2018| 10/01/2027
707483NX7 ...| PENNHILLSPATXBLSERB ........ooveveeei|voeen |oen [ FE ... . 1,000,000 . 1,037,980 | ... 02/12/2018| 12/01/2025
708292JH1 ... | PENNINGTON CNTY SD COPS REF SERA .......[..... 2. |MFE L . 1,074,930 . 1,060,910 ... 06/28/2017 | 06/01/2032
708292GL5 ... | PENNINGTON CNTY SDCOPSSERA ...........|..... 2. 1FE ...... . 1,201,543 . 1,196,817 | ... 02/12/2018| 12/01/2030
715029FX7 ... | PERRY TWP INMULTI-SBC1STMTG ........... [..... 2. |FE L ... 778,388 ... 794160 | ... 11/16/2011| 07/15/2024
715093HBY ... | PERRYSBURG OH EXEMPTEDVLG SD ..........[..... 2. |FE L ... 269,555 ..2711,085 | ... 02/12/2018| 12/01/2026
716090VL6 ... | PETER TWP PA SD WASHINGTONCNTY ........[..... 2. 1FE ...... . 1,632,748 . 1,592,430 | ... 02/12/2018| 09/01/2033
718814P42 ... [ PHOENIXAZREF .....................oo |oees 2. 1FE ...... ... 265408 ... 272,493 | ... 02/12/2018| 07/01/2026
725277JMO ... | PITTSBURGHPASDREF ......................|..... 2. 1FE ...... ... 265671 ... 267,533 ... 02/12/2018| 09/01/2026
741701H82 ... | PRINCE GEORGES CNTYMD QSCB ... [een | oon [ FE ... . 1,006,051 . 1,098,820 ... 02/12/2018 03/01/2026
743600YZ5 ... | PROSPER TXISDSCHBLDG .......ovvvvvvs [evnnn 2. |MFE L ... 266,055 ...270885 ... 02/12/2018 02/15/2030
744159NP5 ...| PROVO CITY UTSD ... e 2. |MFE L ... 260,630 ...263,033 ... 02/12/2018| 06/15/2028
748233NH2 .. .| QUEEN ANNES CNTY MD PUB FACS (BAB) ...... [ ..o |vov [oreviiiins FE ... . 1,510,537 1,503,414 | ... 02/12/2018 10/01/2020
774829HU2 ...| ROCKY RIVEROH CSDUTGO ... [ennnn 2. |MFE L ... 205,704 .211536 | ... 02/12/2018| 12/01/2028
774829HVO ...| ROCKY RIVER OHIO CITY SCHDIST ............ | ... 2. |MFE L ... 522171 ... 522,067 | ... 02/12/2018| 12/01/2028
794301EB3 ... [SALEMNHSD .......... oo [ 2. 1FE ...... ... 336,695 ...339,828 | ... 02/12/2018| 12/01/2028
7962376X8 ... | SANANTONIO TXGENIMPT ... e 2. 1FE ...... . 1,095,756 . 1,081,410 | ... 02/12/2018| 08/01/2032
806075YF8 ... | SCARBOROUGHMEREF ......................]..... 2. 1FE ...... ...210,423 ...212,248 | ... 02/12/2018| 11/01/2028
809554VM7 ... SCOTTCNTYMNREFSERB .................. [..... 2. 1FE ...... ... 228,633 ...229814 | ... 02/12/2018| 12/01/2027
815662JE2 ... | SEDGWICK CNTY KS UNIF SD#262REF ........ [..... 2. 1FE ...... ... 262,269 ...264,388 | ... 02/12/2018| 09/01/2029
815666DJ8 ... | SEDGWICK CNTYKSUNIFSD#264 .............[..... 2. 1FE ...... ... 353,149 ... 346,398 | ... 02/12/2018| 09/01/2030
818274WW8 .. SEVIERVILLETNREF .........................|..... 2. 1FE ...... ... 339,106 ... 343701 ... 02/12/2018| 06/01/2029
821023MB1 ...| SHEBOYGAN WI AREA SC TXBLPROMNTS ..... [..... 2. |MFE L ... 750,000 ... 753210 ... 06/12/2013| 04/01/2023
829596LP8 ... | SIOUX FALLS SC SD #49-5 (BAB) ......... I FUPUTE PO DR FE ... ...990,000 ...996,386 | ... 02/12/2018| 07/01/2019
830235GU5 .. | SKAGIT CNTY WAPUBHOSPDIST#2 ...........[..... 2. |MFE L . 1,185,632 . 1,218,303 | ... 02/12/2018| 12/01/2026
833068MR7 .. | SNOHOMISH & ISLAND CNTYS WA SD 401 ...... [..... 2. |MFE L . 1,077,665 1,075,690 | ... 02/12/2018| 12/15/2032
849067760 ... | SPOKANE WA REF S 2. |MFE L ... 261,521 ... 259,085 | ... 02/12/2018| 12/01/2028
78764YDHY .. | ST CHARLES CNTY MOPUBWTRSPLY #2 ...... [..... 2. |MFE L ... 253,661 ... 263895 ... 02/12/2018 12/01/2031
791298UV2 ... | ST LOUIS CNTY MO COURTHOUSE PROJS ......|..... 2. 1FE ...... ... 251,399 ...250,118 | ... 02/12/2018| 02/01/2027
792775QT8 ... | ST MICHAEL MN ISD #885 SCHBLDGA ......... [..... 2. 1FE ... ... 469,837 ... 470,760 | ... 02/12/2018| 02/01/2030
860758RM5 .. | STILLWATERMN ISD#834 SERA .............. |..... 2. 1FE ...... ... 463,455 . AT1284 | L 02/12/2018| 02/01/2028
864813A26 ... | SUFFOLKVAREF ............................|..... 2. 1FE ...... ... 489,566 ...507,380 | ... 02/12/2018| 12/01/2024
866407H93 ... [ SUMNER CNTY TN SCH & PUB IMPT . B U 2. 1FE ...... ... 253,591 ...256,248 | ... . 02/12/2018| 12/01/2023
866854RC8 ... SUNPRAIRIEWIASD .........................|..... 2. 1FE ...... .. 263,653 .. 263,960 | ... 250,000 ......... ! 02/12/2018| 03/01/2032
840658LL0 ... | SW CSD OH FRANKLIN & PICKWAY CNTYS ......[..... |... [.oooooiiis 1FE ...... 750,000 848,993 |......... 750,000 | ......... 750,000 02/12/2018| 12/01/2025
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874091CJ8 ... | TALAWANDAOHCSD (BAB) .............cccvvvi|onnns 2. 1FE ...... 1,012,833 | ..... 102.7100 1,027,100 1,000,000 | ....... 1,001,828 (1,840) [ oo [ 5625|..... 5418 | JD 02/12/2018| 12/01/2022
882723824 ... | TEXAS ST TXBL REF PUB FIN AUTH SER .. A 2. 1FE ...... . ... 744960 | ...... . . ... 744,038 | ... 750,000 ......... 746238 | ... A4 e 3011 ..... 3.084 | AO 11/19/2015| 10/01/2026
889278VS3 ... | TOLEDO OH REF-CAPITALIMPT ......... N P 2. |MFE L ... 280,581 . . 287219 ... .265,000(......... 278,996 | ... (1,585) [« e | 4.000..... 3.144 [ JD 02/12/2018| 12/01/2027
889855E73 ... | TOMBALL TX ISD REF SCHBLDG .. I v e 2 JIFE L ... 807,683 ... 769,973 | ... 750,000 [ ......... 795,115 (B0 [ e e | 3500 ..... 2570 | FA 10/05/2016| 02/15/2031
896858AX5 ... | TRIVIEW COMET DISSTREF ............ S U P FE ... . 1,000,000 . 1,017,560 | ... 1,000,000 | ....... 1,000,000 [ .. e | [ 4000 ..... 4.000 [ MN 02/12/2018 11/01/2019
901561GH7 .. | TWIN FALLS CNTY ID SCHDIST#411-A ......... [..... v e 2 JIFE L ... 263,732 ...270,353 | ... 250,000 [ ......... 262,043 (1,888) [« e | 4000 ..... 3.073 | MS 02/12/2018| 09/15/2028
882722FH9 ... | TX ST COLLEGE STUDENTLN ........... I 2. |MFE L . 1,061,140 1,018,120 ... 1,000,000 | ....... 1,005,339 (8,806) [ ..vvvvevieie e | 5000 ..... 4.066 | FA 02/12/2018| 08/01/2023
8827223F6 ... | TX ST TXBL REF WTR FIN ST PARTN . N 2. |MFE L ... 750,000 ... 755393 | ... 750,000 [ ......... 750,000 [ .. e | [ 3106 (..... 3.106 | FA 05/02/2012 08/01/2024
917151BX9 ... | URBANAOHCSD ................ N 2. |MFE L ... 258,805 ... 261,593 ... 240,000 [ ......... 257,126 e (18BO) [ e 4000 ..... 2.981 [ JD 02/12/2018| 12/01/2026
921356DZ1 ... VANWERTOHCSDREF .................. A P 2. 1FE ...... . 1,141,030 . 1,095,611 ... 1,100,000 | ....... 1,182,770 Lo (3886) | ... e [ 3.000]..... 2.582 | JD 09/21/2016| 12/01/2030
92209PBH2 .. .| VANTAGE CAREER CTR OH JT VOCATION ...... |..... 2. 1FE ...... ... 217,313 L..279.297 | ... 265,000 ......... 274,555 L@RTBB) | e 4.000]..... 2.706 | JD 02/12/2018| 12/01/2023
935494EB6 ... | WARREN OH LSD WASHINGTONCNTY .........[..... 2. 1FE ...... ... 448,790 ... 441475 ... 420000 (......... 445,846 LR 4.000]..... 3.008 | JD 02/12/2018| 12/01/2033
9421700v4 ... | WATERTOWN SD SCH DIST #14-4 CTFS ... | ... 2. 1FE ...... ... 261617 ...269645 ... 255,000 ......... 260,343 215 e 4.000]..... 3.353 | JD 02/12/2018| 12/15/2028
943080MMO .. | WAUKESHAWISERB ......................oo [ ..o 2. 1FE ...... ... 325,587 ...327,924 | ... 305,000 ......... 323,431 P 1<) T I [ 4.000]..... 3.004 | AO 02/12/2018| 10/01/2029
944080E22 ... | WAXAHACHIE TX REF . B 2. 1FE ...... . 1,100,030 . 1,073,550 | ... 1,000,000 | ....... 1,086,385 N (o) I I [ 4.000]..... 2.858 | FA 06/06/2017 | 08/01/2032
952718XF6 ... | WESTFARGOND ................ RUTUT I 2. |MFE L ... 319,523 ...322620] ... 300,000 [ ......... 316,947 o (2578) [ | 4000 ..... 2.851 | MN 02/12/2018| 05/01/2026
969887X29 ... | WILLIAMSON CNTY TX CTFS OBLIG O 2. |MFE L .. 288,493 ..289977 (... .270,000 | ......... 287,364 | ... 29 | [ 4.000..... 3.304 [ FA 02/12/2018| 02/15/2030
986370LR3 ...| YORKCNTY PAREFSERB ....................|..... 2. FE ...... 250,000 251,888 |......... 250,000 [ ......... 250,000 [ ... e | [ 3000..... 3.000 | JD 02/12/2018| 06/01/2028
1899999 Subtotal U.S. Political Subdivisions of States, Territories and Possesswns (D|reci and Guaranteed) Issuer
OBIGANIONS . . . ..t | 116,217,296 | ... XXX ... |..... 116,378,325 | ..... 112,035,000 | ..... 115,251,259 | ..o | (444,058) XXX | XXX | XXX ... 1,008872]...... 4,246,734 | . XXX |.. XXX.
T 2499999 Subtotal - U.S. Political Subdivisions of States, Territories and Possessions (Direct and Guaranteed) ....... |..... 116,217,296 [ ... XXX ... [..... 116,378,325 | ... .. 112,035,000 | ..... 115,251,259 [ ... | (444,058) XXX L] XXX XXX |.... 1,098872]|...... 4,246,734 | . XXX XXX
8 U.S. Special Revenue, Special Assessment - Issuer Obljgations
010079AM3 .. .| AKRON OH PKG FACS INCOME TAXREV ........[..... o 20 FE ] 268,322 6700 ......... 271675 ......... 250,000 ......... 266,445 (877) [ 4.000]..... 2.942 | JD 02/12/2018| 12/01/2027
010609DBS8 ... | ALABAMA ST PUB SCH & CLG AUTH ... I 2 FE ... . 1,070,050 . . 1,013,160 | ....... 1,000,000 | ....... 1,053,861 | ... (6,545) [ ..o e | 3250 (..... 2451 [JD 06/24/2016| 06/01/2030
015086MC2 .. | ALEXANDRIALAUTILREVSERA ........ooun [ounns 2 FE ... . 1,026,331 . 1,065,370 .. 1,000,000 | ....... 1,014,565 | ... (2,964) [ .o | | 4.000..... 3.634 | MN 02/12/2018| 05/01/2025
015086LY5 ... | ALEXANDRIA LA UTILREV TXBLSERB ......... [..... FE ... . 1,525,000 . 1,565,291 | ....... 1,525000 | ....... 1,525,000 [ ..o e | [ 4077 (... 4.077 | MN 02/12/2018| 05/01/2022
037777UA5 ...| APPALACHIAN NC STUNIV TXBLREFB .........[..... FE ... ...900,609 ...918,026.........910,000 | ......... 904,444 [ .o 902 [ v e 3425(..... 3.246 | JJ 07/02/2014 07/15/2024
037777QQ5 .. | APPALACHIAN STUNIVNCREV ......... I FE ... ...992,190 . 1,056,150 | ... 1,000,000 [ ......... 995,296 | ...t e 577 (e [ 4.000..... 4.080 | AO 02/12/2018 10/01/2025
04108N2B7 ...| AR ST DEV FINAUTHECON DEVREVTX ........[..... FE ... ... 750,000 ...736,163|......... 750,000 | ......... 750,000 [ .. e | [ 2276 | ..... 2.276 | AO 10/07/2015| 10/01/2020
045142CD6 . . .| ASHWAUBENON WI CMNTY DEV AUTHLSE ..... |..... 1FE ...... . 1,000,000 ...995510 ... 1,000,000 | ....... 1,000,000 | ... B I 2800 ..... 2.800 | JD 02/12/2018| 06/01/2020
047093AL3 ... | ATHENS GAHSGAUTHREV-UNIVGA .......... [..... 1FE ...... . 1,274,597 . 1,222,786 | ... 1,205,000 | ....... 1,210,043 (10399) B I 5.000]..... 4.064 | JD 02/12/2018| 06/15/2021
047059GRS5 .. | ATHENS-CLARKE CNTY GAUNIF GOVT .........|..... 1FE ...... . 1,147,482 . 1,085,048 | ... 1,060,000 | ....... 1,129,503 SBA09) | e e 3500 ..... 2.553 | MS 09/30/2016| 09/01/2030
047849GN8 .. | ATLANTA GA TAX ALLOC TXBL-BELTLINE .......|..... 1FE ...... ... 956,589 ...940,128 | ... 930,000 ......... 946,724 G2 e e 3381..... 2752 | JJ 02/10/2017| 01/01/2022
04785RAV5 ...| ATLANTA GA URBAN RSDL FINAUTHTXB .......[..... 1FE ... ... 750,000 ... 741,008 ... 750,000 [ ......... 750,000 [ ..o e e 1597 | ..... 1.597 | JD 04/21/2017| 12/01/2019
051735DX3 .. .| AURORAIN SBC REF & IMPTASTMTG ..........|..... 1FE ...... ... 344,682 ...341345] ... 335000 ......... 340,276 (4,406) [ ... e 3750 ..... 2209 | W 02/12/2018| 01/15/2020
040654VL6 ... | AZSTTRANSBRDHWYREVSUBSERA ........|..... AP PP . [MFE ... 261,340 ...264193 | ... 250,000 ......... 259,161 ... AT [ e 4.000]..... 2.892 |0 02/12/2018| 07/01/2028
071239CS4 ...| BATONROUGE LATXBLREF ...........c.oooeufounns U P FE ... . 1,000,000 ...999,860 | ... 1,000,000 | ....... 1,000,000 [ .. e | [ 2492(..... 2492 [ JJ 02/12/2018| 01/15/2019
082766KK1 ... | BENTON AR PUB UTIL REV REF & IMPT . I P 2. [1FE ... ... 253,182 ... 261,851 ... 245000 ......... 251,682 | ... (1,500) [ oo e | 4000 ..... 3.206 | MS 02/12/2018| 09/01/2023
083422AM7 ...| BENTONVILLE AR SALES & USE TAX ... P 2 FE ... . 1,699,063 . 1,624,406 | ... 1,620,000 [ ....... 1,620,000 [ ..o e | [ 5000 ..... 5.000 | MN 02/12/2018 11/01/2019
088518KQ7 ...| BEXAR CNTY TX REV REF-VENUEPROJ ........ [..... 2 FE ... ... 393,850 ...399,915| ... .370,000|......... 390,862 | ... (2,988) [ ..o e | 4.000..... 2.906 | FA 02/12/2018| 08/15/2026
09160LCA6 ... | BISMARCK ND LODGING & RESTAURANT .......[..... v e 2 JIFE L ... 347,967 ...357,658 | ... .350,000|......... 348,255 | ..t e 287 [ [ 3000..... 3.110 [ JD 02/12/2018| 12/01/2023
100216FF2 ... [ BOSSIER CITY LAUTILREVREF ......... I P v e 2 JIFE L ... 265,394 ...269,805 ... .250,000|......... 263509 | ... (1,885) [ oo e | 4.000..... 2.971 | AO 02/12/2018 10/01/2026
117636BU3 .. .| BRYANT AR SALES & USE TAXIMPTSER ....... | ..... 2.... |1FE...... . 1,807,478 . 1,764,903 | ....... 1,685000(....... 1,787,260 | ... (10,981) [ ..o e [ 3750 ..... 2.887 | JD 02/12/2018| 12/01/2030
123550GL3 ... | BUTLER CNTY OHHOSP FACSREF-UC .........|..... 2 1FE ...... . 1,040,653 . 1,046,710 | ....... 1,000,000 ....... 1,033,942 | ... (3581) v e 4.000]..... 3.503 | MN 02/12/2018 11/15/2031
134041EA6 ... | CAMPBELL & KENTON CNTYSKY (BAB) .........|..... 2 1FE ...... . 1,478,626 . 1489422 | ....... 1,465,000 (....... 1,466,324 | ... (2100) [ ..o e 5750 ..... 5.591 | FA 02/12/2018| 08/01/2021
14329NDX9 .. [ CARMEL IN REDEV AUTH LEASE RENTAL .......| oo oo [ooeinnnnn 1FE ... ... 748,545 ... 745103 | ......... 750,000 | ......... TA9.861 | ... 24 s [ 18181 .. .. 1.850 | FA 02/15/2013| 08/01/2019
143321KB2 ... | CARMELINWTRWKSREV .................... |..... 2FE ...... . 1,031,243 . 1,056,770 | ... 1,000,000 | ....... 1,025,025 | ... (6,218) [ ..o e 4.000]..... 3.203 | MN 02/12/2018| 05/01/2024
16166NCG8 .. | CHASKA MN ECON DEV AUTHLEASETXBL ..... |..... 1FE ...... ... 600,000 ...595632 ... .600,000|......... 600,000 ........cooooen | e e 2670 ..... 2.670 | FA 03/26/2015| 02/01/2021
16166NCJ2 .. .| CHASKA MN ECON DEV AUTHLEASETXBL ..... |..... FE ... ... 600,000 ...598,248 | ... .600,000|......... 600,000 [ ..o e | [ 3020..... 3.020 [ FA 03/26/2015| 02/01/2023
181503FH1 ... | CLARK-PLEASANT IN CMNTY SBCREF ..... B FE ... ... 247,279 ... 256,698 | ... .250,000|......... 247580 [ ..o 302 (i [ 3250 (..... 3.422 ) 02/12/2018 07/15/2025
181685HD3 .. .| CLARKE CNTY GAHOSP AUTH-ATHENS ........|..... FE ... ... 257,420 ... 265213 ... .250,000|......... 255,807 | ... (1) [ oo | | 4.000..... 3.182 [ JJ 02/12/2018| 01/01/2022
186406HK3 .. .| CLEVELAND OH STUNIVREF SERA ........... |..... FE ... . 1,345,650 . 1,303,338 | ....... 1,250,000 ....... 1,319,699 | ... (8992) [..ovvvveiiie | | 3750 ..... 2.856 | JD 01/13/2016| 06/01/2030
194284AJ4 ... [ CLGPARK GABUS & INDLDEVAUTH ..........| e oo oot FE ... . 1,271,887 . 1,248,036 | ....... 1,200,000 ....... 1246971 | ... (8,054) [ ..o e | 4250 | ..... 3.405 | FA 02/12/2018| 02/01/2024
187145GX9 .. .| CLIFTON TX HGR EDUFIN CORPREV .......... |..... 2 FE ... . 1,099,836 . 1,073,840 ....... 1,000,000 | ....... 1,088,695 | ... (B709) ..o | | 4000 ..... 2.833 [ FA 02/12/2018| 08/15/2030
19648ADB8 .. .| COHLTH FACS AUTH CATHHLTHINITIA ........|..... P I I =S . 1,057,130 . 1,014,120 ....... 1,000,000 ....... 1,000,000 [ ... s [ e 5.000]..... 5.000 | MS 10/26/2006| 09/01/2021
196707QE6 ...| CO STBRD GOVERNORS UNIVENTERTXB ..... |..... oo e 2000 [IFE L . 1,000,000 . 1,069,710 | ....... 1,000,000 ....... 1,000,000 [ ... s e e 5251|..... 5.251 | MS 02/12/2018| 03/01/2028
196707RJ4 ... | CO ST BRD GOVERNORS UNIVENTERPRIS .....|..... R P ... |1FE ...... ... 500,000 ...499,590 | ... 500,000 ......... 500,000 ... | e e 2688 ..... 2.688 | MS 02/12/2018| 03/01/2021
196707RL9 ... | CO STBRD GOVERNORS UNIVENTERPRIS .....|..... 1FE ...... ... 350,000 ...354120 ... 350,000 ......... 350,000 ... | e e 3.1481..... 3.181 | MS 03/20/2015| 03/01/2023
190760HJ0 ... | COBB-MARIETTA GA COLISEUM & EXH ... .. R R 1FE ...... ... 750,000 ... 762,098 | ... 750,000 ......... 750,000 | ... | e e 3100 ..... 3.100 | JJ 08/25/2015( 01/01/2024
196558SF8 ... | COLORADO RIVER TX MUNI WTRDIST ... R P 1FE ...... ... 600,495 ...576,400 | ... 500,000 ......... 585,551 S(18309) | e 5.000]..... 1.963 | JJ 11/16/2017| 01/01/2025
199098BK9 . .. | COLUMBUS-FRANKLIN CNTY OHFINAUTH ..... | ..... 1FE ...... ... 995,950 . 1,030,930 |....... 1,000,000 ......... 997,981 ... A e 4250 |..... 4.301 | FA 07/29/2013| 08/15/2023
199098CL6 ... | COLUMBUS-FRANKLIN CNTY OHFINAUTH ..... | ..... FE ... . 1,500,000 . 1,500,090 | ....... 1,500,000 ....... 1,500,000 [ ..o e | [ 349 |..... 3.496 | FA 02/12/2018| 08/15/2026
199098CS1 ... [ COLUMBUS-FRANKLIN CNTY OHFINAUTH ..... |..... L |FE L . ...999,810 X . ...996,420....... 1,000,000 ......... 999,979 ..ot e 56 i e 2125(..... 2131 [FA 12/02/2015| 08/15/2019
212582CV0 ...| CONWAY ARELECREV ..............ccooovoi| s T FE ..o | 468,312 5610 [......... 473268 |......... 440,000 |......... 465,802 @S| | 4000 ..... 3.157 | JD 02/12/2018| 12/01/2026
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212610ECY ...| CONWAY ARWSTWTRREVREF ...............|..... 2. MFE ... 261,652 ..... 104.8650 [ ......... 262,163 | ......... 250,000 10,000 {02/12/2018| 10/01/2030
207758KE2 ... | CT ST SPLTAXOBLIGREV (BAB) ........ T O [P 1FE ...... .1,000,000 | ..... 107.1200 | . . 1,071,200 | ... 1,000,000 ... 51,550 (02/12/2018| 12/01/2022
230228AMO .. .| CULPAPER CNTY VA ECON DEV AUTHLSE ......[..... FE ... ... 265,687 ...271,105 ... . 250,000 ... 10,000 |02/12/2018| 06/01/2026
236572EBS ... | DANVILLE INMULTI-SBC QUALSCHCON ....... [ ..o |oon [oveviniins FE ... ... 800,000 ...808,712]... . 800,000 . 36,750 {02/12/2018| 01/15/2020
270456FL5 ... | E ALLEN IN MULTI-SBC 1STMTG SERB ... I 2. |MFE L ... 203,158 ...206,138 | ... . 195,000 .. 3,656 |02/12/2018| 07/15/2024
29270CYN9 .. | ENERGY NW WA ELEC REV TX-COLUMBIA ......[..... . FE ... ... 775,290 ... 747803 ... . 750,000 . 19,898 |03/14/2013| 07/01/2020
299040BQ7 ...| EVANGELINE PARISHLAROAD &DRAIN ........[..... FE ... . 1,056,025 1,097,210 ... 1,000,000 . 45,000 {02/12/2018| 12/01/2024
299348BH4 ...| EVANSVILLE INLOC PUBIMPTBDBK ...........[..... FE ... ... 320,986 ...335,188 ... . 310,000 .. 6,200 |02/12/2018| 07/01/2024
30382LCW6 .. | FAIRFAX CNTY VAECON DEVAUTHFAC ........f.oeoe |oon [oveiiins FE ... . 1,000,000 1,025,540 | ... 1,000,000 . 38,300 {02/12/2018| 10/01/2026
312665AM4 .. .| FAYETTEVILLE AR HOTEL MOTEL&REST .......|..... 1FE ...... ... 320,982 ...323,532|.........305000 ... 12,200 (02/12/2018| 11/01/2029
33803TCP9 .. .| FISHERS IN REDEV AUTHLEASERENT .........[..... 1FE ... . 1,315,446 . 1,325,966 | ....... 1,285,000 ... 55,000 |02/12/2018| 07/15/2020
33803TEKS ... | FISHERS INREDEV AUTHLEASERENT .........|..... 1FE ...... . 1,000,723 . 1,061,843 | ....... 1,010,000 ... 35,200 (02/12/2018| 01/15/2025
341271ABO ... | FL ST BRD OF ADMIN FIN CORP TXBLA .. I 1FE ... . 1,143,865 1,125,390 | ....... 1,130,000 ... 29,809 |05/31/2017| 07/01/2021
340118AH1 .. .| FLORENCE SC ACCOMODATIONS FEEREF ..... |..... 1FE ...... ... 291,571 ...289,922 ... . 275,000 . 11,000 (02/12/2018| 05/01/2030
348761DKO ... | FORT SMITHAR SALES & USE TAXREF .........[..... 1FE ...... ... 249212 ...253315] ... . 250,000 .. 8,750 (02/12/2018| 05/01/2025
349242CR6 .. .| FORT WAYNE IN CMNTY SBC1STMTG ......... [..... FE ... ... 457,087 ...468,829 ... . 440,000 .. 8,800 |02/12/2018| 07/15/2025
349242DF1 ... | FORT WAYNE IN CMNTY SBC1STMTG ......... [ voee | oon [ovoviiininn FE ... ... 286,355 ...290,369 | ... . 270,000 .. 5,083 (02/12/2018| 01/15/2024
34926LBXO0 .. .| FORT WAYNE INMUNBLDG REV (BAB) .........[..... 2. |MFE L . 1,000,000 1,022,580 | ... 1,000,000 . 56,000 {02/12/2018| 12/15/2024
373511GG3 .. | GA STHGR EDU FACS AUTHREVUSGRE ...... [..... 2. |MFE L 211,577 ..217,927 | ......... 205,000 .. 8,200 |02/12/2018| 06/15/2028
36609PAPS .. .| GARLAND CNTY ARSALES & USE TAX ......vuf v |oen v FE ... . 1,000,000 ...986,540 | ....... 1,000,000 . 20,390 |10/25/2016| 11/01/2020
376852DQ9 .. | GLASGOW KY ISD FIN CORP TAXABLE ..........[..... 2. |MFE L . 1,049,820 | ....... 1,000,000 ... 52,500 |02/12/2018| 04/01/2026
37855PJA1 ... | GLENDALE WI CMNTY DEVAUTHTXBLA ....... [..... 2. |FE L .688,177 | ... 700,000 ... 19,320 |02/12/2018| 10/01/2020
387883TE1 ... | GRANT CNTY WAPUB UTILDIST#2 ............[..... 2. 1FE ...... ... 802,493 ... 750,000 . 26,000 (02/12/2018| 01/01/2026
397337CQ7 .. | GREENWOOD SCMETDISTREF ...............[..... 2. 1FE ... ...952,181] ... 930,000 32,550 |04/14/2016| 10/01/2029
399677AL7 ... | GROVEPORT OH SPLOBLGREF-INCTAX .......[..... |... |....oooen. 1FE ...... ...263,960 | ... 250,000 9,375 02/12/2018| 12/01/2022
407271GV1 ...| HAMILTON CNTY OH ECONDEVREVREF .......[..... 2. 1FE ...... . 1,082,170 | ... 1,000,000 40,000 |06/03/2015| 06/01/2027
40785EVQ6 .. | HAMILTON STHESTRNINCONSSBC ...........[..... 2. 1FE ... ...870,983 ... 870,000 36,750 |02/12/2018| 07/15/2022
41422EGE7 .. | HARRIS CNTY TXMET TRANSITAUTH ..........|..... 2. 1FE ...... . 1,233,09 | ... 1,200,000 42,000 |04/15/2016| 11/01/2030
41981CJB7 ... | HAWAIISTHWY REV ... [eens 2. |MFE L . 1,000,000 | ... 1,000,000 48,125 (02/12/2018| 01/01/2023
424898BM5 ...| HENDERSON CNTYNCLTD OBLG ............. [..... 2. |MFE L ...306,603 | ... 285,000 11,400 [02/12/2018| 10/01/2029
438701K86 ... | HONOLULU CITY & CNTY HIWSTWTRSYS ......[..... 2. |MFE L ... 265805 ... 250,000 5,000 (02/12/2018 07/01/2032
4424354H3 ... | HOUSTON TX UTIL SYSREVREF COMBC ...... [.ooov |oor [oreviniiinn FE ... ...351,904 | ... 325,000 13,000 [02/12/2018| 05/15/2023
44352TAAG ...| HUBER HEIGHTS OH CSD COP SCHFACS ...... [..... 2. |MFE L ...366,793 | ... 360,000 24,300 |02/12/2018| 12/01/2024
462590LA6 ... | IA ST STUDENT LOAN LIQUIDITY CORP .........[..... 2. |MFE L . 1,049,209 | ... 1,080,000 22,334 |05/03/2017| 12/01/2019
45129WJD3 .. [IDHSG&FINASSN ................coooiiiiii| e 2. 1FE ...... . 1,017,230 | ... 1,000,000 43,750 |02/12/2018| 07/15/2022
451152V25 ... | ID ST BOND BANK AUTH REVREF SERA ........[..... 2. |FE L ...352,147 | .. 325,000 13,000 {02/12/2018| 09/15/2030
4546247G6 ... | IN ST BOND BANK REV TXBL-SCH SEVER .......[..... . 1FE ... ... 745305 ... 750,000 17,468 [06/05/2013| 01/15/2020
4546248D2 . .. | IN ST BOND BANK REV TXBL-SEVERANCE ...... |..... . 1FE ...... ...999,940 | ... 1,000,000 23,048 |02/12/2018| 01/15/2019
4550576A2 ... | IN'ST FIN AUTH REV ED FAC-PURDUE ..........[..... 2. |FE L ...235568 | ... 230,000 3,450 (02/12/2018 07/01/2023
4552858J8 ... | INDIANAPOLIS INLOC PUB IMPTBDBK .........|..... 2. 1FE ...... . 1,059,690 | ... 1,000,000 43,750 |02/12/2018| 08/01/2023
45528UDJ7 .| INDIANAPOLIS INLOC PUB IMPTBDBK .........[..... 2. |MFE L . 1,300,738 | ... 1,250,000 50,000 |02/12/2018| 06/01/2023
46263RHC2 .. | IPSINMULTI-SBC (BAB) .........oveeninnenfcnnnn 2. |MFE L . 1,014,360 | ... 1,000,000 42,875 (02/12/2018| 07/15/2022
46603ACJ8 ... | IVY TECH CMNTY COLLEGE IN (BAB) ........... [..... 2. |MFE L 1,024,110 ... 1,000,000 53,150 |12/03/2009| 07/01/2021
470572AMO .. .| JAMESTOWN ND PARK DIST SALES TAX ........[..... 2. |MFE L . 1,219219 ... 1,150,000 40,000 (02/12/2018 07/01/2029
472737EV3 ... | JEFFERSON CNTY CO SD #R-001 COPS ........ [..... . FE ... ...888462 ... 900,000 23,400 |04/23/2015| 12/15/2021
472737FF7 ... | JEFFERSON CNTY CO SD #R-001 COPS ........ [..... FE ... ...593,148 | ... 600,000 13,500 [04/23/2015| 06/15/2020
486296NS1 .. .| KAKAUNAWIELECSYSREVSERA ............ [..... 1FE ...... . 1,726,758 | ... 1,625,000 65,000 |02/12/2018| 12/15/2032
48526CAM9 .. [ KANSAS MUNI ENERGY AGY PWR PROJ .. R P 1FE ...... . 1,105,650 | ... 1,000,000 43,750 |02/12/2018| 07/01/2026
48542KQ69 . . .| KANSAS STDEV FINAUTHREVUNIVKS ........|..... 1FE ... . 1,010,660 | ... 1,000,000 36,000 |02/12/2018| 11/01/2024
500296GQ5 .. | KOKOMO-CENTERIN SBC 1STMTGSERA ......|..... 1FE ... ...309,727 | ... 285,000 5,700 |02/12/2018| 01/15/2025
485247AM2 .. .| KS DEV FIN AUTH SALES TAX REV-TAX ... A 1FE ...... . 1,020,010 ... 1,000,000 55,000 |02/12/2018| 09/01/2024
49130TSL1 ... | KYSTHSGCORPREVTXBLSERA .............[..... 1FE ...... ... 746,753 | ... 750,000 23,460 |05/30/2014| 01/01/2023
507686NG4 .. | LAKE CENTRAL IN MULTI-DISTSBCREF ........[..... 1FE ... 1,512,453 | ... 1,445,000 55,624 |02/12/2018| 07/15/2025
507686QV8 ...| LAKE CENTRAL IN MULTI-DIST SBCREF ........ [..... FE ... ..212,233 ... 250,000 5,000 [02/12/2018 07/15/2025
51427CAP6 ...| LANCASTER OH WSTWTRREVREF ............[..... FE ... L.272449 | 260,000 10,400 [02/12/2018| 12/01/2025
536045AY3 .. . | LINN-MAR IA CMNTY SD INFRASTRUCTUR ......[..... FE ... . 1,398,032 ... 1,310,000 47,600 (02/12/2018| 07/01/2023
537363GG2 .. | LITTLE ROCK AR CAPITAL IMPTREVRE ........ [..... FE ... ...281,941 ... 260,000 9,129 (02/12/2018 10/01/2030
537374CN8 .. .| LITTLE ROCK AR HOTEL & RESTAURANT ....... [..... FE ... ...270,343 | ... 250,000 5,000 [02/12/2018 07/01/2025
543573DE6 ... | LORAIN CNTY OH CMNTY CLGDISTGEN ....... [..... FE ... 277204 | 260,000 10,400 [02/12/2018| 12/01/2030
545904KD5 .. .| LOUDOUN CNTY VA SNTN AUTH WTR&SWR ... |..... 1FE ...... ...253,930 ... 250,000 3,750 |02/12/2018| 01/01/2026
546589YB2 .. . | LOUISVILLE & JEFFERSON CNTY KY MET .......[..... 1FE ... ...470210 ... 440,000 17,600 02/12/2018| 05/15/2030
574482AL9 ... | MARYSVILLE OH SPL OBLG REV-COLEMAN .....|..... 1FE ...... ...314219 | ... 295,000 11,800 [02/12/2018| 12/01/2025
574847AL3 ... | MASON CITY IACMNTY SCHDIST ..............[..... 1FE ...... ...910,854 | ... 900,000 32,550 |02/12/2018| 07/01/2023
57419RYN9 .. | MD ST CMNTY DEV ADMIN DEPTHSGDEV ......|..... 1FE ... - ... 844407 | ... . 850,000 23,630 |02/12/2018| 03/01/2021
57419RYRO .. | MD ST CMNTY DEV ADMIN DEPTHSGDEV ......|..... 1FE ...... .. 600,000 ..601476 | ... . 600,000 19,080 [11/18/2015| 09/01/2022
574204YC1 ...| MD ST DEPT TRANS CONS 2ND ISSUE ..........[..... 1FE ...... 248,295 258,290 | ......... 250,000 8,125 02/12/2018| 12/01/2025
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57420PGL4 .. .| MD ST ECON DEV CORP LEASEREV-AVIA ... [..... |... [...coooiiis [ 758,618 ...... 99.3300 [ ......... TA4975 (... 750,000 [ ......... 751,706 (1,174) 16,875 10/31/2012( 06/01/2020
574295DT5 ... | MD ST STADIUMAUTH LEASEREVTXBL ........[..... . 1FE ...... ... 879,242 . ...887,802]... .890,000|......... 888,758 | ... ..25% | .. . 18,690 (02/12/2018| 06/15/2019
57429KBN7 ...| MD ST TRANS AUTH LSE REV REF-METRO ......[..... 2. |MFE L ... 247,788 ... 251,405 ... .250,000|......... 247951 oo 162 .. 3,750 |02/12/2018| 07/01/2028
58400CAL1 ...| MECKLENBURG CNTY NCLTD OBLGTXBL ......[..... 2. |MFE L ... 945,903 ... 923,267 | ... .930,000|......... 937,119 (1,625) . 27435 (03/27/2013| 02/01/2024
58400CAJ6 ... | MECKLENBURG CNTY NCLTD OBLIGTXBL ..... [.ooov |oor [oreviniiins FE ... ... 750,000 ...738645 ... 750,000 ......... 750,000 [ .o ... 19,125 03/01/2013| 02/01/2022
586158QC4 .. | MEMPHISTNELEC SYSREV ............ccouen [ouens 2. |MFE L . 1,044,930 . 1,006,080 | ... 1,000,000 | ....... 1,040,303 (3,783) ... 35,000 |02/12/2018| 12/01/2033
586200QM2 .. | MEMPHIS TN SANTN SWRSYSREVREF ........[..... 2. |MFE L ... 254,426 ... 258743 | ... .250,000|......... 252,981 (1,445) ... 10,000 |02/12/2018| 10/01/2024
586108AK8 ... | MEMPHIS-SHELBY CNTY TN INDLDEVBD .......[..... 2. |MFE L ... 750,000 ... 743618 ... 750,000 ......... 750,000 [ .. ... 15,000 |05/18/2017| 11/01/2019
586123CE9 ... | MEMPHIS-SHELBY CNTY TN-SPORTS AUTH ... [ ..... .o [oeviiiins FE ... . 1,080,931 . 1,026,400 | ....... 1,000,000 ....... 1,008,434 (9,478) ... 50,000 |02/12/2018| 11/01/2019
586123DG3 .. | MEMPHIS-SHELBY CNTY TN SPORTSAUTH .....|..... 2. 1FE ...... ... 981,971 . 1,024,650 | ....... 1,000,000 (......... 992,432 . 1,691 ... 50,000 (02/12/2018| 11/01/2022
590545WD7 .. | MESAAZUTILSYSREVREF ...................|..... 2. 1FE ...... . 1,092,630 . 1,070,140 | ....... 1,000,000 ....... 1,078,388 (9,257) ... 40,000 (06/13/2017| 07/01/2032
591840AQ6 ... MET CMNTY CLGAREANECOPSTAX ..........[..... 2. 1FE ... ... 930,815 ... 875754 | ... 900,000 ......... 925,138 (3,011) ... 27,000 {02/12/2018| 03/01/2031
592041XQ5 ... MET GOVT NASHVILLE & DAVIDSONCTY ....... |..... 2. 1FE ... ... 737,595 ...718,545 | ... 750,000 ......... 739,080 .1,085 ... 19,800 (08/16/2017| 10/01/2027
59455TWV0 .. | MIMUNC BD AUTHREVLOCGOVTIN ..........[..... 1FE ...... . 1,680,478 . 1,657,450 | ... 1,640,000 | ....... 1,642,141 (6,022) . 82,000 (02/12/2018| 05/01/2019
59455T3X8 ... | MI MUNI BOND AUTH CLEANWTRREVFD ...... [..... 1FE ... ... 195,000 ...195501 | ... 195,000 ......... 195,000 | oo .. 9,750 {02/12/2018| 10/01/2022
593237ES5 ... | MIAMI BEACH FL REDEV AGY CTRHIST .........[..... FE ... . 1,017,424 . 1,014270 | ... 1,000,000 | ....... 1,008,298 (3,699) . 29,444 102/12/2018| 02/01/2021
593791FL5 ... | MIAMIUNIVOHREF ... [ FE ... ... 256,105 ...262490 ... .250,000|......... 254,649 (1,457) ... 10,000 |02/12/2018| 09/01/2022
59333ND83 .. .| MIAMI-DADE CNTY FLSPL OBLIGREFB ........ [..... FE ... ... 471,495 ... 462,581 | ... 440,000 ......... 468,425 (3,071) . 17,600 02/12/2018| 04/01/2032
596232DF2 ... | MIDDLEBURY INSBCREF .............cccovouufvnns FE ... ... 265,112 L.211530 ... .250,000|......... 263,483 (1,629) .. 5,000 |02/12/2018| 07/15/2026
596232DV7 ... | MIDDLEBURY IN SCHS BLDG CORP REF ........[..... FE ... ...428,136 ... 405,076 | ... .400,000|......... 421,824 (2,605) . 13,000 |07/13/2016| 01/15/2030
596232EG9 .. .| MIDDLEBURY IN SCHS BLDG CORPREF ........[..... FE ... ... 806,190 ... 764,078 | ... 750,000 ......... 793,560 (5,211) ... 24,375|07/13/2016| 07/15/2029
597163BB9 .. . | MIDDLETOWN OH NON-TAXREV TXBL ......... [..... . 1FE ... .. 445,000 443247 | 445000 ......... 445,000 | .. | ... 15,575 |05/21/2015| 12/01/2025
603786HQ0 .. | MINNEAPOLIS MN REV REF-UNIVPROJ .........[..... 2. 1FE ... ...331562 | ... 305,000 ......... 323,249 (2,477) ... 12,200 {02/12/2018| 12/01/2027
604832LU7 ... | MISHAWAKA IN SEWAGE WKSREVREF ........ [..... 2. 1FE ...... ... 211753 | ... 250,000 ......... 262,801 (1,509) ... 10,000 (02/12/2018| 03/01/2027
604146AP5 ... | MN ST GEN FUND REVREFAPPROPB ......... [..... 2. 1FE ...... ...265,080 ... 250,000 ......... 258,636 (2,279) ... 10,000 {02/12/2018| 03/01/2026
60416HQF4 .. | MN STHIGHERED FACSAUTHREV ............|..... 2. 1FE ... . 1019 930 (... 1,000,000 | ....... 1,001,453 (1,811) . 45,000 (02/12/2018| 10/01/2023
60416SLU2 .. .| MN ST HSG FIN AGY NON-AMT ACE ST ......... [..... 2. 1FE ...... ... 336,404 | ... 315000 ......... 328,389 (1,917) .. 6,300 (02/12/2018| 08/01/2028
606341GM1 .. | MO ST BRD OF PUBBLDGS SPLOBLGA ........|..... 2. 1FE ...... ...985884 | ... 925,000 ......... 964,016 (9,435) 37,000 |02/12/2018| 10/01/2026
606341JG1 .. .| MO ST BRD OF PUB BLDGS SPLOBLGB ........[..... 2. |MFE L ...270235 | ... 250,000 [ ......... 264,528 (2,249) 10,000 [02/12/2018| 04/01/2028
606341JX4 ... | MO ST BRD OF PUBLIC BLDGS SPLOBLG .......|..... 2. |MFE L 1510845 | ... 1,500,000 [ ....... 1,526,249 (4,450) 45,000 (02/12/2018| 04/01/2029
606033BQ0 ...| MO ST DEV FIN BRD ANN APPROP SERA .......[..... 2. |MFE L ...585374 ... 565,000 [ ......... 596,338 (4,412) 21,188 |02/12/2018| 10/01/2029
60636ABD4 ...| MO STHLTH & EDL FACSAUTHREV ........... [..... FE ... . 1,054,990 | ... 1,000,000 | ....... 1,000,000 [ .. 40,770 (02/12/2018| 11/15/2023
61336PDJ7 .. .| MONTGOMERY CNTY MD REV TAXABLE ........[..... FE ... . 1,034,000 | ... 1,000,000 | ....... 1,000,000 [ . e 42,000 (02/12/2018| 05/01/2022
613741EZ6 ... | MONTGOMERY CNTY VAECONDEVAUTH ......[..... .o [oeiiins FE ... ... 767,835 ... 750,000 [ ......... 773,317 (6,444) 26,625 |05/29/2015| 06/01/2022
613741GL5 ... | MONTGOMERY CNTY VAECON DEVAUTHB ... |..... 2. 1FE ...... ... 736,973 | ... 750,000 | ......... 750,000 ... 18,990 (04/26/2017| 06/01/2023
614091AL0 ... | MONTGOMERY OH SPL OBLIGREVTXBL ....... |..... 2. 1FE ...... . 1,107,685 | ... 1,065,000 | ....... 1,096,038 (11 678) | .. 51,919 |02/12/2018| 12/01/2025
60534RBQ1 .. | MS DEV BK SPL OBLG-HINDS CMNTYCOL ...... |..... 2. 1FE ... . 1,095,659 | ... 1,070,000 | ....... 1,074,671 . (5,784) ] .. 53,500 |02/12/2018| 10/01/2022
60534RRD3 .. | MS DEV BK SPLOBLIGREFLTD TAXNT ........ [..... 2. 1FE ...... . 1,014,780 | ... 1,000,000 | ....... 1,003,123 (6,048) | .. 50,000 |10/21/2009| 07/01/2020
60534PMU4 .. | MS DEV BK SPL OBLIGS JACKSONPROJ ........[..... |... |...ooiinen. 1FE ...... . 1,267,169 | ... 1,260,000 | ....... 1,261,936 (10,887) | .. 66,150 |02/12/2018| 03/01/2019
60534TC94 ... | MS ST DEV BANK SPL OBLG REF-WSTWTR ..... |..... 1FE ...... ... 344562 | ... 325000 ......... 343,339 (2,697) | .. 6,500 02/12/2018| 07/01/2028
60534TRT4 ... | MS STDEV BANK SPLOBLG TXBLPROJ ........ | .oeoe |oor [oviviniins FE ... . 1,339,789 | ... 1,310,000 | ....... 1,310,000 [ oo e 53,356 |02/12/2018| 03/01/2023
60534WHSO0 .. | MS ST DEV BK SPL OBLG MERIDIANART ........[..... 2. |MFE L 1,597,755 | ... 1,500,000 [ ....... 1,574,420 (7,560) 60,000 |02/12/2018| 03/01/2029
60534WLP1 .. | MS ST DEV BK SPL OBLG PASCAGOULA ........[..... 2. |MFE L . 1,095,833 | ... 1,050,000 [ ....... 1,120,680 (7,020) 41,016 |02/12/2018| 07/01/2029
553543DS5 ... | MSD WARREN TWP IN VISION 2005SBC ........ [.ooov |vor [orevinininn FE ... ... 742,095 ... 750,000 [ ......... 750,000 [ . 14,850 05/09/2013| 01/10/2020
626207YMO ...| MUNICIPALELECAUTHGA ...t cvens 3L |FE L . 1,097,560 | ... 1,000,000 | ....... 1,234,768 (5,142) 33,275 |04/17/2018| 04/01/2057
66283AEKS ...| N TX MUNI WTR DIST REGL WSTWTRSYS ...... [..... 2. |MFE L L ATATRA | 445,000 ......... 467,163 (2,728) 37,800 |02/12/2018| 06/01/2030
631144AP7 ... [NASHCNTYNCLTDOBLIG ....................[..... 2. 1FE ...... L 1,153911 ... 1,095,000 | ....... 1,112,020 (8,868) 54,750 |02/12/2018| 10/01/2024
65819WAMS .. | NC ST ESTRN MUNIPWRAGY REVTXBL ........[..... . 1FE ...... ...750,908 | ... 750,000 | ......... 755,763 (3,729) 21,960 |09/11/2015| 07/01/2020
658207PP4 ... | NC ST HSG FIN AGY HOMEOWNERSHIP TX ..... |..... 1FE ...... ... 787,061 ... 790,000 | ......... 790,000 ... 19,256 (02/12/2018| 01/01/2020
658289851 ... | NC STUNIV@ RALEIGHREV TXBLGEN ........ [..... 1FE ...... . 1,365,772 | ... 1,380,000 | ....... 1,309,611 10,455 37,577 |02/12/2018| 10/01/2024
65887PNP6 .. .| ND STPUB FIN AUTH CAPITALFINGA ..........|..... 1FE ...... . 1,075,980 | ... 1,000,000 | ....... 1,045,432 (7,381) 40,000 |02/12/2018| 06/01/2026
659011CC2 ...[NDSTUNIVREVREFSERA ............cooovui| v 1FE ...... ...616,728 | ... 615,000 ......... 609,106 | ............... |t 462 18,450 [02/12/2018| 04/01/2029
63948WAH5 .. | NDSU RESEARCH & TECHND LEASE ...........[..... 1FE ...... ... 342,808 | ... 350,000 ......... 350,000 ... 9,769 |07/15/2016| 05/01/2024
63948WAJ1 .. | NDSURESEARCH & TECHNDLSE ............. [..... FE ... ...342643 | ... 350,000 [ ......... 350,000 [ .. 10,294 [07/15/2016| 05/01/2025
664259CH9 .. .| NE MN MET INTERMEDIATE SD#916 COP .......[..... FE ... ...358678 ... 335,000 | ......... 355,684 (2,699) 7,119 [02/12/2018| 02/01/2029
641667PZ7 ... | NEW ALBANY FLOYD CNTY INSBCREF .........[..... FE ... ...269,843 | ... 250,000 [ ......... 263,448 (2,175) 5,000 [02/12/2018 07/15/2025
642577TK6 ... | NEW BRAUNFELS TXUTILREVREF ............[..... FE ... ... 268875/ ... 250,000 [ ......... 265,322 (2,259) 5,000 [02/12/2018 07/01/2029
65081PAJ8 ... | NEWBURGH HEIGHTS OHINC TAXREV .........[..... FE ... 1,207,283 | ... 1,140,000 | ....... 1,181,849 (6,379) 45,600 (02/12/2018| 12/01/2030
655164GH8 .. | NOBLESVILLE INREDEVAUTH ..........oooven [ovens FE ... 1,051,190 | ... 1,000,000 [ ....... 1,018,833 (2,643) 35,000 |02/12/2018| 08/01/2030
665250BT2 ... | NRTHRN IL MUN PWR AGY-PRAIRIE-BAB ........[..... 1FE ...... . 1,002,130 | ... 1,000,000 | ....... 1,000,000 (3,973) 54,145 102/12/2018| 01/01/2020
665304FH9 ... [ NTHRN KY UNIV GEN RECPTSREF SERA .......[..... 1FE ...... . 1,078,476 | ... 1,060,000 | ....... 1,083,940 (2,995) 31,800 |04/28/2016| 09/01/2027
641480JE9 ... [NVSTHWYIMPTREV ........................|..... 1FE ...... . 4T1469 | ... 440,000 (......... 464,764 (2,240) 17,600 [02/12/2018| 12/01/2032
667300DA2 ... NWALLEN CNTY INMSBCREF & IMPT ..........[..... 1FE ...... ...380,322 ... 360,000 ......... 368,764 (2,403) 7,200 |02/12/2018| 01/15/2022
66328RCBO .. | NW HENDRICKS IN MULTI-BLDG CORP ... R R 1FE ...... ...904,698 | ... .850,000|......... 910,763 (8,434) 31,875 |02/04/2016| 01/15/2027
668204CU2 ...| NW OHWTR & SWR DISTREC ZONE(BAB) ...... |..... 1FE ...... ...209,504 | ... 205,000 ......... 205000 ... 10,250 02/12/2018| 12/01/2020
649907XX5 ... | NY ST DORM AUTH REV NON-ST SUPPORT ... [..... |... [.ooiiiiiis 1FE ...... 1,053,220 1,000,000 [ ....... 1,000,000 [ [ 38,920 |12/05/2013| 12/01/2024
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673588ENS .. .| OAKLAND UNIVMIREVTXBLREFSERB ........[..... |... |...ooiiin. 1FE ...... 1,000,000 | ...... 98.9780|......... 989,780 1,000,000 | ....... 1,000,000 02/12/2018| 05/15/2023
67419AABT ...| OAKWOOD OH NATURAL GASDISTSYS ........|..... 1FE ...... ... 653,029 ...684,936 | ... .635000......... 650,768 | ... 02/12/2018| 04/01/2029
677555023 ... | OH STECON DEV REV-ENTERPRISEFD ........ [..... . FE ... ... 825,000 ...836,039 ... .825,000(......... 825,000 02/12/2018 06/01/2027
67756A2M3 ...| OH STHGR EDUC FAC COMMHOSP ........... [..... . FE ... ...500,000 ...502,780|.........500,000 [ ......... 02/12/2018| 01/01/2020
677561GLO .. .| OH STHOSP FAC REV-CLEVELAND CLNIC ...... [..... 2. |MFE L . 1,500,744 . 1,500,000 | ....... 1,500,000 ....... 02/12/2018| 01/01/2025
67868UBYS ...| OKLAHOMA CNTY OK FINAUTH (BAB) .......... [..... . FE ... ...990,000 . 1,010,661 |......... 990,000 [......... 02/12/2018| 09/01/2019
67868UBZ5 .. .| OKLAHOMA CNTY OK FIN AUTH (BAB) .. ... S P . FE ... . 1,000,000 . 1,053,030 | ....... 1,000,000 ....... 02/12/2018| 09/01/2020
681725KS5 ... | OMAHA NE ARPT AUTH REF FACSSERB ....... [..... 2. |MFE L . 1,048,582 . 1,066,600 | ....... 1,000,000 ....... 02/12/2018| 12/15/2032
68285TCR8 .. | ONSLOW CNTYNCLTDOBLIG ... feeen 2. |MFE L ... 815,565 ...763,238......... 750,000 | ......... 09/29/2016| 10/01/2030
68285TAG4 ... ONSLOW CNTYNCLTGOBLIGSERA .......... [..... 2. 1FE ...... ... 299,056 ...309,120|.........290,000......... 02/12/2018| 06/01/2025
682852CT3 ... | ONSLOW NC WTR & SWR AUTH COMB ... | ..... 2. 1FE ...... . 1,419,015 . 1,352,897 |....... 1,300,000 ....... 04/15/2016| 12/01/2029
70917RXJ9 .| PA ST HGHR ED-CARNEGIE MELLONUNIV ... | 1 2. |FE L . 1,046,376 . 1,002,410 ....... 1,000,000 | ....... 02/12/2018| 08/01/2021
704668DE9 ... | PEACHTREE CITY GAWTR&SWRAUTH ........[ ..o |oon [oeiiins 1FE ... ... 750,000 L TA1165 L 750,000 (... 01/30/2013| 03/01/2020
716418ANS .. .| PETOSKEY MIWTR SUPPLY & SWRDISP ....... |..... 2. 1FE ...... ... 532,910 ...528275|.........500,000......... 06/15/2011| 02/01/2024
71884AWS4 . . | PHOENIX AZ CIVIC IMPT CORPEXCISE ......... [..... 2. |FE L ... 871,692 ...871,922.........850,000 | ......... 10/22/2014| 07/01/2025
724795BDO0 ... | PITTSBURGH & ALLEGHENY CNTY PATXB ......[..... 2. |MFE L . 1,365,000 . 1,376,848 | ....... 1,365,000 ....... 02/12/2018| 12/15/2025
73358WAH7 .. | PORT AUTHNY & NJCONS-158 ................|..... . FE ... ... 971,520 . 1,056,202 [ ......... 925000 |......... 02/12/2018| 12/01/2024
736746XS2 .. .| PORTLAND OR URBAN RENEWAL &REDEV .....[..... . FE ... ...813,038 ... 759,878 | ......... 750,000 | ......... 02/10/2016| 06/15/2021
74442PDZ5 .. .| PUB FIN AUTHWI TXBL PROJSERA ............[..... 2. |MFE L . 1,087,952 . 1,046,994 | ....... 1,060,000 ....... 08/10/2017 | 07/01/2029
745392JB7 ... | PULASKI CNTY ARHOSP REVREF ............. [..... 2. |MFE L . 1,087,380 . 1,020410|....... 1,000,000 | ....... 07/22/2016| 03/01/2028
751100JA7 ... | RALEIGH NC COMB ENTERPRISE SYSREV ......[ ... |.ov [ooiiins FE ... . 1,000,000 ...981,350 | ....... 1,000,000 ....... 05/03/2013| 03/01/2022
753385KE2 ... | RAPID CITY SDSALESTAXREV ................f..... 2. 1FE ...... ... 284,009 ...286518|.........280,000......... 02/12/2018| 06/01/2024
753387BQ1 ...| RAPID CITY SDWTRREV ........oovvviiinn. [onnnn 2. |FE L . 1,528,672 1,543,347 | ....... 1,505,000 ....... 02/12/2018| 11/01/2023
753387CHO ...[ RAPID CITY SD WTR REV REF .. A P 2. 1FE ...... . 1,074,503 . 1,084,430 |....... 1,000,000 ]....... 02/12/2018| 11/01/2029
756872GJ0 ... | REDRIVER TXED FINREF &IMPT ............. [..... 2. |FE L . 1,036,940 | ....... 1,000,000 ....... 02/12/2018 03/15/2026
767169DX0 .. .| RIO RANCHONM GROSS RECPTS TAXREV .....[..... |... |........o... 1FE ...... ... 746,168 | ......... 750,000 |......... 04/25/2013| 06/01/2023
767175HE5 ... | RIO RANCHO NM WTR & WSTWTR SYSREV .....[..... 2. |FE L 272725 L. 255000 (... 02/12/2018 05/15/2029
773038DQ4 .. | ROCKDALE CNTY GAWTR & SWRAUTHTX ..... [..... 2. 1FE ... ...993150 | ....... 1,000,000 ....... 03/12/2013| 07/01/2025
79560CAE9 .. .| SALT LAKE CITY UT REDEVAGY TXBL ..........[..... FE ... 1,852,249 ....... 1,835000 | ....... 02/12/2018| 04/01/2020
79588VAM? .. | SAMPSON CNTY NC LTD OBLIGREF ........... [..... FE ... 271,018 ......... 250,000 | ......... 02/12/2018| 12/01/2028
800051AX2 .. .| SANDOVAL CNTY NM INCENTIVE PAYT ......... [..... FE ... .. 748448 .. ... 750,000 [ ......... 04/29/2016| 06/01/2019
80483CNQO .. | SAVANNAH GA ECON DEV AUTHREF-ASU ......[..... FE ... 313,143 | ... ... 295000 (...l 02/12/2018| 06/15/2031
805091CL7 .. .| SAVANNAH VLT TN UTIL DISTWTRWKS .........[..... FE ... ...504,610.........500,000 [ ......... 04/26/2012| 06/01/2023
837151FP9 ... | SC STPUB SVC AUTHREV TXBLOBLIG .........[..... FE ... . TA2403 ..., 750,000 [ ......... 04/20/2012| 12/01/2022
837542CC1 ...| SDBRDREGTSHSG(BAB) ....................|..... . 1FE ...... . 1,005,850 | ....... 1,000,000 ]....... 02/12/2018| 04/01/2019
837545GC0 .. | SD CONSERVANCY DISTREV(BAB) ............[..... . 1FE ...... . 1,044,520 | ....... 1,000,000 ....... 02/12/2018| 08/01/2021
83756CHU2 .. | SD HSG DEV AUTH TXBL HOMEOWNERSHIP ... | ..... . 1FE ... ...950,586 | ......... 935000 |......... 02/12/2018| 05/01/2024
83755LZX7 ... | SD STBLDG AUTHREVREF SERA .............[..... c|IFE 1,406,717 | ....... 1,310,000 | ....... 02/12/2018| 06/01/2031
83755LXE1 ... | SD ST BLDG AUTH REV REF SERE .. B . 1FE ...... ...369,866|.........350,000......... 02/12/2018| 06/01/2029
83755LYA8 .. .| SD STBLDG AUTHREV TXBLSERA ............[..... . 1FE ... ...496,815|.........500,000 [......... 05/13/2015| 06/01/2020
837545JU7 ... | SD ST CONS DIST TXBL-STREVFDPRG ........[..... . FE ... 757,185 ......... 750,000 [ ......... 08/13/2014 08/01/2025
837549MF8 .. .| SD STECON DEV FINAUTHREV TXBL ..........[..... 2. |MFE L ...800,160 | .........800,000 [ ......... 02/12/2018| 04/01/2020
83755VPS7 ...| SD STHLTH & EDL FACSAUTH (BAB) ...........[..... 2. |MFE L . 1,040,320 ....... 1,000,000 ....... 02/12/2018| 08/01/2025
83755VUH5 .. | SD ST HLTH & EDL FACS AUTH-AVERA ......... [.ooon |oon oo FE ... ...252510......... 250,000 | ......... 02/12/2018 07/01/2019
83755VXR0 ...| SD ST HLTH & EDUC FACS AUTHVOC ..........[..... 2. |MFE L ...944,397 | ......... 900,000 |......... 01/15/2015| 08/01/2029
818614FC8 ... | SEYMOUR IN SEWAGE WKSREV ...... B 2. |MFE L ...263,130......... 260,000 |......... 02/12/2018| 07/01/2027
820794CE3 ... SHAWNEEOHSTUNIVREF ...................[..... 2. 1FE ...... ...337,722|.........330,000|......... 02/12/2018| 06/01/2027
847184TP3 ... | SPARTANBURG SC WTRWKS REVREFSYS .....|..... 2. 1FE ...... ...272,335|.........250,000|......... 02/12/2018| 12/01/2028
790608ES8 ... | STJOSEPHCNTY INECONDEVREVA ......... |..... 2. 1FE ...... ...265500(.........250,000......... 02/12/2018| 04/01/2028
791023AKO0 ... | STLANDRY PARISHLARDDIST#1 .............|..... |0 |.oeeeenn. 1FE ...... ...257,903|.........250,000......... 02/12/2018| 03/01/2023
79165TRS2 .| STLOUISMOMUNIFINCORPTXBL | 110 2. |FE L 1,182,804 | ....... 1,200,000 ....... 02/12/2018| 04/15/2031
85732MLV7 .. .| STPUB SCHBLDGAUTHPACOLLREV .........|..... 2. 1FE ...... . 1,070,780 | ....... 1,000,000 ....... 02/12/2018| 03/01/2023
85732MK30 ...| ST PUB SCHBLDG AUTHPAREVREF ..........[..... 2. |FE L . 1,458,136 | ....... 1,380,000 ....... 02/12/2018 05/01/2030
875139AL1 ... | TAMPA FL NON-AD VALOREMREVREF .........[..... 2. |MFE L . 1,165,595 | ....... 1,130,000 | ....... 09/15/2016| 10/01/2031
880558FCO ... | TN ST SCH BOND AUTH TXBL-HGREDL .........[..... 2. |MFE L ...654,466 | ... 09/03/2014| 11/01/2025
889379QP1 ...| TOLEDO OH SWRSYSREVREF ............... [..... 2. |MFE L ... 258334 ... 02/12/2018| 11/15/2024
890625AL0 ... | TOPEKA KS PUB BLDG COMM LEASEHOLD ..... |..... 2. |MFE L 1,025,740 | ... 11/06/2013| 12/01/2025
89556GEL5 ...| TRI-CREEKIN 2002 HSBCREF .............o..uf.vens 2. |MFE L . 1,034,050 | ... 05/18/2016| 01/15/2029
88213ABV6 ...| TXSTA&MUNIVSYSBRDOFRGTS ..o fvvee |oen [oveniniinn FE ... L. T41,060 | ... 01/07/2015| 05/15/2024
88213ACN3 .. | TX ST AGM UNIV SYS BRD OF RGTSREV ........[..... 2. |FE L . 1,059,160 | ... 07/01/2015| 05/15/2026
88213ADS1 ... TX ST AGMUNIVSYSBRDOFRGTSTXB ........|..... 1FE ...... 729,060 | ... 03/22/2016| 05/15/2025
882806EQ1 ...| TX ST TECH UNIVREV 17THSERTXBL ......... [..... 1FE ... L TATTT3 L 03/18/2015| 02/15/2023
90470PANG .. .| UNIF FIRE SVC AREAUT LOCBLDGLSE ........[..... 1FE ... ...901,071 | ... 07/21/2016| 04/01/2030
914026FJ3 ... | UNIV AL GEN REV SERB-TAXABLE .............fcoeee |oon [oreiiinn 1FE ... . 1,007,660 | ... 02/12/2018 07/01/2019
914026QN2 .. | UNIV ALABAMA GEN REV-BIRMINGHAM I 2. |FE L ... 465296 | ... 02/12/2018 10/01/2029
9140846L7 ... | UNIV AR REV VAR FAC-FAYETTEVILLE ..........[..... 2. |IFELLLL 255,788 | ......... 250,000 | ......... 251,933 02/12/2018| 11/01/2020
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91417KE64 ... | UNIV CO ENTERPRISE REVREF SERB-1 ........[..... oo 20 FE ] 264,965 | ..... 108.1250 [ ......... 270313 | ......... 250,000 , (94 [ [ 4.000]..... 2952 |J0D ... |l 833 10,000 {02/12/2018| 06/01/2028
914716VD4 .. .| UNIVNC CHARLOTTEREV (BAB) ...... N P . 1,655,000 | ..... 102.3410 | . . 1,693,744 | ....... 1,655,000 e N B I 4832]..... 4.832 | AO . 19,992 | ........ 79,970 |02/12/2018| 04/01/2021
914023LH7 ... | UNIVOF AKRONOHREF SERA ............ooifovens . 1,069,940 . . 1,017,180 | ....... 1,000,000 e e BT | e 3500..... 2.705 [ JJ .. 17,500 | ........ 35000 [05/20/2016| 01/01/2031
91476PPJ1 ... | UNIV OK REVENUES TXBL GEN SERD . I ... 750,000 ... 748,403 |......... 750,000 e e e 2960 (..... 2.960 | JJ 11,100 | ........ 22,200 |09/11/2015| 07/01/2022
9147607L1 ... | UNIV OKLAHOMA (TAXABLE) ............ N . 1,000,000 . 1,048,830 | ....... 1,000,000 e e e 5044 ..... 5.044 | JJ 25,220 ... 44,135 102/12/2018| 07/01/2026
914805EQ5 ...| UNIV PITTSBURGH PAHGREDU TXBLA ........ [..... . 1,000,000 ...994,680 | ....... 1,000,000 e e e 18291 ..... 1.829 | MS 5,385 ... 18,290 |01/06/2017| 09/15/2019
91336TCRY .. | UNIV S MS EDL BLDG CORP-CAMPUS FAC ......[..... . 1,122,916 . 1,087,844 | ....... 1,085,000 e e B232) | e 5000 ..... 4.153 | MS 17,750 . 53,250 |02/12/2018| 09/01/2021
9151154Y2 ... | UNIV TX PERMANENT UNIV FDREF SER ........[..... ... 266,625 ...268210......... 250,000 (1,084) [ oo e | 4000 ..... 3.295 [ JJ . 5,000 .. 5,000 |02/12/2018| 07/01/2029
9277817J3 ... | VA COLL BLDG AUTH VA EDL FAC (BAB) ........ [..... . 1,012,541 1,022,300 | ... 1,000,000 e e TBO) | e 4875(..... 4.681 | FA 20,313 . 42,656 {02/12/2018| 02/01/2022
92778VEUS .. .| VAST CLGBLDG AUTHEDUC FACSREV ....... |..... ... 750,000 ...729,368 | ... . 750,000 e R B I 2720 ..... 2720 | FA . 8,500 ... 20,343 07/19/2017| 02/01/2025
92778LBK5 ... | VAST CMWLTHUNIVHLTHSYSAUTHA ........|..... ... 803,220 L. T72890 | ... . 750,000 e A L7838 | e [ 3858 |..... 26720 14,468 ... 28,935 (06/09/2017| 01/01/2024
92812VBZ8 ...| VASTHSG DEV AUTH TXBL SERC ....... B ... 500,000 ...503,640 ... 500,000 .........500,000 | ............ooo [ B I 32%|..... 3.296 | MN . 2,747 ... 16,480 [10/29/2014| 11/01/2024
928172WD3 .. | VASTPUBBLDG AUTHREV(BAB) ............. [..... ... 953,811 . 1,096,510 | ... 1,000,000 3762 (.. e 4800 ..... 5.340 | FA 20,000 ... 42,000 (02/12/2018| 08/01/2024
92818MQK9 .. | VA ST RESOURCES AUTH INFRASTRUCTUR ... | ..... ... 425,684 . 435,468 | ... 405,000 (2485) [ ... e 4.000]..... 3.151 | MN . 2,700 . 16,200 (02/12/2018| 11/01/2028
920307AR6 ... | VALPARAISO INREDEVDISTSERA ............|..... ... 265225 ...265343 | ... 260,000 2372) [ e 4.000]..... 2918 |0 4,796 .. 5,200 (02/12/2018| 01/15/2025
92774GKUS .. | VIRGINIA BEACH VA DEV AUTH FAC REV . B . 266,486 272,788 ... 250,000 (78 [ | | 4000 ..... 3.003 | JJ L4611 .. 5,000 |02/12/2018| 07/15/2027
92818MPRS .. | VIRGINIA ST RES AUTH INFRASTRU ........ I .. 57,809 ..60,958 ] ... 55,000 (338) | oo e 4000 ..... 3.451 [ MN 367 .. 2,200 |02/12/2018| 11/01/2028
95308RJH3 ...| WHARRIS CNTY TXREGL WTRAUTHSYS ......[..... 264,949 .265738 ] ... 250,000 (1513) [ o e | 4.000..... 3.134 [JD . 444 . 10,000 |02/12/2018| 12/15/2029
953699CU7 .. .| W LAFAYETTE IN REDEV AUTHLEASE ...... I 256,280 ...250,130 ... 240,000 (1,526) [ oo e | 3750 ..... 2.843 | FA . 3,750 .. 4,500 {02/12/2018| 08/01/2030
93638RFR1 .. | WARSAW IN MULTI-SBCREF .......... I 1,030,163 . 1,073,860 | ....... 1,000,000 e e @807) | e 4.000..... 3.632 [ JJ 18,444 . 35,000 {02/12/2018| 07/15/2030
m 940093234 ... | WASHINGTON ST UNIV REVS (BAB) ...... O 1,000,000 . 1,020,020 | ....... 1,000,000 e e e e 5283 (..... 5.283 | AO 13,208 ... 52,830 |02/12/2018| 10/01/2021
- 94216PDX2 .. .| WATERTOWN SD SALES TAXREVSERA ....... |..... 687,700 ...664,144 | ... 650,000 LRI 3250 |..... 2.675|JD . 1,760 . 21,125 [02/04/2015| 12/01/2026
o 946363LA4 ... | WAYNE TWP IN SBC MARION CNTY SER A N 402,222 ... 407415 ... 375,000 LB | e 4.000]..... 2.838 | JJ . 6,917 .. 7,500 [02/12/2018| 07/15/2026
~ 952753DV0 .. .| WEST FARGOND WTR&SWRREV ...... N 294,269 ...297,520 | ... 285,000 R P 4 ) T [ [ 3750 ..... 2.823 | MN 1,781 . 10,688 [02/12/2018| 11/01/2023
967338XE9 ... [ WICHITAKS WTR & SWR UTIL REV REF N P 356,317 ... 357,906 | ... . 345,000 L(1388) | e 3500 ..... 2.952 | AO . 3,019 ... 12,075 [02/12/2018| 10/01/2029
971697DX2 ... [ WILMINGTON NC LTD OBLGREV REF ... N 1,351,238 . 1,276,200 | ... 1,250,000 L9262 | e e 3500 ..... 2.586 | JD . 3,646 . 43,750 [04/14/2016| 06/01/2031
975680CD9 . ..[ WINSTON-SALEMNCLTDOBLIG .......... A ... 169,988 ... 178,703 | ... 165,000 984 e 4500 ..... 3733 |JD . 619 .. 7,425 (02/12/2018| 06/01/2022
975680CR8 .. .| WINSTON-SALEMNC LTGOBLIGREFSER ...... |..... ... 887,332 ... 906,651 ... 835,000 (5316) [ ..o e 4500 ..... 3733 |JD . 3,131 . 37,575 (02/12/2018| 06/01/2022
957897HKO ...| WSTRN CAROLINANC UNIVREF GENA ........ [..... ... 265,658 ...266,728 | ... 250,000 e e (183B) | e 4000 ..... 3.074 | AO 2,500 . 10,000 {02/12/2018| 10/01/2030
985724BY8 ... | YELLOWSTONE CNTY MT HLTH CARELEASE ... |[..... ... 355,000 . ...352,366 | .........355000 \ L N e 2000..... 2000 [AO ...|........1775] ... . 7,100 |11/19/2014| 10/01/2019
2599999 Subtotal - U.S. Special Revenue, Special Assessment - IssuerObhgatlons 208,113,261 | ... XXX ... [..... 208,096,094 | ..... 202,200,000 (648,714) XXX [ XXX XXX [ 2,252,792 7541944 [ XXX |.. XXX .
U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed Securities
3136AY2H5 ...| FANNIE MAE-ACES 2017-M14 A2 VARIAB ........[..... 1,710,454 1,745,997 1,800,000 TI7383 | 6,928 ..o e 2972 ..... 4.037 [MON . |........ 4458 [ ........ 22,009 |07/25/2018| 11/25/2027
31335BQL3 ...| FHLMC PC GOLD COMB 30 .............. Y . 2,056,445 . 2,067,325 ....... 2,061,599 e e 103 | oo [ 3500..... 3.533 [ MON . |. 6,013 ........ 48,104 [04/20/2018| 03/01/2048
3137GOEWS .. | FHLMC STACR 2015-DNAT ........ N . 1,208,324 1,193,215 ....... 1,100,000 e e (1998) | e 5806 (..... 2.896 | MON 1,059 .. 5,147 |12/06/2018| 10/25/2027
3138ERYX2 .. | FNMA PASS-THRU LNG 30 YEAR . Y . . 2,773,191 . 2,804,680 | ....... 2,784,940 (105) | oo o 3500 ..... 3.560 [ MON 8,123 . 65,047 |04/25/2018| 01/01/2047
3140J76B6 ... | FNMAPASS-THRU LNG30YEAR ..............[..... . . 2,260,066 . 2,276,958 | ....... 2,329,495 e e B40) | e 3000..... 3.393 [ MON . 5824 |........ 46,657 [04/19/2018| 10/01/2047
3140Q94H3 .. | FNMA PASS-THRU LNG 30 YEAR ... Y . . 4,085,268 C4,114,514 | ..., 4,000,263 e e M| e 4.000..... 3.630 [ MON 13334 (.o 12/17/2018| 11/01/2048
3136B1UG7 .. | FNMA REMICS 2018-26 DH3.5% 25/JUN .........[..... L4 . 2,067,710 . 2,096,980 | ....... 2,057,423 (1,897) [ oo [ 3500 ..... 3.314 | MON . 6,001 ... 42,026 [05/10/2018| 06/25/2046
3137G0AY5 .. | FREDDIE MAC STRUCTURED AGENCY CRED ... .| ..... L4 . 3,004,172 . 2911226 | ....... 2,700,000 (23314) [ e 6.106|..... 2.763 | MON 1,832 ... 52,831 (09/05/2018| 04/25/2024
3137GOGWS3 . . | FREDDIE MAC STRUCTURED AGENCY CRED ... .| ..... L4 . 4,135,879 . 4,038,784 ....... 3,500,000 (9720) [ oo 7206]..... 4.636 | MON 4,185 ... 42,181 (10/31/2018| 04/25/2028
3137GOHJ1 .. .| FREDDIE MAC STRUCTURED AGENCY CRED ... .| ..... L4 . 3,721,966 . 3615810 ....... 3,180,106 (12,008) | ... o 7306 ..... 4.821 | MON . 1,936 ... 75,051 [09/18/2018| 05/25/2028
3137G0JU4 . . .| FREDDIE MAC STRUCTURED AGENCYCRED ... .|..... o4 . 3,377,344 . 3,373,395 | ....... 3,000,000 (778) [ 7156 |..... 5.325 | MON 3,562 |........ 17,413 [12/10/2018| 10/25/2028
2699999 Subtotal U.S. Special Revenue, Special Assessment - ReS|dent|aI Mongage-Backed Securities . . . 30,400,819 ... XXX ... |. 30,238,884 | ...... 28,513,826 (43,978) | .. XXX XXX XXX |.. 56,327 | ....... 416 466 | . XXX XXX
3199999 Subtotal - U.S. Special Revenue, Special ASSESSMENt ... ... ee it [ 238,514,080 | ... XXX ... [..... 238,334,978 | ... .. 230,713,826 (692,692) XXX XXX XXX . 2,309,119 (...... 7958410 [. XXX |[.. XXX .
Industrial & Miscellaneous (Unaffiliated) - Isst
00206RAX0 .. | AT&T,INC. ..o, FE o | 999,367 1,021,661 [....... 1,000,000 792 [ 79 e 4450 | ..... 4.459 | MN 02/12/2018| 05/15/2021
00206RBD3 .. [AT&T,INC. ....... T FE ... ... 954,659 ...982,761|....... 1,000,000 e 8129 e 3000..... 3.728 [ FA 02/12/2018| 02/15/2022
00206RCE0 .. |AT&T,INC. ............ . FE ... . 1,027,593 ...993,261 | ....... 1,000,000 (BO15) [ e e | 3900 ..... 3518 | MS 02/12/2018 03/11/2024
002824BB5 ... | ABBOTT LABORATORIES .................. FE ... ... 967,805 ... 961,967 | ....... 1,000,000 e 3220 e 2950 ..... 3.368 | MS 02/12/2018| 03/15/2025
002824BH2 .. .| ABBOTT LABORATORIES CALLABLE NOTES . 1FE ...... . 1,120,569 . 1,128,453 | ....... 1,075,000 e N I ((4)] PO UUU IR I 4900 ..... 4.628 | MN 11/26/2018| 11/30/2046
00287YAP4 .. .| ABBVIE INC CALLABLE NOTES FIXED 3. ... FE ... ... 507,187 ...507,311 | ... 515,000 e e 931 [ [ 3200(..... 3575 | MN 06/08/2018| 11/06/2022
00287YBC2 ...| ABBVIE INC CALLABLE NOTES FIXED 3. 1FE ... ... 194,750 ... 194014 | .. 195,000 | ........ 194764 [ ..o [ 1 [ 3750 (..... 3.777 | MN 09/13/2018| 11/14/2023
00287YBDO . ..[ ABBVIE INC CALLABLE NOTES FIXED 4. 1FE ...... . 2,226,218 . 2,099,239 | ... 2,250,000 |....... 2226322 .............. |, 104 4875]|..... 4.943 | MN 09/13/2018 11/14/2048
00440EAW7 .. [ ACEINAHLDGINC ................. .. . [MFE ... 182,898 ...180,162 | ... 175,000 (M) [ [ 4350 |..... 4.073 | MN 04/20/2018( 11/03/2045
001055AL6 ... [AFLAC,INC. ... [ R 1FE ...... ... 982,552 1,003,320 | ... 1,000,000 1923 3625|..... 3.866 | JD 02/12/2018| 06/15/2023
00912XAT1 ... | AIR LEASE CORP CALLABLE NOTESFIXE .......[..... v et 2FE L ...513,389 ...507,070 ... 540,000 2586 | .. e 3000..... 4.048 | MS 06/08/2018| 09/15/2023
00912XBFO ... | AIR LEASE CORP CALLABLE NOTESFIXE .......[..... v e T IFE L ...513,334 L A91157 | 520,000 [ .........513494 [ ... | 160 | oo e 4625(..... 4.787 | AO 09/10/2018| 10/01/2028
02209SAU7 ...| ALTRIAGROUPINC ...........c.oenees B P U PO FE ... ... 318,777 ...305,739 | ... 350,000 2222 [ 2625(..... 3.879 | MS 04/20/2018| 09/16/2026
023135BJ4 ... | AMAZON COMINC ........ N v e 3 IFE L . 1,929,320 . 1,954,198 | ... 2,000,000 | ....... 1,929,394 .o e T4 [ 4050 ..... 4.265 | FA 12/10/2018| 08/22/2047
023135BC9 ... | AMAZON.COM, INC. ..o [ | [ FE ... ... 702,170 ...675837 ... 700,000 (200) | o e 3450 ..... 3.112 [ FA 11/17/2017| 08/22/2027
0258MOEL9 ...| AMERICAN EXPRESS CR CORP MTNBE I e 2 JIFE L ... 336,032 ...339,885 ... 350,000 [ ......... 336946 ... ..o | M5 [ [ 3300..... 3.827 | MN 04/20/2018| 05/03/2027
026874DL8 .. .| AMERICAN INTLGROUPINC ............c.c.o. [....s T T 1FE ...... 1,152,738 1,143,903 1,250,000 [ ....... 1152812 ..o | T4 e 4750 | ..... 5.274 | AO 12/12/2018| 04/01/2048
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03027XAB6 .. .| AMERICAN TOWER CORP CALLABLENOTES ....|..... 1 2FE ... | 512673 |...... 982770 | ......... 511,042 ......... 520,000 9,100 |06/08/2018| 01/31/2023
03027XAR1 ...| AMERICAN TOWER CORP CALLABLENOTES ....|..... 1FE ... . 1,683,033 ...... 934340 | . 1,705,163 | ....... 1,825,000 | ....... 1,684,260 [............oo |oeee 1227 oo [ [ 3800 | L. 4855 (UL | 30295 11/26/2018| 01/15/2028
031162CDO .. .| AMGEN INC CALLABLE NOTES FIXED 4.5 ........[..... FE ... . 1,698,282 1,723,792 ....... 1,800,000 41,067 |11/26/2018| 06/15/2048
031162BV1 ... | AMGEN, INC. ...t [ FE ... ... 750,793 L TATT22| 750,000 27,188 |02/12/2018| 05/22/2024
036752AB9 ... | ANTHEM, INC. ........oviiiiiniiiiina [eenn 1FE ...... ... 998,000 ...955427 | ... 1,000,000 37,514 |02/12/2018| 12/01/2027
00185AAC8 .. .| AONPLC .......oviiinii i e D FE ... ... 167,808 ... 158672 ... 175,000 7,788 (04/20/2018| 05/24/2043
037411BE4 ... | APACHE CORP CALLABLE NOTES FIXED4 ...... [..... FE ... ... 181,159 LAT2791 L 185,000 | ... 181,244 [ o [ 85 e [ 4375 4835 | AO L 09 09/20/2018| 10/15/2028
037833BX7 ... | APPLEINC ...\ttt [ FE ... ... 526,951 ...518,684 ... 490,000 11,393 [04/20/2018| 02/23/2046
037833AK6 ... | APPLE, INC. ...\t [ e FE ... . 1,939,300 . 1,933,862 ... 2,000,000 48,000 (04/09/2014| 05/03/2023
038222AH8 ... | APPLIED MATERIALS, INC. ....................[..... 1FE ...... . 1,081,423 . 1,051,707 | ... 1,060,000 27,825 |05/24/2017| 10/01/2020
038522AK4 .. .| ARAMARK SERVICES INC CALLABLE NOTE ......[..... 1FE ... ... 159,968 ... 158,400 ... 160,000 | ... 159,969 oo [ T e [ 5125 5129 | | B T8 11/01/2018| 01/15/2024
040555CR3 .. .| ARIZONA PUBLIC SERVICECO ... [eeeen |een [ 1FE ... ... 754,808 ... 746,398 | ... 750,000 16,500 [06/07/2017| 01/15/2020
00206RGLO .. [AT&TINC ............cooiiiiiiiiiiiiiiiiiee [ 2. 2FE ...... ... 342,045 ...336,552 | ... 350,000 7,175 |04/20/2018| 02/15/2028
00206RDQ2 .. | AT&T INC CALLABLE NOTES FIXED4.25 .........[..... 1FE ... ... 556,123 ... 562,557 | ... 575,000 | .........556,305 | ...oooiiiiis | 183 [ | 4250 [ 4735 [ MS L 8B 11/26/2018| 03/01/2027
05369AACS .. .| AVIATION CAPITAL GROUP LLC CALLABL .......|..... 1FE ...... ... 996,090 LL979.727 | ... 1,000,000 19,375 [05/01/2018| 05/01/2023
08051GFC8 .. | BANKAMERCORP .......o.ovivninnianen [ oo e [ FE ... ... 230,769 L.217,323 .. 210,000 5,250 04/20/2018 01/21/2044
08051GGG8 .. | BANKAMER CORP ........evieiiieniiain [eens 3L |FE L . 1,932,200 . 1,922,084 | ... 2,000,000 | ....... 1,932,265 | ..o e BB | | 4443 L4857 [0 | 39740 [ 12/10/2018| 01/20/2048
08051GHG7 .. | BANKAMER CORP ... [eenn 3L |FE L ...517,587 ...510,320 ... 525,000 10,421 {04/20/2018| 03/05/2029
08406RAB3 .. .| BANK NEW YORK MELLON CORP RO 2. |MFE L ...510,363 ...512,265| ... 525,000 . 9,035 |04/20/2018| 02/07/2028
08051GGFO .. | BANK OF AMERICACORP ............cooveun | euinn . FE ... ... 668,525 ...630,566 | ... 650,000 24,856 | 11117/2017| 01/20/2028
08051GGC7 .. | BANK OF AMERICA CORP CALLABLE MEDI ......|..... FE ... . 2,232,395 L2,234711 ... 2,325,000 | ....... 2,233,194 | o [ 799 | | 483 L AT MN | 9725 11/26/2018| 11/25/2027
075887BW8 .. | BECTONDICKINSON&CO .................... [..... 1FE ...... . 1,883,840 . 1,891,676 | ... 2,000,000 |....... 1,884,491 |............... | B8 s [ 8700 L. 4582(UD L 5189 L 12/10/2018| 06/06/2027
075887BX6 ... | BECTON DICKINSON AND CO CALLABLEN ......|..... 1FE ...... . 1,492,365 . 1410833 | ... 1,500,000 35,018 |08/29/2018| 06/06/2047
05565EAH8 ...[BMWUSCAPLLC ......... ..o e 1FE ...... ... 327471 ...3208411 ... 350,000 .. 4,900 (04/20/2018| 04/11/2026
09659W2A1 .. [BNPPARIBAS ... D 1FE ...... . 1,468,980 . 1,445,586 | ... 1,500,000 . 44 250 |03/19/2018| 05/23/2022
11134LARO ... | BROADCOM CORP/BROADCOM CAYMAN .......|..... 1FE ...... . 2,137,314 . 2,092,373 | ... 2,415,000 ... 12,767 (11/26/2018| 01/15/2028
114259AN4 .. .| BROOKLYN UNIONGAS CO. ........... PR O [P 1FE ...... ... 770,573 ... 734723 ... 750,000 ... 25,553 (07/26/2017| 03/10/2026
12189LAH4 .. .| BURLINGTON NORTH SANTAFE ...............|..... 2. 1FE ...... ... 997,847 ...998,789 ... 1,000,000 ... 30,500 {02/12/2018| 03/15/2022
12189TBC7 ... | BURLINGTON NORTH SANTAFE SRNOTES .....|..... [.oo [ooiiiiint. FE ... ... 998,601 1,012,188 | ... 1,000,000 . 47,000 |02/12/2018| 10/01/2019
14040HBW4 . . [ CAPITALONE FINLCORP ..o | 1FE ...... ... 333,484 . 323457 ... 350,000 .. 6,650 |04/20/2018| 01/31/2028
151020AH7 ... [ CELGENE CORPORATION ...........c.ovvvvnii|vnnns FE ... ... 745,493 ...736,337 | ... 750,000 . 24,375 |08/14/2012| 08/15/2022
161175AY0 ... | CHARTER COMMUNICATIONS OPER ...........|..... FE ... ... 214,496 ...208816 ... 210,000 .. 5,153 104/20/2018| 07/23/2025
166754AS0 ... | CHEVRON PHILLIPS CHEMICAL COMPANY ......|..... FE ... . 2,987,730 . 2,954,850 | ... 3,000,000 . 81,092 |02/27/2018| 06/01/2028
17252MAL4 . ..[ CINTAS CORPORATION#2 ... | v FE ... ... 752,948 ... 745183 | ... 750,000 ... 24,375 06/05/2012| 06/01/2022
17275RAN2 .. [ CISCOSYSTEMS,INC. ... ] onnn . 1FE ...... . 1,011,543 . 1,019875] ... 1,000,000 ... 36,250 [02/12/2018| 03/04/2024
17275RAW2 .. [ CISCO SYSTEMS,INC. ... ] onnn . 1FE ...... ... 757,583 ... 753,054 ... 750,000 ... 26,250 [07/17/2015| 06/15/2025
172967LD1 ... [ CITIGROUPINC ................ccoooiiiiiiiin]oennn 2. 1FE ...... ... 821,486 ...810,524 | ... 840,000 . 16,325 (04/20/2018| 01/10/2028
172967MDO .. | CITIGROUP INC CALLABLE NOTES FIXED .......|..... 2. |FE L . 3,187,175 .3,078545 | ... 3,150,000 | ....... 3,186,949 | .........ooe i (226) [ | | 4650 | L 4578 | 64286 (L 12/12/2018| 07/23/2048
12572QAG0 .. [ CMEGROUP, INC. ... e [ [ 1FE ...... ... 806,800 ... 778,966 | ... 800,000 24,000 |03/23/2016| 03/15/2025
20030NCS8 .. | COMCAST CORP CALLABLE NOTESFIXED ......|..... 1FE ...... . 1,038,714 . 1,052,310 ... 1,040,000 | ....... 1,038,752 | ..........oooon [ 39 [ [0 3950 L. 3970 [AO L L 8672 10/04/2018| 10/15/2025
20369EAAO ...| COMMUNITY HOSPITALS .........ovvivenins [ennnn FE ... . 1,019,376 1,027,551 | ... 1,000,000 42,370 (02/12/2018| 05/01/2025
21036PBC1 ...| CONSTELLATION BRANDSINC ..........ovvs [ounnn 1FE ...... . 1,505,625 . 1,493,828 | ... 1,500,000 [ ... 1,505,602 | .. .voviiiiin | e (23) [ [ e 4850 [ 4802 [ MN L[ 12013 12/13/2018| 11/15/2028
219350AU9 ...| CORNING, INC. ........ouvieiniiiiininae [eenn FE ... . 1,126,052 1119877 | 1,100,000 46,750 (02/12/2018| 08/15/2020
22160KAL9 .. .| COSTCO WHOLESALE CORP ..............ooufovens FE ... ... 756,473 . 729499 | ... 750,000 20,625 |08/02/2017 | 05/18/2024
22160KAM? .. | COSTCO WHSL CORP NEW .. O FE ... ...234,333 ...236,322] ... 245,000 7,350 (04/20/2018| 05/18/2027
22822VAKT ...| CROWN CASTLE INTERNATIONAL CORP CA .....[..... FE ... ... 104,231 ... 104,002 ... 110,000 | ... 104,370 [ oo e 139 e [ 3800 | L 4400 | FA | BT 09/20/2018| 02/15/2028
22822VAG6 .. | CROWN CASTLE INTLCORPNEW ..............[..... . 1FE ...... ... 333,431 ... 332,047 ... 350,000 5,600 |04/20/2018| 09/01/2024
126408HNG .. .| CSX CORP CALLABLE NOTESFIXED4.75 .......|..... . 1FE ...... . 2,374,056 . 2426045 ... 2,400,000 | ....... 2374091 |..............o | BB e [ ATE0 | 4819 MN L 14567 L 11/29/2018| 11/15/2048
126408GV9 ...[ CSXCORPORATION ..................ooooo] et . 2FE ...... . 1,066,819 . 1,022,140 | ... 1,000,000 . 42,500 [02/12/2018| 06/01/2021
126650BZ2 ... | CVS CAREMARKCORP ............cccoovvnnn]onnnn . 2FE ...... ... 748,958 . . ... 721805 ... 750,000 ... 20,625 11/26/2012| 12/01/2022
126650CW8 .. [ CVSHEALTHCORP ......................ooo | oees 2. 1FE ...... . 4455045 ...... . . . 4,455,099 | ... 4,500,000 .. 100,450 (03/06/2018| 03/25/2025
126650CZ1 ...[ CVSHEALTHCORP ...................... B L2 1FE ...... ... 502,196 . ... 476,579 | ... 490,000 .. 13,472 (04/20/2018| 03/25/2048
126650CX6 .. .| CVS HEALTH CORP CALLABLE NOTESFIX ......|..... ST 1FE ...... ... 183,309 ...180,858 | ... 185,000 4,331 09/20/2018| 03/25/2028
233851DL5 ... | DAIMLER FINANCE NORTH AMERICALLC .......|..... 2. |MFE L ...998,100 ...995416 | ... 1,000,000 18,500 [05/01/2018| 05/04/2023
25272KAK9 .. .| DIAMOND 1 FIN CORPIDIAMOND 2 ... [ oee 2. |MFE L ... 187,143 L7579 175,000 10,535 [04/20/2018| 06/15/2026
25278XAE9 .. .| DIAMONDBACK ENERGY INC CALLABLENO .....|..... 2. |MFE L . 2,108,900 . 2,026,500 | ... 2,100,000 49,875 (09/17/2018| 11/01/2024
26078JAF7 ... | DOWDUPONTINC .......voviinniieif e 3L |FE L . 1,950,000 . 2,025,939 ... 1,950,000 [ ...\ 1,950,000 | ..vvvviiiiis | [ L | B9 L BAT9 [ MN L 9688 11/14/2018| 11/15/2048
26078JAD2 ...| DOWDUPONT INC CALLABLE NOTESFIXED .....|..... . FE ... . 1,950,000 2,013,184 | ... 1,950,000 [ ...t 1,950,000 | .. | e L | AT2E [ ATS [N L T 11/14/2018| 11/15/2028
26441CAT2 ...| DUKE ENERGY CORPNEW ......ooovvvinnifenens 1FE ...... . ...864,554 | ... 1,000,000 [ ......... 863,190 | .. .ovvviiiiiin |veiie 130 [ [ | 3750 [ L 4832 [MS L [ 12500 12/12/2018| 09/01/2046
278642AL7 ... [EBAY,INC. ... [ 2FE ...... L. T22944 | 750,000 25,875 |07/24/2014 | 08/01/2024
278865BD1 ... ECOLAB,INC. ...............................]..... 1FE ...... ...965248 | ... 1,000,000 32,861 |02/12/2018| 12/01/2027
268648AQ5 ... EMC CORPORATION .........................|..... SFE ...... ...960,421] ... 1,000,000 26,500 |02/12/2018| 06/01/2020
291011BA1 ... | EMERSON ELECTRIC COMPANY ...............[..... 1FE ...... . 1,307,476 | ... 1,300,000 65,000 |05/25/2017 | 04/15/2019
291011BG8 .. .| EMERSON ELECTRIC COMPANY ...............[..... 1FE ...... ... 732825 ... 750,000 23,625 |05/21/2015| 06/01/2025
29157TAA4 .. .| EMORYUNIVERSITY ... e 1FE ...... . 1,017,432 ... 1,000,000 56,250 |04/04/2017| 09/01/2019
29273RBK4 ...| ENERGY TRANSFER PARTNERS LP CALLAB .....|..... 1 |FEL | 531,922 ... 934930 ... 512,562 |......... 550,000 11,550 [09/20/2018| 04/15/2027
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29364DAU4 .. | ENTERGY ARKANSAS,INC. .............ooooo oo | |t 1FE ...... 1,083,405 ...... 99.3970 1,053,607 1,060,000 | ....... 1,079,563 37,100 |05/09/2017 | 04/01/2026
29379VBAO .. .| ENTERPRISE PRODS OPER LLC A R 1FE ...... ...108,759 | ...... 96.9630 | . . 101811 L 105,000 ......... 108,703 | ... 2,546 |04/20/2018| 03/15/2044
30231GAR3 .. | EXXON MOBIL CORPORATION ...........cooouf.vens 1FE ...... L. T54403 ... 98.3380 L T31537 | 750,000 ......... 753,226 | . 20,445 |05/11/2017| 03/01/2023
31428XAV8 .. .| FEDEXCORP .......viniiiinieiaiineenaian [ e . FE ... L. 734,903 ... ... 96.6510 ... 724886 | ... 750,000 ......... 742,919 20,250 |05/22/2013| 04/15/2023
31428XBB1 ...| FEDEXCORP ..........oeovieinn., U B 3L |FE L .229499 (..., 85.6230 ...209,776 | ... 245000 ......... 229,712 5,023 [04/20/2018| 02/01/2045
31620MAK2 .. | FIDELITY NATIONAL INFORMATION SERV .......[..... S |2FE L ...508,387 | ...... 98.8500 ...509,076 | ... 515,000 ......... 509,095 . 9,013 |06/08/2018| 04/15/2023
31677QBF5 ...| FIFTHTHIRDBANK . ..o [ oo | [ FE ... ...999,799 [ ...... 99.8750 ...998,749 | ... 1,000,000 [ ......... 999,984 23,000 [02112/2018| 03/15/2019
32008DAA4 .. .| FIRST DATA CORP CALLABLE NOTESFIX ....... [..... 3L |FE L 109175 ... 96.2500 ... 105875 ... 110,000 | ........ 109,198 | oo o 28 | | 5000 | L BABB [ L | 2536 11/01/2018| 01/15/2024
337932AF4 ... | FIRSTENERGY CORP CALLABLE NOTESFI ......[..... S |2FE L ... 259457 | ... 101.6000 ... 259,080 ... .255,000|......... 258,942 5,419 (06/08/2018| 03/15/2023
337738AQ1 .. .| FISERV INC CALLABLE NOTESFIXED3. .........[..... R 1FE ... LL279871 ... 100.6230 ... 281744 | ... .280,000......... 279878 | ... | T s [0 8800 3810 |AO L. | L.l 2660 (L.l 09/20/2018| 10/01/2023
337738AR9 ... | FISERV INC CALLABLE NOTESFIXED4. .........[..... 1FE ...... . 1,678,988 |...... 99.8000 . 1,696,593 | ... 1,700,000 | ....... 1,679,155 | ... e BT s s [ 4200 L. 4356 [AO L 17850 | L 11/26/2018| 10/01/2028
345397WW9 . .| FORD MOTOR CREDITCOLLC ................ [..... 1FE ...... ... 478,890 . ... 447196 | ... 500,000 ......... 480,918 9,160 |04/20/2018| 09/08/2024
345397ZB2 ... | FORD MOTOR CREDIT CO LLC CALLABLE .......[..... 1FE ... ... 493,676 ... 475255 ... .500,000|......... 494077 | oo | 0T [ | 440 [ 4488 [FA L 7820 09/12/2018| 02/15/2023
354613AK7 ... | FRANKLIN RESOURCES, INC. ..................|..... 1FE ...... . 1,065,766 . 1,008,966 | ... 1,060,000 | ....... 1,064,161 30,210 |04/07/2016| 03/30/2025
361448AW3 .. [GATXCORP ... [ 2. 1FE ...... ... 264,186 ... 263297 | ... .280,000......... 265,574 4,550 |04/20/2018| 03/30/2025
361448BA0 ... | GATX CORP CALLABLE BOND FIXED 3.5% ...... [..... 1 [IFE L .. 169,952 ... 169,884 | ... .185,000|......... 170,309 | oo e 35T [ | | e 3500 | L. 4566 [MS L. L 1807 [ 09/20/2018| 03/15/2028
37045XBT2 ...| GENERAL MOTORS FINANCIALCOINCCA ...... [ ..... 1 [FE L ...207,008 | ... 225000 [ .. 215878 | e 288 | [ [ 4350 [ 4967 [ | 4459 09/20/2018| 01/17/2027
37045XBQ8 .. | GENERALMTRS FINLCOINC ......ovvennfenes 2. |MFE L .314,238] ... 7,000 (04/20/2018 10/06/2026
375558BA0 ... | GILEAD SCIENCESINC .........c.ovvvvveennns [ennnn 2. |MFE L .. 67319] ... 1,575 04/20/2018| 02/01/2045
375558BB8 ... | GILEAD SCIENCESINC ..........o.ovvveennns [ennns 3L |FE L 520754 ... 6,694 (03/20/2018| 09/01/2020
375558AZ6 ... | GILEAD SCIENCES, INC. ..... e L e FE ... ...986,786 | ... 35,000 |11/13/2014| 02/01/2025
38141GWZ3 .. | GOLDMAN SACHS GROUPINC .......... e 2. 1FE ...... ...996,072 | ... 22,825 |04/18/2018| 05/01/2029
38141GXD1 .. | GOLDMAN SACHS GROUP INC/THE CALLAB .....|..... 2. 1FE ...... ... 743825 ... 13,663 [05/14/2018| 05/15/2026
40573LAWG .. | HALFMOON PARENT INC CALLABLENOTES .....|..... U O 1FE ... 1,785,575 | ... 1,825,000 [ ....... 1820913 ..o e 19 [ [ 4800 | 4914 (UD L3974 09/06/2018| 12/15/2048
410345AJ1 ... | HANESBRANDS INC CALLABLE NOTESFIX ......[..... 3L |FE L ... 187,500 | ... 4,625 (11/01/2018 05/15/2024
436440AK7 .. .| HOLOGIC INC CALLABLE NOTES FIXED4 ....... [..... 3L |FE L ..139,500 | ... 150,000 [ L 1ABAB L e AT [ | 4375 BBTT (A L 1385 11/01/2018| 10/15/2025
437076BH4 ... HOMEDEPOTINC ............................|..... 2. 1FE ...... . . ...209,286 | ... 4,463 |04/20/2018| 04/01/2046
437076BW1 .. [ HOMEDEPOTINC ............................|..... .3 FE ... |....... 2020620 ..... . . . 2,048,512 | ....... 2,000,000 |....... 2029474 | . .............. [ (M) [ [ 0B3900 L BTAT(ID BT 12/10/2018| 12/06/2028
404280BS7 ... | HSBC HOLDINGS PLC CALLABLENOTESV ......[..... D 2. |MFE L ...198,920 ... 3,950 (05/10/2018| 05/18/2024
443510AG7 ...| HUBBELL,INC. ...t e . 1FE ...... ...709,018 ... 25,125 |11/09/2016| 03/01/2026
446150AJ3 ... | HUNTINGTON BANCSHARES . I FE ... ...995548 | ... 31,500 |02/12/2018| 03/14/2021
446150AKO0 ... | HUNTINGTON BANCSHARES ............c.oou [ouens FE ... 1,023,441 | ... 24,380 |08/04/2016| 01/14/2022
446438RQ8 .. | HUNTINGTON NATIONAL BANK ..........ocoven [ oues FE ... ...993,500 ... 28,750 |08/17/2015| 08/20/2020
44644AADY .. .| HUNTINGTON NATIONAL BANK/THE CALLA ... [..... FE ... ...663,346 | ... 10,746 |05/08/2018| 05/14/2021
459200HU8 ...[IBMCORP ... | onnns R 1FE ...... . 1,985,524 | ... 36,250 |02/12/2018| 02/12/2024
44962LAF4 . .. | IHS MARKIT LTD CALLABLE NOTES FIXE ........[..... 2. |FE L 1,468,785 | ....... 1,500,000 | ....... 1,510,332 | .......oooiiens | eeriio (288) i e [ ATB0 | L. 4860 [FA | ... 29688 L 08/29/2018| 08/01/2028
452308AT6 ... | ILLINOIS TOOL WORKS, INC. .................. [..... . 1FE ...... . 1,015,327 | ....... 1,000,000 ....... . 35,000 (02/12/2018| 03/01/2024
45866FAF1 ... | INTERCONTINENAL EXCHANGE ............... [..... . 1FE ... ... 761,440 ......... 800,000 |......... 26,729 |08/18/2017| 09/15/2027
459506AK7 ... | INTERNATIONAL FLAVORS & FRAGRANCES .....|[..... . 1FE ... 1725070 | ... 1,700,000 [ .. 1696576 | L. e 27 [ [ | 4450 | 4476 (MS L[ 19963 L 11/26/2018| 09/26/2028
46132FAB6 ... | INVESCOFINANCEPLC ...............ccoooiii| e D . 1FE ...... ...998,386|....... 1,000,000 ]....... 36,000 |02/12/2018| 01/30/2024
478366AU1 ...| JOHNSON CONTROLS ....... I . FE ... . 1,020,877 | ....... 1,000,000 | ....... 50,000 |02/12/2018| 03/30/2020
46647PALO ... | JP MORGAN CHASE BANKNA .........oovvvinn [enenn . FE ... ...973,678 | ....... 1,100,000 | ......... 993,026 [ .......ooeiiire | eeriie 89| [ [ 3964 | 4564 [MN L[ 5572 12/12/2018| 11/15/2048
46647PART ...| JP MORGAN CHASE BANKNA ........oovvvinn [oeenn 2. |MFE L 1,338,194 | ....... 1,365,000 ....... 27,334 |04/16/2018| 04/23/2029
46625HRL6 .. .| JPMORGAN CHASE & CO ... ... [enenn 2. |MFE L 1,440,795 ....... 1,500,000 | ....... 40,500 (03/19/2018| 05/18/2023
46625HRY8 .. | JPMORGAN CHASE & CO. ..........oeeveven|eunns . FE ... ...630,968 |.........650,000[......... 24,583 |11/17/2017| 02/01/2028
48305QAA1 .. | KAISER FOUNDATION HOSPITAL ............oo.ifoves FE ... 1,525,014 |....... 1,500,000 | ....... 52,500 |04/12/2017| 04/01/2022
565122AG3 .. .| KEURIG DR PEPPER INC CALLABLENOTE ...... [..... . 1FE ... X . 1,664,164 | ....... 1,750,000 | ....... 1,697,048 [ ............oo. | e T3 [ .. 5085 | L. 5289 [MN L [ 8899 11/26/2018| 05/25/2048
49327M2U7 .. | KEYBANK NATIONAL ASSOCIATION ............ [..... . 1FE ......[....... 6498830 |...... . . . 6,492,597 | ....... 6,500,000 ....... 109,688 [02/28/2018| 03/07/2023
49456BAP6 ... KINDERMORGANINCDEL .................... | ... 2. 1FE ...... . ...274046|.........280,000......... . 6,020 (04/20/2018| 03/01/2028
526057BZ6 ... | LENNAR CORP CALLABLE NOTES FIXED4 ...... [..... 3L |FE L S A750 | 150,000 f L 144196 L e 185 [ [ 4500 | L. 5344 [AO L 125 11/01/2018| 04/30/2024
548661CT2 ... LOWES COMPANIES ...............ccooovnii]nnns 2. 1FE ...... . 1,005,876 |....... 1,000,000 (......... 37,500 |02/12/2018 | 04/15/2021
50247VABS .| LYB INTERNATIONAL FINANCE BV CALLA ....... [ ... |oon [oeiiins 1FE ... 1,644,515 | ... 1,725,000 (L. 1,657,766 L. e 127 [ [ | 5250 [ 5542 [ T8 11/26/2018| 07/15/2043
55279HAKS ...| MANUFACTURER AND TRADERS .............. [..... 2. |FE L ... 720614 ... 10,875 [04/20/2018| 02/06/2025
57636QAJ3 ... | MASTERCARD INCORPORATED ............... [..... 2. |MFE L L2454 L .. 4,288 104/20/2018| 02/26/2028
58013MFA7 .. | MCDONALDS CORP MED TERMNTBE ..........[..... 2. |MFE L ...352,326 ... . 17,083 |04/20/2018| 12/09/2045
585055BU9 ...| MEDTRONICINC ......vviieieieiieeen [ e 2. |MFE L ... 146,782 ... .. 3,238 |04/20/2018| 03/15/2045
585055BG0 ...| MEDTRONIC, INC. ...\ [ e . FE ... ... 746,160 | ... . 18,750 |01/28/2016| 03/15/2020
58933YAF2 ...| MERCK&CO., INC. .. ..o [ e . FE ... ... 739,901 ... 21,000 |05/15/2013| 05/18/2023
58933YAQ8 .. | MERCK&CO., INC. ... [ e . FE ... ... 735461 ... . 17,625 02/09/2016| 02/10/2022
552953CC3 .. .| MGM RESORTS INTERNATIONAL CALLABLE .....| .. . 3L |FE L ...206,025......... 205,000 | .........209812 (... ....cooos | eeniiio (169) [ [ L. 6000 | ... 5369 [MS L. [ L. 3622 11/01/2018| 03/15/2023
594918BD5 .. . | MICROSOFT CORP . PO P 2. 1FE ...... ...270,882|.........280,000......... 5,250 |04/20/2018| 02/12/2045
594918BY9 ... [ MICROSOFTCORP ............c.ooovvviivnnnii|nnns . 1FE ...... ...544776|.........550,000......... 18,150 [11/17/2017| 02/06/2027
595620AJ4 ... | MIDAMERICAN ENERGY CO. ............ccoeu [ounnn 1FE ... ... 749189 ... 750,000 [ ......... 18,000 [11/20/2013| 03/15/2019
606822BA1 .. .| MITSUBISHI UFJ FINANCIAL GROUPINC ........ [..... D 1FE ... 1,034,749 | ... 1,080,000 [ ... 1,031,509 L. e (98) e e [ BTET L 3726 [0 | 16679 09/04/2018| 07/26/2023
615369AK1 ... [ MOODY'S CORP CALLABLE NOTESFIXED .......[..... 2FE ...... . ... 355,367 ...353214|.........370,000|......... , 4,856 |06/08/2018| 01/15/2023
61744YAH1 ...| MORGAN STANLEY ... oo | [ FE ..o |, 1,460,100 1,459,322 [....... 1,500,000 [ ....... 1,467,175 41,250 |03/19/2018| 05/19/2022
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61744YAR9 ... MORGAN STANLEY .................cccooiiii]onnns 2. MFE ... 620,000 ...... 96.8190 | ......... 600,277 | ......... 620,000 13,663 [04/19/2018| 04/22/2039
61945CAG8 .. | MOSAIC CO/THE CALLABLE NOTES FIXED e e 1FE ... 211447 | X . .2,062,840 | ....... 2,175,000 ... 44,044 108/28/2018| 11/15/2027
61945CAAT ...| MOSAIC COMPANY ........c.ovieeninnianeifenns FE ... . 1,355,591 . . 1,305,935 | ....... 1,300,000 ... 48,750 |02/12/2018| 11/15/2021
620076BB4 ... | MOTOROLA, INC. .........ovvvieiieiiiis [eens FE ... ... 985,109 ...992,301 | ....... 1,000,000 . 37,500 |02/12/2018| 05/15/2022
55336VAK6 ...| MPLX LP CALLABLE NOTES FIXED 4.125 ........ [..... FE ... ... 365,494 ... 357,043 | ... 375,000 [ .t 365,755 L e 26T [ [ | 4125 4489 [MS L 558 09/20/2018| 03/01/2027
55336VANO ...| MPLX LP CALLABLE NOTES FIXED 4.7% ........ [..... FE ... . 1,640,135 1,519,884 | ... 1,750,000 56,433 |08/29/2018| 04/15/2048
63938CAF5 ...| NAVIENT CORP CALLABLE NOTESFIXED ....... [..... FE ... ... 225,256 ...205150 | ... .220,000 7,150 11/01/2018 06/15/2022
641062AF1 ... | NESTLEHLDGSINC .......c.oviveviniienan [ e FE ... ... 797,616 ...805.271 ... 800,000 | ...t 797,627 [ e T e [ 3825 3662 [ MS L | T8 12/12/2018| 09/24/2028
64952WBT9 .. | NEW YORK LIFE GLOBAL FUNDING ............ [..... 1FE ...... ... 754,545 L TATN48 L . 750,000 16,125 [01/12/2016| 06/18/2019
651639AN6 ... NEWMONTMININGCORP .....................|..... 2FE ...... ... 988,710 ...989,564 | ... 1,000,000 35,000 |02/12/2018| 03/15/2022
664397AK2 ... NORTHEASTUTILITIES ...................... ..o 2FE ...... ... 851,964 ...829443 | ... . 850,000 23,800 |05/09/2013| 05/01/2023
665859AP9 ... | NORTHERN TRUST CORP ... B P 1FE ...... ... 933,651 ...916,844 | ... .900,000 35,550 |09/24/2014 | 10/30/2025
666807BA9 ... | NORTHROP GRUMMANCORP .................[..... 1FE ...... ... 820,470 ... 758273 | ... . 750,000 37,875 |02/16/2016| 08/01/2019
666807BP6 ... | NORTHROP GRUMMAN CORP CALLABLE NOT ... ..... 1FE ... . 1,416,545 1,409,741 | ... 1,550,000 [ ... 1416663 L. e M8 [ [ 4080 | 4570 [AO L 13187 12/12/2018| 10/15/2047
667274AC8 .. .| NORTHWELL HEALTHCAREINC ............... [..... 1FE ...... ... 984,450 ...950,378 | ....... 1,000,000 42,600 |04/17/2018| 11/01/2047
67080LAA3 ... | NUVEENLLC ................. S FE ... . 2,035,880 . 2,060,854 | ....... 2,000,000 |.......2035700 | ........ccocoe |eereiiion (180) e [ [ 4000 | L. 3776 [MN L | 15333 12/10/2018| 11/01/2028
67066GAE4 .. | NVIDIACORP ... e FE ... ... 334,362 ...331,956 | ......... 350,000 5,600 04/20/2018| 09/16/2026
674599CG8 .. | OCCIDENTAL PETROLEUMCORP ..o voeee | oen [ FE ... . 1,032,910 ...989,488 | ... 1,000,000 35,000 |08/24/2017| 06/15/2025
68389XAWS5 .. | ORACLE CORP ... ..\oveiiiniieianinae [eann FE ... ... 220,105 ...210,261 | ......... 210,000 4,725 (04/20/2018| 07/08/2044
703481AB7 ... | PATTERSON-UTI ENERGY INC CALLABLE .......|..... FE ... . 1,877,700 . 1,833,990 | ....... 2,000,000 | ....... 1,881,222 (... ....coovens |oeien 3522 [ [ 8950 [ ATB3[FA L 32917 08/29/2018| 02/01/2028
709599BB9 . . . | PENSKE TRUCK LEASING COLP /PTLF ........ [..... FE ... . ...992,497 | ....... 1,000,000 8,775 (05/07/2018| 02/01/2024
713448CG1 .. [PEPSICO,INC. ... e 1FE ...... . 1,379,382 ... 1,400,000 38,500 |01/07/2015| 03/01/2023
718172CE7 ... | PHILIPMORRISINTLINC ..................ooo ] .o 1FE ...... ...326923 ... 350,000 5,469 |04/20/2018| 03/02/2028
718546AC8 ... [PHILLIPS66 ........................ooi e 1FE ...... . 1,026,629 | ... 1,000,000 43,000 |02/12/2018| 04/01/2022
69353RFJ2 ... PNCBKNAPITTSBURGHPA ..................|..... 1FE ...... ... 724,665 ... 750,000 12,188 [04/20/2018| 01/22/2028
693506BH9 ... | PPG INDUSTRIES, INC. ...........oovvviennn [onnnn 1FE ... ... 745100 ... 750,000 17,250 [04/28/2017| 11/15/2019
74005PBA1 ...| PRAXAIR, INC. ..... S 1FE ... L T35737 | 750,000 18,375 (02/07/2013| 02/15/2022
74005PBQ6 .. [ PRAXAIR,INC. ... [ 1FE ...... ... 731,958 | ... 750,000 24,000 |07/28/2017 | 01/30/2026
740189AM7 ...| PRECISION CASTPARTS CORP ..........c.ovun [ovnns FE ... ...982,250 | ... 1,000,000 32,500 |07/17/2015| 06/15/2025
747525AU7 ...| QUALCOMM INC ... ... [ 1FE ...... ...325570 ... 350,000 11,375 [04/20/2018| 05/20/2027
754730AE9 ... | RAYMOND JAMES FINANCIAL ... [ | [ FE ... ...998,921 ... 1,080,000 38,425 |07/08/2016| 09/15/2026
755111BX8 ... | RAYTHEONCO .........veviiien. O 1FE ...... 1,461,762 ... 1,500,000 37,500 |03/19/2018| 12/15/2022
760759AM2 ...| REPUBLIC SERVICES INC CALLABLENOT .......[..... FE ... ...387,201 ... 370,000 8,788 (06/08/2018| 05/15/2023
761713AY2 ... | REYNOLDS AMERICAN INC CALLABLENOT ..... [..... FE ... ...495.865 ... 490,000 11,883 [06/08/2018| 09/15/2023
771196BK7 ... |ROCHEHLDGSINC .......................... | ..... 1FE ...... ...378424 | ... 400,000 10,500 [04/20/2018| 05/15/2026
778296AA1 ... | ROSSSTORES,INC. ...............ccoooviiiii| e 1FE ...... ...736,838 ... 750,000 25,313 |09/16/2014 | 09/15/2024
749685AR4 . ..| RPM INTERNAT'LINC SRUNSNTS .............f..... FE ... ... 763655 ... 750,000 45,938 (10/06/2009| 10/15/2019
78355HKG3 .. [RYDERSYSMTNBE .....................coo | e 1FE ...... ...483548 | ... 490,000 8,561 |04/20/2018| 03/01/2023
785592AV8 . .. | SABINE PASS LIQUEFACTIONLLC ..............[..... 1FE ... ...296,465 | ... 280,000 16,450 [04/20/2018| 06/30/2026
824348AX4 ... | SHERWIN-WILLIAMS CO/THE CALLABLEN ...... |..... 1FE ...... ...901,764 | ... 1,000,000 22,500 |08/29/2018| 06/01/2047
82967NAU2 .. | SIRIUS XM RADIO INC CALLABLE NOTES ........[..... FE ... ... 189,500 | ... 200,000 [ ... 198,965 .. e 23 [ | 8375 L BAT3[AO L 2269 11/01/2018| 04/15/2025
844895AV4 ... | SOUTHWEST GASCORP ........ceovvrennfcnnns FE ... ...995917 | ... 1,000,000 38,750 |02/12/2018| 04/01/2022
855244AD1 ...| STARBUCKS CORP ...........oveveneeieninai] oo | o [ FE ... ... 761,580 | ... 750,000 28,875 |09/18/2013| 10/01/2023
855244A88 .. .| STARBUCKS CORP CALLABLE NOTESFIXE ..... [..... 2. |MFE L . 1,629,037 | ... 1,750,000 20,781 |08/29/2018| 11/15/2048
857477AT0 ... | STATESTRCORP .......veviiiiiiiainn e . FE ... ...349,126 | ... 350,000 6,213 (04/20/2018| 08/18/2025
863667AF8 ... | STRYKER CORPORATION .. I 1FE ...... . 1,394,083 | ... 1,400,000 47,250 |04/08/2015| 05/15/2024
871503AK4 ... | SYMANTEC CORPORATION ...................[..... SFE ...... ... 961,707 | ... 1,000,000 39,500 |05/29/2013| 06/15/2022
871829BF3 ... [SYSCOCORP .........ccciiiiiiin e 1FE ...... C1T11704 | 1,825,000 | ....... 1,699,684 [ ............... [ 1193 [ [ 3250 L 4216 (00 L 27350 | 11/26/2018| 07/15/2027
882508BC7 ... TEXASINSTRSINC ...t nnns 1FE ...... ...232,254 | ... 245,000 7,105 |04/20/2018| 11/03/2027
883556BC5 .. .| THERMO FISHER SCIENTIFIC ..................[..... 2FE ...... ... 735,000 ... 750,000 23,625 |04/12/2013| 01/15/2023
883556BM3 ...| THERMO FISHER SCIENTIFICINC ..............[..... 1FE ... ...344,856 | ... 350,000 12,775 {04/20/2018| 12/15/2025
883556BY7 .. .| THERMO FISHER SCIENTIFIC INC CALLA ........[..... 1FE ... . 1,688,992 ... 1,825,000 [ ....... 1,669,127 | . ..o | e 256 [ e | 400 | L 4842 [FA Ll 28267 | 11/26/2018| 08/15/2047
872539AA9 ... [ TIX COMPANIES, INC. . A 1FE ...... .744125] ... 750,000 20,625 |02/04/2016| 06/15/2021
88947EANO ...| TOLLBROSFINCORP ............c.oouinnn | ouins FE ... . . ... 140625 ... 150,000 | ......... 145848 [ ..o [ 150 e [ 4375 B3 |AD L 1385 11/01/2018| 04/15/2023
89114QC48 .. | TORONTO-DOMINION BANK/THE MEDIUM T ... | ..... D FE ..o oo 1,997,280 ... X . 2,013,768 | ... 2,000,000 | ....... 1,997,514 | ..o o 284 | | 3500 L. 3530 [ L 31500 07/12/2018 07/19/2023
89190BAE9 ... | TOTAL SYSTEM SERVICES INC CALLABLE ...... [..... FE ... . 449271 L. 450,000 10,000 [05/09/2018| 06/01/2023
89352HAWS .. | TRANSCANADA PIPELINES LTD CALLABLE ......[..... D FE ... ...609,060 | ... 615,000 13,650 [10/10/2018| 05/15/2028
89417EAK5 ...| TRAVELERS COMPANIESINC ............c.cou [ouens FE ... ... 176,038 | ... 175,000 3,763 04/20/2018| 08/25/2045
902494BD4 ...| TYSON FOODS INC CALLABLE NOTESFIX ...... [..... FE ... 1577214 | . 1,800,000 40,950 |08/29/2018| 06/02/2047
91159HHR4 .. | USBANCORP MTNS BKENT .........oooveen [onen 1FE ... ...502,937 | ... 525,000 16,538 04/20/2018| 04/27/2027
898384AX0 ... [ UNION COLLEGE TRUSTEES ..................|..... 1FE ...... . 1,340,030 | ... 1,375,000 43,047 (02/12/2018| 07/01/2025
911312AM8 .. .| UNITED PARCELSERVICE ....................|..... 1FE ...... . 1,008,194 | ... 1,000,000 27,344 102/12/2018| 01/15/2021
911365BB9 .. . | UNITED RENTALS NORTHAMERINC ........... [..... 1FE ... ... 178,063 | ... 185,000 5,319 [11/01/2018 11/15/2024
913017DB2 ... | UNITED TECHNOLOGIES CORP CALLABLE ......|..... 1FE ...... . 1494123 | ... 1,500,000 | ....... 1,499,874 | ............... | 9 [ [ 36850 | L. 3852 [FA L L. 02053 L 08/13/2018| 08/16/2023
91324PCX8 ...| UNITEDHEALTH GROUP INC ............ e 1FE ... .. 174,060 ... 173885 ... . 175,000 3,675 (04/20/2018 01/15/2047
91324PBZ4 ...| UNITEDHEALTH GROUP, INC. ..o [ | [ 1FE ...... 956,950 978495 ....... 1,000,000 27,500 |04/11/2014| 02/15/2023
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91324PCV2 .. .| UNITEDHEALTHGROUP,INC. ................. [..... R MFE ... 762,998 | ...... 96.5080 | ......... 723813 |......... 750,000 | ......... 759,756 (1,201) 23,250 |03/24/2016| 03/15/2026
91159HHC7 .. [USBANCORP .......................... N P ... |1FE...... . 1,041,400 | ...... 99.3730 | . ...993,730|....... 1,000,000 ....... 1,01589% | ... .. (4708) | .. . 30,000 (04/04/2013| 03/15/2022
92340LAC3 ... | VEREIT OPERATING PARTNERSHIPLP CA ...... [..... 2. |MFE L . 1,427,790 1,392,530 ....... 1,500,000 ....... 1430014 (....... 2224 [ 3950 | L 4812 | FA | 22383 L 08/29/2018| 08/15/2027
92343VCX0 ...| VERIZON COMMUNICATIONS INC ........... I P 3L |FE L . 2,220,961 . 2,202,547 | ....... 2,350,000 ....... 221727 ... e 766 | .. . 53,134 108/29/2018| 09/15/2048
92343VEP5 ...| VERIZON COMMUNICATIONS INC CALLABL ..... |..... 2. |MFE L ...515,000 ...499,359 | .........515000 | ......... 515,000 [ ....... e .. 9,024 |05/08/2018| 05/15/2025
92343VER1 ...| VERIZON COMMUNICATIONS INC CALLABL ..... [..... . FE ... . 1,262,125 . 1,255,138 | ... 1,250,000 [ ....... 1,261,795 | ... (330) | e e [ 4329 4210 MS | 15031 08/29/2018| 09/21/2028
92343VCR3 .. | VERIZON COMMUNICATIONS, INC. .............|..... 1FE ...... ... 710,227 ...690,394 | ... .700,000|......... 708,667 | ... (1,393) . 24,500 |11/17/2017| 11/01/2024
925524BG4 ...| VIACOM,INC. ................... U D FE ... ... 994,041 1,017,871 ... 1,000,000 [ ......... 995,682 | ... 1,642 ... 45,000 |02/12/2018| 03/01/2021
92826CAF9 ...|VISAINC ..o U PO O |FE ... 256,177 ...253203 ... 245000 ......... 256,015 | ... (162) ... 10,535 |04/20/2018| 12/14/2045
931009AD6 .. .| WAKE FOREST UNIVERSITY ........ B PO R 1FE ...... ... 947,336 ...830,454 | ... 1915000 ......... 940,389 | ....... A . (2790) | .. . 28,402 [06/16/2016| 01/15/2027
931427AC2 ...| WALGREENS BOOTS ALLIANCE INC . T P e 20 JIFE L .. 171,467 ... 159,333 | ... 175,000 ...l 171513 ... e 46 .. .. 8,400 |04/20/2018| 11/18/2044
931142DW0 .. [ WALMARTINC .................... N oo e 2000 [IFE L ... 231,927 ...225548 | ... 245000 ......... 232,093 |....... N I 166 | .. . 10,238 (04/20/2018| 12/15/2047
94974BGKO .. | WELLS FARGO CO MTN BE B P ... |1FE ...... ... 327,765 ...821151 L. 350,000 ......... 328,074 |....... N I 310 (.. ... 13,650 [04/20/2018| 05/01/2045
95709TAD2 ... WESTARENERGY,INC. .......................|..... 1FE ...... ... 815,085 ... 770,042 ... 750,000 ......... 784381 ....... A (21,765) ... 38,250 (08/01/2017| 07/15/2020
96949LAE5 .. . | WILLIAMS COS INC/THE CALLABLE NOTE .......[..... 1FE ... . 1,715,280 . 1,587,957 | ... 1,750,000 | ....... 1715458 [ ....... I TR 178 ... 41,494 |08/29/2018| 03/01/2048
96949LAD7 ... | WILLIAMS PARTNERSLPNEW ............ B 1FE ...... ... 375,053 ...374293 | ... .395,000|......... 375994 | ....... e 941 . 11,344 109/20/2018| 06/15/2027
96950FALS ... | WILLIAMS PARTNERS LP CALLABLENOTE ...... [ ..... FE ... ... 264,872 ... 261,369 | ... .260,000......... 264,391 ....... RO 1) .. 5,850 |06/08/2018| 11/15/2023
78012KC62 ... | ROYAL BANK OF CANADA ............... I D FE ... . 1,059,237 . 1,049,063 | ....... 1,080,000 ....... 1,059,698 [ ....... e 253 (.. . 22,525 (02/28/2017| 03/02/2020
00BDBJB76 ...| ABU DHABI CRUDE OIL PIPELINE LLC C I D FE ... . 2,838,750 . 2,925,000 (....... 3,000,000 ....... 2,838,939 |....... e 189 .. . 69,000 |12/04/2018| 11/02/2047
03522AAF7 ...| ANHEUSER BUSCH INBEVFININC ....... O D FE ... ... 220,055 194751 | L. 210,000 (L.l (132) .. 5,355 04/20/2018| 02/01/2046
m 035242AL0 ... | ANHEUSER BUSCH INBEVFININC ....... O D FE ... . 1,494,960 1,458,524 | ....... 1,500,000 [ ....... 1495717 [ ..o | 757 . 24,750 |03/19/2018| 02/01/2023
- 035240AL4 ... | ANHEUSER-BUSCH INBEVWLDWINC .......... [..... D 1FE ... 468,702 .........490,000 | .........490,922 | ........cocit i (58) ... 10,290 |04/20/2018| 04/13/2028
4 035242AP1 .. .| ANHEUSER-BUSCH INVEV FINANCE ............[..... D 1FE ... 612,707 | ... (2,017) ... 23,725 |11/17/12017| 02/01/2026
-_ 046353AF5 ... [ ASTRAZENECAPLC ............. R P D 1FE ...... ... 744,601 ... (2,023) ... 14,625 (02/27/2013| 09/18/2019
- 05526DBBO .. .| BA.T. CAPITAL CORPORATION .......... O D 1FE ... 1,154,070 | ... 1,285 ... 40,016 |04/20/2018| 08/15/2027
05964HAJ4 .. .| BANCO SANTANDER SANOTES FIXED 4.3 ...... [..... D 1FE ... 1,493,962 ... 1,539 ... 35,032 |08/29/2018| 04/12/2028
05964HAES .. .[ BANCO SANTANDER, SA. ............... B P D 1FE ...... ... 756,357 |.........800,000|......... 797,207 | ............oon [ 620 ... 20,833 [11/17/2017| 02/23/2023
06741RHL8 ...[ BARCLAYSBANKPLC .................... B D 1FE ...... . 1,050,886 | ....... 1,060,000 |....... 1,060,000 | ............... [.ccooiiiiiiiis . 25,175 [03/27/2017| 09/30/2022
06738EBBO ...| BARCLAYS PLC CALLABLE MEDIUMTERM ...... [..... D FE ... ...374315 | ... 385,000 [ ...t 385,000 [ i e .. 8,351 (05/09/2018| 05/16/2024
07274NAL7 ... | BAYER US FINANCE Il LLC CALLABLEN .........[..... D FE ... . 1,909,504 | ....... 2,000,000 [ ....... 1,980,505 ........cooeiis |iiriiiiiiinn 525 ... 41,319 08/29/2018| 12/15/2028
05583JAC6 ... | BPCE SAMEDIUM TERMNOTE FIXED 35 ....... [..... D FE ... . 1,590,010 ... 3,896 . 30,625 |08/29/2018| 10/23/2027
05583JAE2 ... | BPCE SA MEDIUM TERM NOTE FIXED 4.6 ....... [..... D FE ... . . . . . 1,965,490 | ....... 2,000,000 | ....... 1,988,596 | ........cooevrs |iiriiiiiiinn 296 .o s | 4825 L. 4699 [MS L. | L. 28007 | 09/05/2018| 09/12/2028
225433AF8 ... | CREDIT SUISSE GROUP FUNDING GUERNS .....|..... D FE ... . 2,288,595 ...... X . 2,319,239 | ....... 2,350,000 [ ....... 2288702 | ......iiiiiis i 108 | oeveeiieie o [ 4875 (L. 5055 [MN L[ 14,639 11/26/2018| 05/15/2045
22546QAP2 .. | CREDIT SUISSE NEW YORK BRANCH ....... I D FE ... . ...490,595 | .........500,000 | ......... 495981 ... ....ciis |iiiiiiins 436 .. 9,083 {04/20/2018| 09/09/2024
25156PBB8 .. .| DEUTSCHE TELEKOM INTERNATIONALFIN ..... [..... D 1FE ... . 1,969,230 | ... . (695) . 43,750 08/29/2018| 06/21/2028
378272ANS .. .| GLENCORE FUNDING LLC CALLABLENOTE .....|..... D 1FE ...... . 1594212 | ... . 3,249 ... 35,000 (08/29/2018| 03/27/2027
582839AJ5 ... | MEAD JOHNSON NUTRITION ... [one D 1FE ... .. TATB06 | ... (4,657) ... 22,500 |04/05/2017| 11/15/2020
62947QAZ1 ...|NXPBV/NXPFDGLLC ..........ooovevienn | ennns D 1FE ... . X . 371,624 | ... 370,000 | ......... 369,894 ... | T | | 4875 L 488 MS L 1283 12/03/2018| 03/01/2024
874060AU0 ... | TAKEDA PHARMACEUTICAL COLTD CALLA ..... |..... D 1FE ... . 2415932 ... . . 02,451,264 | ....... 2,400,000 | ....... 2415887 [......cocoiiiis | iiiiiiiinn @5) .o [ [ 5000 [ L 4915 [MN L 11667 | 12/12/2018| 11/26/2028
87938WAWS3 . .| TELEFONICA EMISIONES SAU CALLABLE ....... |..... D 1FE ...... . . 1408830 ...... . . 01,323,929 ....... 1,500,000 |....... 1,409217 | ............... [ 387 ... oL 4895 . 5305(MS L. | ... 23455 ...l 09/14/2018| 03/06/2048
89153VAB5 ...| TOTAL CAPITAL INTERNATIONAL ........ O P D FE ... . . L TA084 | . (571) . 21,563 02/23/2012| 02/17/2022
904764AM9 .. .| UNILEVER CAPITALCORP ...... P D FE ... ... 718,999 | ... (13,577) ... 29,750 |04/27/2017| 02/10/2021
904764AQ0 .. .| UNILEVER CAPITALCORP .............. P D 1FE ...... ...699,124 | ... (2,089) . 15,400 |11/20/2013| 03/06/2019
00185AADS ...| AON PLC CALLABLE NOTES FIXED 4% 27 .......[..... ¢ FE ... ...263,128 ... (301) .. 5,200 |06/08/2018| 11/27/2023
88167AALS5 ... | TEVA PHARMACEUTICAL FINNETH .. ... N D 1FE ...... ...288,964 | .........300,000 | .........303399 [ ........ciiiis |iiiiiiiiins 98)|.oeoveiie [ [0 6000 | ..., 5738 [AO .| il 3800 11/01/2018| 04/15/2024
00507UASO ...| ACTAVIS FUNDING SCS ............ I ¢ FE ... ...341678 ... 1,014 .. 6,650 |04/20/2018| 03/15/2025
00774MAES5 .. | AERCAP IRELAND CAPITAL LIMITED . I ¢ FE ..., ...366,536 | ... 1,321 .. 8,138 04/20/2018| 01/23/2028
05565QDA3 .. [ BPCAPMKTSPLC ................ B C 1FE ... ...343123|.........350,000|......... 347946 | ............... [ 203 .. 6,136 (04/20/2018| 03/17/2025
404280BB4 ... HSBCHLDGSPLC ........... N [ 1FE ...... ...503,058|.........525000|.........520,299 | ............... [ 375 . 20,475 [04/20/2018| 05/25/2026
822582BD3 ... | SHELL INTERNATIONALFINBY ................|..... C 3 1FE ...... ...276,091|.........280,000|......... 275994 | ... ... [ 387 .. 9,100 (04/20/2018| 05/11/2025
82481LAD1 .. .| SHIRE ACQUISITIONS INVTS IRELA .. e C 2 1FE ... ..316,723 | ... 1,893 . 5,600 (04/20/2018| 09/23/2026
86562MAY6 .. | SUMITOMO MITSUIFINLGROUPINC ........... [..... Cl........... 1FE ...... 339,963 |.........350,000|.........339485|............... [............ 668 6,202 |04/20/2018| 01/17/2028
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .. ........................ccc... | ... 249,030,781 [ ... XXX ... |..... 244,944,054 | . ... 251,725,000 | ... 248,533,218 (134,615) | ..o XXX |OXXX L | XXX L. 2,344,906 ... .. 4,976,394 [ . XXX |[.. XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage -Backed Securities
02014PDN1 .. [ ALM XVII LTD 2015-17A A2R FLOATING ... B D (.... 4.... [MfFE...... . . 1,500,000 ...... 98.9660 | . . 1,484,493 |....... 1,500,000 ....... 1,500,000 | ....... N I B I 3939..... 3.939 | JAJO .|.. 12474 | ... . 14,936 (07/02/2018| 01/18/2028
12667GL84 .. .| ALTERNATIVE LOAN TRUST 2005-27200 ........|..... A 4 1FE ...... 1,078,722 ...... 99.0250 | . 1,073,577 ... 1,084,143 | ... 1,078,738 | ....... B 16 ). e 3453 |..... 3.542 | MON .| .. . 3,119 .. 3,556 (11/06/2018| 08/25/2035
05359AAA1 ...| AVENTURA MALL TR2018-AVM ..........oovn [ onens 4 FE ... ... 494612 ... 103.1300 | . ...495024|......... 480,000 ......... 493292 ....... 320 | e 4112 ... 3613 [MON .| .. 1,645 . 10,034 |06/01/2018| 07/09/2040
085404BBO0 ... | BANK2018-BNK10 ... oo | [ 1 2,390,438 | ...... 99.4700 | . 2,392,260 | ....... 2405000 ....... 2,391,108 ....... e 670 ..o [ 3688 (..... 3.751 [MON .| .. 7,391 . 59,131 |04/23/2018| 02/17/2061
08036FBC4 ... | BANK 2018-BNK15 2018-BN15 A4 4.407 . I 4L FE L . 2,059,884 |..... 105.5820 | . 2,111,636 | ....... 2,000,000 ....... 2,058,419 ... (1,466) [ ..o e | 4407 ... 3.710 [MON .| .. L7345 ..., 7,345 [11/16/2018| 11/15/2061
05491UBC1 .. | BBCMSMTG TR2018-C2 ...\ [enen 4L FE L . 5428347 | ..... 102.5190 | . . 5510412 ....... 5375000 ....... 5427,688 | ... (659) | v e 4.047 ... 3.845 MON .| .. 18127 [ 12/04/2018| 12/15/2051
08162TBAO .. .| BENCHMARK 2018-B7 MORTGAGE TRUST 2 .....|..... 4L FE L 5554770 | ... 104.3320 | . . 5,738,244 |....... 5500,000....... 5553477 | ... (1,293) [ oo e | 4241 (... 4.038 [MON .| .. 19,438 . 19,438 |11/09/2018| 11/15/2051
12591KAD7 ...| COMM 2013-CCRE12 MORTGAGE TRUST20 .....| ..... 4L FE L ...505,996 | ..... 102.0920 | . ...510,461.........500,000 | ......... 504,882 | ... (M) [ e | 3765(..... 3.382 [MON .| .. 1,569 ... 10,981 |05/09/2018| 10/10/2046
12596GAZ2 . ..| CSAIL 2018-C14 COMMERCIAL MORTGAGE ..... | ..... 4L |FE L . 5,561,995 ..... 105.2770 | . . 5,684,952 ....... 5,400,000 ....... 5,560,688 | ... (1307) [ oo i | 4422 ... 4.087 [MON .| .. 19,897 ... 19,897 |11/20/2018| 11/15/2051
36252TAS4 .. .| GS MORTGAGE SECURITIES TRUST 2016- N oo e 4 [IFE L . . 2,142,336 | ...... 98.3050 | . . 2,162,708 | ....... 2,200,000 ....... 2148115 ....... A LBTTO e 2922|..... 3.406 | MON .| .. . 5,357 . 37,499 (05/04/2018| 05/10/2049
61691NAE5 .. .| MORGAN STANCAP ITR2017-HR2 .............[..... T R MFE ... [....... 1,819,504 |...... 98.7180 | ....... 1,826,279 1,850,000 | ....... 1822737 | ... 32383 |, e 3587 |..... 3.902 | MON . 5,530 44,240 |04/23/2018| 12/16/2050
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1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
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61691QAE8 .. | MORGAN STANLEY CAPITALITRUST201 .......|..... L4 MFE ... 422273 | ..... 104.9810 [ ......... 430423 | ......... 410,000 | ......... A834 | oo @39 e e 4407 |..... 3807 |[MON .|........ 1,506 10/12/2018| 10/15/2051
61767CAU2 .. [ MSBOFAMLTRUST2017-C33 .................|coooe |oon | oeeeeeinn, 1FE ...... ... 716,557 | ...... 97.7220 | . ... 723143 | ... 740,000 ......... TITA48 | .. BT e 3337 ..... 3.625 | MON . 2,058 04/23/2018| 05/17/2050
86359UAAT .. .| STRUCTURED ASSET SECURITIESCORPM .....|..... L4 1FE ...... ...609683(...... 98.4740 ...611462 ... .620,937 | ......... 609,983 | ... e 800 e 2686 (..... 3.031 | MON . 275 10/31/2018| 04/25/2036
89172PAC3 ...| TOWDPTMTGTR2016-2 ........ovvvienienn [ o L4 1FE ...... . 1,562,074 | ...... 94.2320 . 1,601,941 ... 1,700,000 | ....... 1,663,256 | ..o e 182 e 3.000f..... 4,043 | MON . 4,250 11/26/2018| 08/25/2055
903442AA9 . . .| US 2018-USDC 2018-USDC A4.106% 10 .........|[..... L4 1FE ...... ...514983..... 102.4330 ...512,164 | ... .500,000|......... S11579 | v oo (BA04) | o e 4106 |..... 2.862 | MON AL 05/31/2018| 08/10/2050
00175MBF6 .. | AMMC CLO 15 LTD 2014-15RR . PP 4. 1FE ...... . 6,000,000 ...... 99.1700 . 5,950,200 | ... 6,000,000 (....... 6,000,000 [ .....ooviiien | L e 3587 (..... 3.639 [ JAJO 12 555 | ... 11/26/2018| 01/15/2032
3499999 Subtotal Industrial & Miscellaneous (Unaffhated) Commermal Mortgage Backed Securmes ................. 38,362,174 | ... XXX ... [...... 38,819,379 38,265,080 | ...... 38,363,244 XXX XXX XXX | 124,247 . XXX . XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00163EBSO ...| ALM VILTD 2012-6A A2R3 FLOATING 1 ..........[..... D L4 MFE ... |t 275000 ......98.1340|......... 269,869 | ......... 275000 | ......... 275,000 5,290 (05/30/2018| 07/15/2026
03330AAAO0 ...| ANCHORAGE CAPITALCLO3-RLTD2014 .......|..... D L4 1FE ...... . 2,682,680 . . 2,650,667 |.......2,680,000(....... 2,684,363 46,050 |05/04/2018| 01/28/2031
03328QAQ4 .. | ANCHORAGE CAPITALCLO6LTD 20156 ....... [..... D L4 1FE ...... . 1,112,220 .1,098918....... 1,110,000 | ....... 1,113,219 22,971 05/01/2018| 07/15/2030
03765WBE?7 .. | APOLLO CREDIT FUNDING IVLTD4AA2 ........ | ..... D L4 1FE ...... . 1,475,034 | ... 1,500,000 | ....... 1,500,000 17,674 |06/12/2018| 07/15/2030
00190YAT2 ... ARES XXVIICLOLTD 2013-2ABRFLOA ......... |..... D L4 1FE ...... ... 718,664 | ... 730,000 ......... 730,000 7,453 |08/10/2018| 07/28/2029
12481XAEOQ . ..| CBAM 2018-6 LTD 2018-6AB1 FLOATIN ......... |..... D L4 1FE ...... . 1,565,144 | ... 1,600,000 | ....... 1,600,000 | ... e [ [ ... 3890 (... 3.890 [JAJO L ....... 33884 ...l 05/17/2018| 07/15/2031
197361AJ7 ... | COLUMBIACENT CLO28LTDCLOVARIA .......|..... L4 1FE ...... ...864270 | ... 900,000 ......... 900,000 ... | e e [ 4889 L 4952 | FMAN | 11/01/2018| 11/07/2030
12669WAE6 .. | COUNTRYWIDE ASSET-BACKED CERTIFICA .....|..... L4 1FE ...... . 3613717 ... 3,665,072 ....... 3,630,388 29,707 |09/17/2018| 11/25/2037
26244RABT7 .. .| DRYDEN 54 SENIOR LOAN FUND 2017-54 .......|..... D L4 1FE ...... . 1,088,969 | ... 1,110,000 | ....... 1,113,304 22,562 |05/01/2018| 10/19/2029
36321HAC2 .. | GALAXY XXIX CLOLTD 2018-29ABFLO .........|..... D L4 1FE ...... . 1,096,559 | ... 1,110,000 | ....... 1,110,000 20,080 |05/07/2018| 11/15/2026
44330QAC5 .. | HIGHBRIDGE LOAN MANAGEMENT 12-2018 ..... | ..... D .4 1FE ...... . 1,451,456 | ... 1,500,000 | ....... 1,500,000 | ..o e e e .. 3872 L. 3872 JAJO | 29526 05/16/2018| 07/18/2031
44932BAA4 .. .| ICGUS CLOLTD 2018-3A A1 FLOATING .........[..... L4 1FE ...... . 7,954,400 | ... 8,000,000 (....... 8,000,000 [ ....ovvviii e e e e JJAJO 11/06/2018| 01/24/2032
55819DAG1 .. | MADISON PARK FUNDING XXXILTD 2018 ....... [..... L4 1FE ...... . 2,937,600 ... 3,000,000 (....... 3,000,000 [ ..oviinii e e e e JJAJO 11/08/2018| 01/23/2031
61763MAEQ .. | MORGAN STANLEY BANK OF AMERICAMER ... |..... L4 1FE ...... . 2,007,720 | ... 1,990,000 | ....... 1,996,710 41,790 |105/10/2018| 06/15/2047
61691JAS3 ... | MORGAN STANLEY CAPITAL I TRUST201 .......|..... L4 1FE ...... . 1,994,480 | ... 2,000,000 (....... 1,974,914 38,547 [05/09/2018| 06/15/2050
62481WAA5 .. | MP CLO VIIILTD 2015-2AARFLOATIN .......... [..... D L4 1FE ...... . 1,098,845 ... 1,110,000 | ....... 1,110,000 16,889 |05/01/2018( 10/28/2027
64132MAES .. | NEUBERGER BERMAN LOAN ADVISORSCLO ....|..... L4 1FE ...... . 1,894,110 ... 1,900,000 | ....... 1,900,000 | ..o [ e e e e JIAJO 12/07/2018| 01/20/2031
67110DAN7 .. | OCP CLO 2016-11 LTD 2016-11AA1AR ..........|..... D L4 1FE ...... . 1,105241 ... 1,110,000 | ....... 1,114,270 20,416 |05/01/2018| 10/26/2030
67108FAQ9 ...| OZLM FUNDING IVLTD 2013-4AA2RFL .........|..... D .4 1FE ... ...728,652 ... 740,000 | ......... 742,489 15,168 [05/01/2018| 10/22/2030
67110HAWS .. | OZLM XIV LTD 2015-14A A2AR FLOATIN .........[..... D .4 1FE ...... . 1,023,402 | ... 1,035,000 | ....... 1,035,000 14,897 (06/05/2018| 01/15/2029
69916DAC3 .. | PARALLEL 2018-2LTD 2018-2AA2FLO ..........[..... L4 1FE ...... . 3403425 ... 3,450,000 | ....... 3450000 | ... | e e e e JIAJO 11/02/2018| 10/20/2031
72133JAA5 ... | PIKES PEAK CLO 2 2018-2AAFLOATIN ..........[..... L4 1FE ...... . 3,490,550 | ... 3,500,000 ....... 34314 | ... A e | 0026 | JAJO | 11/16/2018| 01/18/2032
77341DAET7 .. .| ROCKFORD TOWER CLO 2017-3LTD 2017 ...... |..... D L4 1FE ...... . 1431674 | ... 1,500,000 | ....... 1,480,246 45,427 |07/16/2018| 10/20/2030
83610JAA4 ... | SOUND POINT CLO XIXLTD 2018-1AA ..........|[..... L4 1FE ...... . 6,721,290 ... 6,900,000 (....... 6814225 (. ... e 3925 e [ 3354 L. 4080 | JAJO L L. 49497 | 11/27/2018| 04/15/2031
89531MACS6 .. | TRESTLES CLO Il LTD 2018-2AA2FLO ..........|[..... D L4 1FE ...... ... 966,401 1,000,000 | ....... 1,000,000 | ..o [ e e . 4003 [ L. 4003 [JAJO L Ll 22014 05/15/2018| 07/25/2031
90932NAA1 .. .| UNITED AIRLINES 2018-1 CLASSBPAS .........[..... L4 1FE ...... ...600,251 ... 600,000 | ......... 600,000 7,513 [05/09/2018| 09/01/2027
92330EAP2 . ..| VENTURE XIX CLO LTD 2014-19AARRF ........ [..... o4 1FE ...... . 3,462,900 | ... 3,500,000 (....... 3,500,000 [ ..oviiiii e e e e 04 JAJO 11/16/2018| 01/15/2032
92330EARS .. .| VENTURE XIX CLO LTD 2014-19ABRRF ........ [..... L4 1FE ...... . 3,904,000 | ... 4,000,000 | ....... 4,000,000 | ... e e e e e [IAJO 11/16/2018| 01/15/2032
92913UAS5 . ..| VOYA CLO 2015-3 LTD 2015-3A A3RFL ...... A P L4 1FE ...... . 2,938,200 ... 3,000,000 (....... 3,000,000 [ ..oviiii e e e [ 4190 | 4251 | JAJO | 25040 | 11/02/2018| 10/20/2031
93362YABS . ..| WAMU MORTGAGE PASS-THROUGH CERTIFI ... | ..... L4 1FE ...... . 4,093,900 ... 4238439 |....... 4,126,518 10,711 (11/26/2018 | 06/25/2046
98887YAE7 ...| ZAISCLO 11 LTD 2018-11ABFLOATIN ..........[..... L4 1FE ...... . 3,944,800 | ... 4,000,000 | ....... 4,000,000 [ ... oo e e e IAJO 11/16/2018| 01/20/2032
00162LCS4 ...| ALM XVILTD/ALM XVILLC 2015-16AA ...........|..... D .4 1FE ...... . 1,483,331 ... 1,505,000 | ....... 1,505,000 . 17,340 [06/20/2018| 07/15/2027
03330AAC6 . .| ANCHORAGE CAPITAL CLO 3-RLTD 2014 .......| ... D L4 1FE ...... ...522439 | ... 535000 ......... 534,753 10,410 [06/07/2018| 01/28/2031
197361AC2 ...| COLUMBIACENT CLO2018-28 .................|..... L4 1FE ...... . 5,437,300 ... 5,500,000 ....... 5500000 ............. | | e ... 3849 L0 3905 | FMAN | L. 31754 Ll 11/01/2018| 11/07/2030
87154EAWO .. [ SYMPHONY CLO XV LTD 2014-15RR ............[..... L4 1FE ...... . . 2,000,000 | ... 2,000,000 ....... 2,000,000 | ... | e e [ 4T3 L 4862 | JAJO | L 1864 L 12/07/2018| 01/17/2032
40436KACY ... HPSLNMGMTLTD2015-6R ................... [..... D [........... 1FE ... |......... 498750 |......98.2870|......... 491433 |......... 500,000 |......... 499,614 12,208 |04/25/2018| 02/05/2031
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities . ........ . 81,529,611 |...... 82,793511 | ...... 82,533,127 423103 . XXX XXX
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ....................................... . 369,907,088 | ... XXX . 365,293,044 | ..... 372,783591 | ..... 369,429,589 ... (78395)|....... (114,553)] .. XXX XXX XXX |....2812963]......5661902 . XXX |.. XXX.
7799999 Subtotals - Issuer Obligations .................. . 596,898,937 | ... XXX . 592,470,801 | ..... 589,165,000 | ..... 593,196,658 | . .. . (78,395) | ......(1,270,493) | .. XXX XXX XXX . 5,879,141 17,381,921 . XXX |.. XXX.
7899999 Subtotals - Residential Mortgage-Backed Securities .. 30,400,819 ... XXX .. 30,238,884 |...... 28,513,826 | ...... 30,356,843 | ... . (43,978) ] .. XXX XXX .. 416,466 | . XXX [.. XXX .
7999999 Subtotals - Commercial Mortgage-Backed Securities . ... .. .. 38,362,174 | ... XXX .. 38,819,379 |...... 38,265,080 | ...... 38,363,244 | ... ... 1,088 .. XXX XXX .. 262405 . XXX |.. XXX .
8099999 Subtotals - Other Loan-Backed and Structured Securities .. 82514133 | ... XXX .. 81629611 |...... 82,793,511 |...... 82,533,127 | ... ... 18,99 | .. XXX XXX Lo, 4231030 XXX |0 XXX
8399999 Grand Total - Bonds ...............ccvviiiiiiin.. . 748,176,063 [ ... XXX . 743,058,675 ..... 738,737,417 | ..... 744449872 | ... . (78,395) | ...... (1,294,409) | .. XXX XXX XXX . 6,403,525 [ .....18,483,895|. XXX XXX
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Industrial and Miscellaneous (Unaffiliated)
88579Y101 BMCO. o L e 6,318.000 | ...... 1,203,832 ..... 190540 ...... 1,203,832 ...... 1275119 .......... 2208 . ........ 7,378 ... | (71,287) | oo | (71,287) L 1112712018
00206R102 .......[AT&T,INC. ............... U PUDUURES POUTI P 86,180.000 | ...... 2459577 |...... 28540 (...... 2459577 |...... 2,709,733 e (250,156) | o [ (250,156) L.........] 11/29/2018
002824100 ABBOTT LABORATORIES ......... [UUTDRURUT PUDTUIEN FITTIN P 19,040.000 | ...... 1,377,163 | ...... 72.330...... 1,377,163 | ...... 1,121,029 256135 . 256,135 L.........] 06/22/2018
00130H105 .......[AESCORP ...........ccooovivinnns e e e 12,665.000 | ...... 4601........183,136|........ 144,666 L BBATO L 38,470 L.........| 04/11/2018
00846U101 ....... [ AGILENT TECHNOLOGIES, INC. .. U PUTUR PO IO 4,535.000 | .. .......285589 203420 20,342 L.........| 06/22/2018
009158106 AIRPRODS & CHEMSINC ............. e e 4,355.000 | .. 889549 L 9278 TABY ... 7469 .... L.........] 11/29/2018
015271109 ALEXANDRIAREAL ESTATEEQINC ... e | e 1,965.000 | ........ 226, S oo 237,947 L(500) | (11,500) | ... L.........| 04/11/2018
02079K305 ....... | ALPHABET,INC.VOLUCLA ........... [0 FUUTR PUUUDRS BRSO 1,600.000 |...... 1,671,936 |... 1,044.960(...... 1,671,936 |........ 629,298 e (13504) [ (13,504) L... .| 05/13/2015
022098103 ....... ALTRIAGROUPINC ..o e | | 35,287.000 . 2014762 | ..o 44226 | (271,937) | oo (271,937) L 12/10/2018
025816109 ....... AMERICANEXPRESS CO ..o oo | | 908.000 , . 551 84373 | ... BT2 2478 2,178 L 05/02/2018
026657306 ....... AMERICAN HOMES 4 RENT REIT USD 0.0 Y UURUUEN PEUTRRN 4,175.000 | .. .. 82, . 8741 ... 88,400 o (B526) [ (5,526) L.........] 10/09/2018
026874784 ....... AMERICAN INTLGROUPINC .................. e e 70,036.000 | .. . 3,726,527 . (966,409) [ ... | (966,409) | .... L.........| 11/29/2018
031162100 ....... AMGENINC ... e 1,350.000 | ........ B70]........262,805]|........ 232,757 30,048 30,0481 .... L.........| 04/11/2018
032511107 ....... ANADARKO PETROLEUM CORP. . e e e 18,307.000 | .. . 802, . 5791 ... 1,229,835 . (427,256) | ..o | (427,256) | ... L.........] 11/29/2018
035710409 ....... ANNALY CAPMGMTINC ... e | | e 8,775.000 | .. .. 86, . AT 87,801 o (1B30) [ (1,630) | .... L.........] 11/29/2018
036752103 ....... ANTHEMINC ..o e | 11,760.000 2,654,597 ... 433,932 ... L.........| 0502/2018
037411105 ....... APACHE CORP ..o | | | 330.000..........8663|...... 26250 .......... 8,663 ......... 13,082 .. (4420)]... L.........| 04/11/2018
037833100 ....... APPLE,INC. ........ [RUT FUURUTE POURUTES P 10,750.000 | .. 405,636 . (123518) | ... L.........| 05/10/2016
03965L100 ....... ARCONICINC ...... e 612.000 | .. 10,609 L.........| 05/02/2018
052769106 ....... AUTODESKINC ... e e ... 1,159.000 | .. 147,652 L.........| 11/05/2018
m 053484101 ....... AVALONBAY COMMUNITIES INCREITUSD ......oovvii | eeee | | 710.000 | .. . ! oo, 131,008 L.........|] 11/29/2018
- 05351W103 .......[ AVANGRIDINC ..o | | | e 1,150.000 | .. .. 57, . 604|......... 56,754 L.........] 11/29/2018
N 054561105 ....... AXA EQUITABLE HOLDINGS INC COM ... e e 56,239.000 | .. . 935, . 255 (... 1,115,820 L.........| 1211412018
05722G100 ....... BAKERHUGHESAGECO .................. S RO DU T 16,050.000 | ........ 500(........345075|........ 345,483 (408) | ... L.........| 1211412018
060505104 ....... BANK OF AMERICACORP ....... e [ ....247,025.000|...... 7,439,320 .. (1,352,624) | ... L.........|] 11/29/2018
071813109 ....... BAXTER INTERNATIONAL, INC. [ PUTUUUR PUUUR T 2,155.000 | ........ 141, . B42)...... 139,951 (... B8 B9 18911 ... L.........| 04/11/2018
075887109 ....... BECTON DICKINSON &CO .......... RN PUTRUURN PR 1,295.000 | ........ 291, . 89 313,149 c (21,360) | . L... .| 11/29/2018
084670702 ....... BERKSHIRE HATHAWAY INCDEL ........ccoovviiiois [ [ [ 8,096.000 . 1,590,397 [ .o | e 62,645 L 11/29/2018
086516101 ....... BESTBUY COINC ..o [ e [ 1,550.000 960 .........82,088]........ 100,107 | oo e 898 L (18,019) L 11/29/2018
09247X101 ....... BLACKROCK, INC. ... [ RO PUURUIE ORI 2,020.000 | .. . ... 852,715 .. (59,219 ... L.........] 11/29/2018
093671105 ....... BLOCKH&RINC ... [ e o 4,635.000 | .. ... 126,839 .. (9,249 ... L.........] 11/29/2018
101121101 ....... BOSTON PROPERTIES INC REITUSD 0.0 .. e 430.000 | .. ... 51,459 ....(3,062) ... L.........| 05/16/2018
110122108 ....... BRISTOL MYERS SQUIBB COMPANY ....... e 7,680.000 | .. ... 406,275 ... (7,089) ... L.........|] 11/29/2018
11135F101 ....... BROADCOM INC COMMON STOCKUSD ......... I FUTRUR PR I 2,320.000 | .. ... 489,345 ..100,585 | ... L.........] 112972018
133131102 ....... CAMDEN PROPERTY TRUST .................... v oee....915.000 .. ... 86,419 L.........] 10/09/2018
134429109 ....... CAMPBELL SOUP CO COMMON STOCKUSD ...........ofoeeeee oo [onnnnn 3,245.000 | .. ... 123,254 L.........] 10/09/2018
14149Y108 ....... CARDINALHEALTH, INC. ...............oc...e. U PUTUUTEN FEUUIRN PR 8,215.000 | .. ... 448,500 L.........| 11/29/2018
149123101 ....... CATERPILLAR, INC. ... [ e [ 2,315.000 | .. ... 332,825 L.........| 11/29/2018
12514G108 ....... CDW CORP/DE COMUSD 0.01 ... [ e [ 4,730.000 | .. ... 423,081 L.........| 112712018
15189T107 ....... CENTERPOINT ENERGY INC ... . U U FETTTTE PIT 695.000 | .. ... 19,602 L.........] 10/09/2018
125269100 ....... CFINDSHLDGSINC ......... IS PUDUIE DU T 4,350.000 | .. .. 162,744 L.........| 04/11/2018
808513105 ....... CHARLES SCHWAB CORP/THE COMMON STO .. P PUTUOR DO F 15,869.000 | ....... 746,461 L.........| 112712018
166764100 ....... CHEVRON CORPORATION ................ceeees U PUUDUUR PO R 15,730.000 |...... 1,711,267 | ..... . J11,267 ... 1,896,793 L.........] 10/09/2018
17243V102 ....... | CINEMARK HOLDINGS INC .. [ EUURUR OURU T 6,110.000 232,005 L.........] 11/29/2018
17275R102 ....... | CISCO SYSTEMS,INC. .......ooovvviiiiiiieei e e | 54,595.000 | ...... 2,365,601 2,329,794 L.........|] 11/29/2018
172967424 ....... CITIGROUP, INC.NEW ... UUTUURIY FETTOUES PUUUIEN PO 93,981.000...... 4,892,651 6,608,123 L... .| 12/10/2018
12572Q105 ....... CMEGROUPINC ... [ [ [ 1,972.000........ 370,973 . , 315,128 L 05/02/2018
192446102 ....... COGNIZANT TECH SOLUTIONS CORP CLA .........oooofoeeeen [ o 17,869.000 | ...... 1,134,324 . 134324 | ... 1,296,927 L 12/26/2018
20030N101 ....... COMCASTCORPNEW ........covviiiinn Y UTTTR PO ....116,173.000 | ...... 3,955,691 3,915,822 L.........| 121012018
200340107 ....... COMERICAINC ............ [0 PUDUUIEN PUDUOR PO 3,345.000 | .. .229,768 ! 264,385 L.........|] 11/29/2018
205887102 ....... CONAGRA BRANDS INC ... v 1000 |...oooiniiinn 21 . (N TR 85 L.........] 10/26/2018
20825C104 ....... CONOCOPHILLIPS ... [ e e 9,320.000 | .. 581,102 597,972 L.........] 11/29/2018
219350105 ....... CORNING,INC. .........coviiinn v e e 9,725.000 | .. 293,792 266,587 L.........| 04/11/2018
222070203 ....... COTY INC COMMON STOCKUSD 0.01 ........... e 3,995.000 | .. 26,207 . 44,676 L.........| 08/16/2018
22822v101 ....... CROWN CASTLE INTERNATIONAL CORP RE ... v e e 3,195.000 | .. 347,073 331,191 L.........] 06/22/2018
126408103 ....... CSXCORPORATION ... [ e [ 1,115.000 | .. 69,275 80,258 L.........] 11/29/2018
229663109 ....... CUBESMART ........... vl e 3,650.000 | .. .104,719 109,394 L.........| 10/09/2018
231021106 ....... CUMMINS,INC. ................. vl e 2,255.000 | ........ 301,358 317,574 L.........| 08/16/2018
126650100 ....... CVS HEALTH CORPORATION ... [ [ o 35,276.000 | ...... 2,311,284 | ...... 65.520|...... 2,311,284 |...... 2,974,197 Lo 12/10/2018
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232806109 ....... CYPRESS SEMICONDUCTORCORP ..o [ [ e 14,895.000 | ........ 189,464 | ...... 12720 ........ 189,464 |........ 206,716 (17,250) ..o | (17,251) L 11/29/2018
23283R100 ....... CYRUSONEINC ..o, [UUT PUTRUUEN FOUN PO 3,740.000 |........ 197,771 ...... 52.880(........ 197,771 ........ 187,720 10,051 10,051 L.........| 04/11/2018
235851102 ....... DANAHERCORP ..o I PUDUUUES PUTT P 15,837.000 |...... 1,633,111 ..... 103120 ...... 1,633,111 ...... 1,300,284 183121 163,121 L.........| 08/31/2017
237194105 ....... DARDEN RESTAURANTS INC COMMON STOC .. e [ [ 1,835.000|........183,243]...... 99.860(........ 183,243 ........ 203,822 L (20579) L (20,579) L.........] 11/29/2018
247361702 ....... DELTAAIRLINES,INC. ... N PUURUTRN PR 5365.000 |........267,714|...... 49900]........ 267,714 ........ 276,880 o (9188) [ (9,166) L.........] 10/09/2018
25179M103 ....... DEVON ENERGY CORP NEW .. e e 38,003.000 |........856,588...... 22540(........ 856,588 | ...... 1,368,405 C(BMBI8) [ (511,818) L.........| 12712018
253868103 ....... DIGITALRLTYTRINC ........ % PUTUUUR DU PO 1,125.000 |........ 119,869 ..... 106550 | ........ 119,869 ........ 124,383 @B (4,514) L.........| 08/16/2018
256677105 ....... DOLLAR GEN CORP NEW ... v 13,027.000 |...... 1,407,958 | ..... 108.080...... 1,407,958 | ...... 1,361,797 L4616 46,161 L.........| 12/26/2018
25746U109 ....... DOMINION RESOURCES, INC. . IS EUUEN DOTRTR PO 18,235.000 | ...... 1,303,073 | ...... 71460 (...... 1,303,073 |...... 1,187,984 115089 L 115,089 L.........] 11/29/2018
257559203 ....... [DOMTARCORP ........coovviiiiiiiiiiiiiiiiiiei e | | e 6,585.000 | .. L231331 ... 35.130(........ 231331 ........ 297,448 U DU v e BBIT) e (66,117) L.........| 11/29/2018
25960P109 ....... DOUGLAS EMMETTINC ... v [ 595.000].........20,307 | ...... 34130 (......... 20,307 |......... 21,142 v e (834) e (834) L... .| 04/11/2018
26078J100 ....... DOWDUPONT, INC. ... [ [ [ 43,189.000 |...... 2,309,748 | ...... 53480 (...... 2,309,748 |...... 2,539,635 (229,888) | ......oeovves [ (229,888) L 11/29/2018
233331107 ....... DTEENERGY CO ..o [ e e 2,125.000(........234,388..... 110.300|........ 234,388 |........ 248,209 (13,821) [ ..o | (13,821) L 11/29/2018
26441C204 ....... DUKE ENERGY CORPNEW ......... IS UTUUUR DU P 2,375.000 | .. oo, 195,346 . U U 9817 oo e 9,617 L.........| 10/09/2018
264411505 ....... DUKE REALTY INVESTMENTS INC .. v L 1,445.000 | .. .... 40,668 . L B242) (3,242) L.........| 05/16/2018
277432100 ....... EASTMAN CHEMICAL CO. ..o [ e e 3,250.000 | .. ... 256,895 L (19288) | (19,288) L.........] 11/29/2018
281020107 ....... EDISONINTL ..o [ e e 7,913.000 | .. ... 470,825 (21,804) | (21,604) L.........] 1172912018
291011104 ....... EMERSON ELECTRICCO ......voviivviiiieieeee [ e [ 3,560.000 | .. ...238,814 o (26104) | (26,104) L.........| 04/11/2018
29364G103 ....... ENTERGY CORPNEW ........c.oooviiiiiiinnnn, [0 PUDUUIE PUDUOR OO 1,495.000|........128,675]...... 86.070|........ 128,675(........ 117,286 L M38B L 11,388 L.........| 04/11/2018
293792107 ....... ENTERPRISE PRODUCTS PARTNERS LP ML . v [ 93,388.000 | ...... 2,296,411 ...... 24.590|...... 2296411 |...... 2,665,241 . (368,830) [ ... | (368,830) | ... L.........| 12/26/2018
m 29476L107 ....... EQUITY RESIDENTIAL PROPERTIES TRST ...... [RUT PUURUTE PR P 3,030.000 |........200,010(...... 66.010]........200,010|........ 207,087 v A0 (7077) | .... L.........] 11/29/2018
= 29530P102 ....... ERIE INDEMNITY CO COMMON STOCKUSD ..o vveeen |ennne. ...370.000 | .. .. 44,549 . U U ATT6 (.o | 4776 L.........| 06/22/2018
g 297178105 ....... [ESSEXPPTYTRINC ........ccoovviiiinnnns v [ .oe.....420.000 .. 108,531 (5542 (5,542) L.........|] 11/29/2018
- 30161N101 ....... EXELONCORP ... [ e e 4,615.000 |........208,137|...... 45.100]........ 208,137 |........ 177,597 030540 L 30,540 L.........| 04/11/2018
30231G102 ........ EXXON MOBIL CORP ........ e e e 33,000.000 |......2,250,270 | ...... 68.190|...... 2,250,270 | ...... 2,588,442 C(338A72) . | (338,172) | ... L.........] 10/09/2018
31620R303 ....... | FIDELITY NATIONAL FINANCIAL IN .. . Y IPURUE PUDRURE T 8,760.000 |........275414|...... 31.440|........ 275414 |........ 293,427 L(18012) | (18,012) | .... L.........] 112972018
31847R102 ....... | FIRSTAMERN FINLCORP ........... . IS RO U T 4,400.000 |........ 196,416 |...... 44640|........ 196416 |........ 220,972 . (24856) | ..o (24,556) | ... L.........|] 11/29/2018
337932107 ....... FIRSTENERGY CORP. ...........ccovvnnnn. U PUDUUURS PUTD P 64,231.000 | .. 2,260,136 LIBT3B L 151,738 | ... L.........| 12712018
302520101 ....... FNB CORP/PA COMMON STOCK USD 0.01 ... Y FUTUROR FUTUR I 23,835.000 | .. 290,542 U ORI v e (B6,005) [ (56,005) L.........] 112972018
344849104 ....... FOOT LOCKER INC COMMON STOCK USD O .. 1 RPN PUDRUREN PURRT 335.000 | .. .. 16,567 v 1255 . . [ 1,255]. L.........] 10/09/2018
345370860 ....... FORDMTRCODEL ........covviiiiiiinnn I UUUTE PODUI P 77,235.000 | .. 706,353 v e (1M5805) [ (115,505) L.........| 10/09/2018
354613101 ....... FRANKLIN RESOURCES, INC. ................. v e 2,505.000 | .. 83,831 e (9832) | (9,532) L.........| 11/29/2018
35671D857 ....... FREEPORT-McMORAN COPPER & GOLD ... [ FUTUUTR PUUUIR 7,750.000 | .. 103,201 (23299 L (23,299) L.........] 10/09/2018
363576109 ....... GALLAGHERARTHURJ&CO .............. e [ e 20,150.000 |...... 1,485,055 ...... 73.700|...... 1,485,055 ...... 1,439,697 [P PUTURRO K v e 48388 L 45,358 L.........| 12/26/2018
36467J108 ....... GAMING & LEISURE PPTYSINC ........oovviiiiieans [ e 570.000 19,267 v (851) | e o (851)]... L.........| 04/11/2018
364760108 ....... GAP INC/THE COMMON STOCK USD 0.05 .. [ PUTUTRN PR ......5970.000 .. oo, 159,643 v L (5880) [ (5,856) | ... L.........|] 11/29/2018
369550108 ....... GENERAL DYNAMICS CORP. ............... [ RUTTRN POTRURE PURRO 575.000 | .. . 396 |........ 104,306 L (13910) | (13,910 | ... L.........] 11/29/2018
369604103 ....... GENERAL ELECTRIC COMPANY ........oiiiiiiiii e e ....113,299.000 | ........857,673|....... 7570|........ 857,673 |...... 1,487,709 (630,035) | ..o [ (630,035) | ... L.........] 12/07/2018
370334104 ....... GENERAL MILLS,INC. ............ U DU PO I 26,435.000 | .. 1,112,308 (82929 . (82,929) | ... L.........|] 11/29/2018
37045V100 ....... GENERALMOTORS CO ... [ [ e 14,230.000 | ........475994 | ...... 33450 |........ 475994 |........ 519,623 (43629 .. (43,629) | ... L.........|] 11/29/2018
372460105 ....... GENUINE PARTS CO ...... [UUN PUURUIE PR P 3,065.000 | .. e 29T AT9 BT (3,178) | ... L.........] 11/29/2018
375558103 ....... GILEAD SCIENCES, INC. ... [ e o 6,150.000 |........384,683...... 62.550|........384,683|........ 414,783 o (30,100) [ (30,100) | ... L.........] 11/29/2018
38141G104 ....... GOLDMAN SACHS GROUPINC ... [ e [ 8,432.000 | .. 2,029,590 L (621,024) [ .o (621,024) | ... L... .| 1112712018
384313508 ....... GRAFTECH INTLLTD ... [ [ e 14,530.000 | ........166,223|...... 11.440(........ 166,223 |........ 229,344 63,121 [ .o | (63,121) L 11/29/2018
412822108 ....... HARLEY-DAVIDSON INC COMMON STOCK U ...........o.foeeee oo o 1,945.000|......... 66,363 |...... 34120 |......... 66,363 |......... 80,179 (13,816) [ ..o | (13,816) L 08/16/2018
416515104 ....... HARTFORD FINL SVCS GROUPINC ........... U PUURUTE PRUTOR P 4,200.000 | .. .. 187,067 v @77 e [ @77)]... L.........] 11/29/2018
418056107 ....... HASBROINC ..........cooiiiiii, U PUTTUTE FETUIE PUTTTO 175.000 | .. 15,283 o (1084) [ (1,064) | ... L.........| 04/11/2018
40412C101 HCA HEALTHCARE INC . e e 2,080.000 | .. ... 200,080 v e BBTTB L 58,776 L.........| 04/11/2018
40414L109 ....... [HCP,INC. ... e | e 3,380.000 | .. .. 97,389 v 5837 i [ 5837 . L.........] 11/29/2018
42225P501 ....... HEALTHCARE TRAMERINC ... [ [ [ 3,185.000 | .. 85,208 v [ 4B98) [ (4,596) | . L.........] 11/29/2018
423452101 ....... HELMERICH & PAYNEINC ............. e e 2,400.000 ........ 115,056 |...... 47.940........ 115056 |........ 174,267 (59,211 [ | (59,211) | ... L.........| 10/09/2018
42809H107 ....... [ HESS CORPORATION .........ooviiiiiiiiiiiiie | | | 22,577.000 | .. 1,308,542 (394174) | ..o (394,174) | ... L.........|] 11/29/2018
42824C109 ....... | HEWLETT PACKARD ENTERPRISE CO ... v e e 16,700.000 | .. 264,330 @43723) ... | (43,723) | ... L.........] 11/29/2018
436106108 HOLLYFRONTIERCORP ... [ e e 1,965.000 | .. 107,235 6,784) [ ... [ (6,784) | ... L.........| 04/11/2018
437076102 ....... HOME DEPOT,INC. ...........ccovevn [l FPTTE PUDUUUR O 3,008.000 | .. 401,909 (53,272) [ .o e (53,272) | ... L.........| 12/13/2016
438516106 HONEYWELL INTERNATIONAL, INC. v e 12,283.000 | .. 1,837,093 (214,263) | ..o | (214,263) | ... L.........| 12712018
44107P104 ....... [HOSTHOTELS & RESORTSINC .........ooviviiiiis oo | e 10,465.000 | .. 193,419 (18,968) [ ......coovvves |ennnnn (18,968) | ... L.........| 04/11/2018
404341105 HPINCG .o [ 15,260.000 | .. 334,199 (21,980) [ ...oovveees | (21,980) | ... L.........] 112912018
444859102 ....... HUMANAINC ... [UUTE PUTUUURN FUTURR RO 10,618.000 | .. 3,246,248 (204,403) | ... [ (204,403) | ... L... .| 12/10/2018
446150104 ....... HUNTINGTON BANCSHARES INC/OH COMMO ............[...... [ ... 57,770.000 |........688,618|...... 11.920|........688618|........ 837,549 (148931) | ... | (148,931) L 11/29/2018
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447011107 ....... HUNTSMAN CORP COMMON STOCKUSD 0.0 ..........oo foeeeen oo [onnnnn 8,205.000 |........ 158274 |...... 19290........ 158274 | ........ 167,180 1333 e (8908) [ (8,906) L 11/29/2018
458140100 ....... INTELCORP ... [ [ o 29,380.000|...... 1,378,803 ...... 46.930]...... 1,378,803 | ...... 1,385,582 16499 L BTTY) e (6,779) L.........| 10/09/2018
459200101 ....... INTERNATIONAL BUSINESS MACHINE COR ... e e [ 4,070.000 |........462,637|..... 113670(........ 462,637 |........ 599,858 CMATT | (13T21) | (137,221) L.........| 10/09/2018
460690100 ....... INTERPUBLIC GROUP COSINC .........ooooviiiiii e [ | 11,265.000 | ........ 232,397 | ...... 20630 (........ 232,397 261,265 514 (28868) L (28,868) L.........] 11/29/2018
460146103 INTLPAPERCO ... [ [ e 17,615.000 | ........ 710,941 ...... 40360 ........ 710,941 890,790 21613 | (179,848) | (179,848) L.........] 10/09/2018
46266C105 ....... [IQVIAHLDGSINC ........oooiiiiiiiiiiiiie e | | 215000 |......... 24977 ..... 116170 ......... 24,977 26845 (..o e e e (18B9) | (1,869) L.........| 11/29/2018
46590V100 ....... [JBGSMITHPPTYS ... e e 4,795.000 |........ 166,914 |...... 34810(........ 166,914 |........ 166,741 2,883 s 1731.... L.........| 08/16/2018
478160104 ....... [ JOHNSON & JOHNSON ............ocooviiiiiii e | e 13,015.000 679,586 | ..... 129.050 | ...... 1,679,586 | ...... 1,696,855 30,906 (17,269) [ ......cooooves | (17,269) | ... L.........| 08/16/2018
46625H100 ....... [ JPMORGAN CHASE & COMPANY ..........cooovviiiiiii v | | 90,090.000 | ...... 8794586 ...... 97.620...... 8794586 ...... 9,999,703 111,155 s (1,205117) s (1205117) . L.........] 1211012018
48203R104 ....... [ JUNIPERNETWORKSINC .........ccoovvvviiiiiiiie | | | e 7,980.000 | .. L2147421 ... 26.910(........ 2147421 ........ 197,046 4,309 v TB98 17,696 L.........| 04/11/2018
482387109 ....... KAR AUCTION SVCS INC e e [ 545000 .........26,007|...... 47720 ......... 26,007 (......... BB15 o e (5,308) [ (5,308) L... .| 11/29/2018
487836108 ....... KELLOGG CO ... [ [ [ 22,339.000 |...... 1,273,546 | ...... 57.010(...... 1273546 | ...... 1,391,386 ..o | 19878 [ (MT840) [ (117,840) L 12/10/2018
494368103 ....... KIMBERLY CLARKCORP ... [ [ [ 4,660.000 . 533725 (..o | e e @TBA) [ (2,764) L 11/29/2018
49456B101 ....... KINDERMORGAN INCDEL ... [ [ [ 22,015.000 | .. ... 382,625 8719 o e (44034) | (44,034) L.........| 10/09/2018
500255104 ....... KOHLS CORPORATION ...... e e e 3,426.000 | .. ... 220,288 8,270 | ..o e 6993 6,993 L.........| 05/16/2018
500754106 ....... KRAFTHEINZCO ... [ e e 1,480.000 | .. .... 84,267 649 ... (20568) | (20,568) L.........] 10/09/2018
512816109 ....... LAMAR ADVERTISING CONEW ... | | 585.000 | .. ... 37,295 1603 .. BT 3175(. L.........| 04/11/2018
517834107 ....... LAS VEGAS SANDS CORP COMMON STOCK ...........o.fveveen [eenen [onnnen 9,640.000 | .. ... 522,716 7230 oo [ (20954) | (20,954) | .. L.........| 11/29/2018
524901105 ....... LEGG MASON INC COMMON STOCKUSD 0. ..o fven [oveen [ennnn 22,230.000 | .. BA2211 L e [ L (151248) (75,124) | .. L.........|] 11/29/2018
524660107 ....... LEGGETT & PLATT INC COMMON STOCK U ............oo oo oo o 7,445,000 | .. ... 287,993 v e e (21185) | (21,165) | .. L.........] 11/29/2018
525327102 ....... LEIDOS HOLDINGS INC COMMON STOCK U ..o o oo o 1,655.000 | .. .... 96,881 1,059 .o e (9830) [ (9,630) | .. L.........] 06/22/2018
531172104 ....... LIBERTY PROPERTY TRUST ...........oooovveeeeveeeifeeeee | eeees [ o000 975.000 | ......... 40,833 | ...... 41880 |......... 40,833 ]......... A1 780 . o | (078) [ (1,078) | .. L.........| 08/16/2018
539830109 ....... LOCKHEEDMARTINCORP ........oovvviiiiiiiiiee [ e 1873375 .o | TATBA | (286,625) [ | (286,625) | .. L.........| 1211112018
541421109 ....... LOGMEININC ... oo e [ 200000 410.000 | ... 33,444 | ... 81570 ......... 33444 | ........ 33901 | .o 123 @) (457) ] .. L.........] 10/09/2018
548661107 ....... LOWESCOSINC ..o [ [ [ 13,804.000 |...... 1,274,937 |...... 92360 |...... 1,274,937 | ...... 1,220,092 8766 |.........ooen o BABAE L 54,845 .. L.........] 1211072018
55616P104 .......[MACYSINC ..o e | e 8,925.000 | .. 290,355 6,236 ... e (24568) | (24,568) L.........] 112972018
56418H100 ....... | MANPOWERGROUPINC ...........coooiviiniiiii [ [ [ 2,420.000 | .. 194,701 2844 | (B7,88E) | (37,885) L.........|] 11/29/2018
565849106 ... MARATHON OILCORP ..o [ [ 35,302.000 | .. 722,971 3350 (..o e (1874 (216,741) L.........| 12712018
56585A102 MARATHON PETROLEUM CORP ......... e e 33,330.000...... 1,966,803 | ...... 59.010...... 1,966,803 |...... 1,548,025 016 .o | ANTTE) [ (291,775) L.........] 1211012018
571748102 ....... MARSH & MCLENNAN COSINCCOM ST .......ooveii oo [ o 16,174.000 | ...... 1,289,877 |...... 79.750 | ...... 1,289,877 | ...... 1,384,755 3981 . o e (4878 | (94,878) L.........| 112712018
574599106 ....... MASCOCORP ... [ [ e 14,420.000 | .. 427932 o [ e e (8292) | (6,292) L.........| 1212012018
577081102 ....... MATTELINC ... [ [ e 41,277.000 | .. 536,964 v e e (124807) | (124,607) L.........| 04/20/2018
580135101 ....... MCDONALD'SCORP .......ovoviiieieeee [ e [ 4,700.000 | .. 788,733 9,568 | . . s e 45,846 L.........] 11/29/2018
58155Q103 ....... McKESSON CORPORATION ... [ [ [ 11,017.000 | ...... 1,217,048 | ..... 110470 ...... 1,217,048 ...... 1,502,080 4,663 | . L (285032) [ ..o | (285,032) | .... L.........] 1211012018
58933Y105 MERCK& CO., INC. ..o [ [ [ 69,768.000 4,047,890 89,494 1,180,008 (... | 1,180,008 | ... L.........| 12712018
589400100 ....... [ MERCURY GENLCORPNEW ............ccoovvvvvieian [ [ [ 11,845.000 . 557,691 22,239 LBABTA L 54814 1|.... L.........| 05/16/2018
59156R108 ....... METLIFE, INC. ... [ [ e 80,927.000 | ...... 3,322,863 | ...... 41060 ...... 3,322,863 |...... 3,798,868 85,537 . (476,005) [ ... | (476,005) | .... L.........] 1211072018
594918104 ....... MICROSOFT CORP ... [ [ [ 39,540.000...... 4,016,078 | ..... 101570 ...... 4,016,078 ...... 3,087,230 38,944 2233520 223,352|.... L.........] 1211012018
59522J103 ....... MID-AMERICA APARTMENT COMMUNITIES ..........oooo [veee | | 165.000 | .. 15791 95.700(......... 15791 ......... 16,466 | ... o 182 (675) | e o (675) | . L.........| 10/09/2018
609207105 ....... MONDELEZ INTERNATIONAL, INC. ... [ [ 17,080.000 | .. 683,712 ...... 40.030]........ 683,712]........ 737,842 (54,129) [ .o | (54,129) | .. L.........| 12/10/2018
617446448 ....... MORGAN STANLEY ... [ [ [ 54,021.000 | ...... 2,141,933 ...... 39650 (...... 2141933 |...... 2,824,700 (682,767) | ... [ (682,767) | .. L.........] 1211072018
620076307 ....... MOTOROLASOLUTIONSINC ..o [ e e 7,289.000 | .. 838,527 ..... 115.040(........ 838,527 857,144 C(18618) | (18,618) | .. L.........] 10/26/2018
626717102 ....... MURPHY OILCORP ......c.oviiiiiiiiiiiieeee [ [ [ 5,260.000 123,031 ...... 23390 ........ 123,031 150,765 7,733) .o | (27,733) | .. L... .| 04/11/2018
636518102 ....... NATIONAL INSTRSCORP ... [ [ [ 95.000|.......... 43111 ... 45380 |.......... 4311 ... 4364 (... | 106 [ (B3) | e | (53) L 10/09/2018
637417106 ....... NATIONAL RETAILPPTYSINC ..o [ | | 925.000]......... 44872 ...... 48510......... 44872 ......... 45806 ... | [ (935) | oo (935) L 11/29/2018
63938C108 ....... NAVIENT CORPORATION ..o [ [ [ 35,390.000 | .. 311,786 ....... 8810|........ 311,786 447,400 (135614) | ..o o (135,614) | .. L.........] 11/29/2018
648287201 ....... NEW RESIDENTIAL INVT CORP ..o [ [ [ 12,740.000 | .. 181,035 ...... 14210 ........ 181,035 207,057 (26,021) [ ..o | (26,021) | .. L.........| 04/11/2018
651229106 ....... NEWELLBRANDSINC ..o [ [ [ 48,907.000 | .. 909,181 ...... 18590 |........ 909,181 1...... 1,052,153 C(142972) | (142,972) | . L.........| 12/28/2018
651639106 ....... NEWMONTMININGCORP ... [ [ [ 3,590.000 | .. 12439 | ...... 34650 (........ 12439 | ........ 107,935 L 16458 L 16,458 L.........] 10/09/2018
65339F101 ....... NEXTERAENERGY, INC. ....... e e e 8,123.000 |...... 1,411,940 ..... 173820 ...... 1,411,940 ...... 1,372,110 039830 L 39,830 L.........| 112712018
655844108 ....... NORFOLK SOUTHERN CORP ..o [ [ [ 2,935.000 | .. 438900 ..... 149540 | ........ 438900 |........ 384,639 L BA28T L 54,261 L.........| 04/11/2018
666807102 ....... NORTHROP GRUMMAN CORP COM ..o [ e [ 4,455.000 |...... 1,091,030 |..... 2449001 ...... 1,091,030 ...... 1,228,200 C(3TATO) [ (137,170) L.........| 12712018
670346105 ....... NUCORCORP ... [ e [ 5,555.000 287,805 ...... 51810(........ 287805(........ 339,648 (51,844) [ ... | (51,844) L.........] 11/29/2018
674599105 ....... OCCIDENTALPETE CORPDEL ........ccooiiviiie [ [ o 19,600.000 | ...... 1,203,048 ...... 61.380(...... 1,203,048 ...... 1,397,527 C(194479) | (194,479) L.........] 11/29/2018
670837103 ....... OGE ENERGY CORP COMMON STOCK USD 0 ... e e [ennnen 9,985.000 | .. 391,312 ...... 39.190(........ 391,312 386,637 .....coiiiens |28 4875 (..o | 4,675 L.........|] 11/29/2018
680223104 ....... OLDREPINTLCORP ... [ [ [ 27,200.000 | .. 559,504 | ...... 20570 (........ 559,504 567,883 B3 (8,379) L.........| 08/16/2018
680665205 ....... OLINCORP ...............ooee e e e 1,310.000 | .. 26344 | ...... 20110 ......... 26,344 32,764 o (BA20) L (6,420) L.........] 10/09/2018
681936100 ....... OMEGAHEALTHCARE INVSINC ... o | e 490.000 17224 |...... 35150 (......... 17,224 ... 18,248 024 (1,024) L.........] 11/29/2018
681919106 ....... OMNICOM GROUP INC COMMON STOCKUSD ............foeeeen oo [onnnnn 1,780.000 130,367 | ...... 73240(........ 130,367 12343 [ e 1088 L 7225 i e 7,225 L... .| 08/16/2018
682680103 ....... ONEOK INC COMMON STOCKUSD 0.01 ............ooooe oo [ o 27,370.000 1476612 ...... 53.950...... 1476612 ...... 1,862,988 (386,376) | .............o. | (386,376) L 10/17/2018
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68389X105 ....... ORACLE CORPORATION ..o [ e .. 114,442,000 | ...... 5,167,056 | ...... 451501 ...... 5,167,056 |...... 5,287,253 39873 (... | (120196) | (120,196) L 1112712018
693718108 ....... PACCARINC ................. Y IPUUE PUDUURE PO 6,400.000 |........36569%|...... 57.140(........ 365696 |........ TTA5T .o | e L (T | (11,761) L.........| 12/07/2018
695263103 ....... PACWEST BANCORPDEL .........ovvviiiiiiiiiiiine [ [ [ 7,245,000 | .. 24014 33280 (........ 241,114 350,045 | . e ABAT [ (10893 1) e (108,931) L.........| 10/09/2018
69318G106 ....... PBFENERGYINC ... e [ [ 2,870.000 |.........93763|...... 32670(......... 93,763 (........ 100629 ..o e 2TAA e (6866) [ [ (6,866) L.........| 04/11/2018
713448108 ....... PEPSICOINC ... [ [ [ 24,555.000 | ...... 2,712,836 | ..... 110480 ...... 2,712,836 ...... 1,765,627 ..o | TABB | (A0B8Y) [ (40,581) L.........| 05/16/2018
717081103 ....... PFIZER,INC. ... e e ....197,531.000|...... 8,622,228 ...... 43650]...... 8622228 ...... 7011910 ..o 195293 e | 1,335435 | 1,335,435 L.........| 12712018
69331C108 ....... PGEECORP .......oiiiiiiiieiieeiee [ [ [ 39,644.000 |........941545(...... 23750 (........ 941545(...... 1825836 ..o T P (884,291) | ... L.........| 1011712018
718172109 ....... PHILIPMORRISINTLINC ... [ [ [ 12,705.000 | ........ 848,186 ...... 66.760 | ........ 848,186 |...... 1,044,932 (... | TATB (196,746) | ...........ooon |ooins (196,746) | ... L.........] 11/29/2018
718546104 ....... PHILLIPS 66 .................... e L e 2,440.000 |........210,206 | ...... 86.150(........ 210,206 | ........ 253,726 e (A3520) [ (43,520) | .... L.........| 08/16/2018
693475105 ....... PNCFINLSVCS GROUPINC ... [ [ [ 3,755.000 |........ 438997 ..... 116.910(........ 438997 |........ 503,805 ... e . (64,808) ... e (64,808) | .... L.........|] 11/29/2018
693517106 ....... PPLCORP .....ccoiiiiiiiiiiie I PUTUUUR DU I 40,815.000|...... 1,156,289 | ...... 28.330...... 1,156,289 | ...... 1,115,984 L 40305 40,305 .... L... .| 05/16/2018
74251V102 ....... PRINCIPAL FINANCIAL GROUP INC COMM ..........oooofoeeean [ o 21,245.000(........938,392(...... 441701 ........ 938,392...... 1112398 ..o 16324 (174,007) | ..o o (174,007) L 11/29/2018
742718109 ....... PROCTER& GAMBLE CO. .........oovoiivi [ [ [ 31,655.000 |......2,909,728 | ...... 91.920...... 2,909,728 |...... 2717936 |......... 19443 | ........30843|............... | 191,792 oo 191,792 L 12/10/2018
74340W103 ....... PROLOGISINC ... [ [ e 10,412.000 |........ 611,393 ...... 58.720(........ 611,393 ........ 335,162 216230 | 276,230 .... L.........| 08/21/2018
744320102 ....... PRUDENTIALFINLINC ... [ e [ 2,430.000 |........ 198,167 |...... 81550 (........ 198,167 | ........ 238,453 .. (40,286) | ... e (40,286) L.........| 08/16/2018
744573106 ....... PUBLIC SVC ENTERPRISE GROUP ..o [ [ o 34,279.000 | ...... 1,784,222 ...... 52.050(...... 17842221 ...... 1,785,819 L (BIN) (1,597) L.........] 11/29/2018
747525103 ....... QUALCOMM, INC. ..o [ [ e 57,890.000 |...... 3,294,520 ...... 56.910(...... 3294520 (...... 3,130,205 184315 L 164,315 L.........| 112712018
748341100 ....... QUESTDIAGNOSTICSINC ... e e 1,455.000|........121,158 | ...... 83.270(........ 121,158 | ........ 128282 ... e L TA28) (7,124) L.........| 11/29/2018
751212101 ....... RALPH LAUREN CORPORATION .........ooviiiiiiei e e ...430.000|.........44,488]..... 103460 (......... 44,488 48,103 o (BB1B) [ (3,616) L.........|] 11/29/2018
756109104 ....... REALTYINCOME CORP .........cooovviiiiiiiiis [ | | 800.000.........50432]...... 63.040(......... 50,432 50977 oo | ITB (545) | oo (545) L.........] 11/29/2018
7591EP100 ....... REGIONS FINANCIAL CORP COMMON STOC ..........o.feeeen [oveeen [onnnn 41,275.000 | ........552,260...... 13.380|........ 552,260 669,712 C(M7452) | (117,452) L.........] 112972018
780287108 ....... ROYALGOLDINC ... e | | 450.000 (.........38543|...... 85.650(......... 38,543 33302 (..o e e [ 5240 ..o 5,240 L.........| 11/29/2018
749685103 ....... RPMINTLINC ..o [ [ [ 1,640.000|......... 96,399 ...... 58.780(......... 96,399 80,003 16396 16,396 L.........| 04/11/2018
78573M104 ....... SABRECORP .......oooiiiiiiiiiic e e [ 1,975.000 |......... 42,739 ...... 21640(......... 42,739 51,206 o (BABT) | (8,467) L.........] 112972018
80283M101 ....... SANTANDER CONSUMER USAHOLDINGS IN ... oo oo o 6,035.000 |........ 106,156 | ...... 17590 |........ 106,156 . 117,762 (1807 | (11,607) L.........] 10/09/2018
806857108 ....... SCHLUMBERGERLTD. ........oovvvviiiees [ [ [ 21,840.000|........ 787,987 |...... 36.080(........ 787,987 |...... 1,044,398 (256 411) [ (256,411) L.........] 112972018
816851109 ....... SEMPRAENERGY ......ooiiiiiiiiiiiii [ [ [ 1,660.000 |........179,595 | ..... 108190 ........ 179,595 | ........ 188,049 (..o e o (BAB3) | (8,453) L.........| 11/29/2018
828806109 ....... SIMON PROPERTY GROUP ........coiviiiiiiiiia oo | | 215.000]......... 36,118 ..... 167.990......... 36,118 (......... 33027 ... | 1279 3091 o e 3,091 L.........| 04/11/2018
842587107 SOUTHERNCO ................... e e 20,795.000........913316|...... 439201 ........ 913,316 ... 924,181 L (10864) | (10,864) L.........] 10/09/2018
84860W300 .......[SPIRITRLTY CAPINCNEW ... e | | e 1,650.000|......... 58,163 ...... 35250 |......... 89790 2516 e (B2T) e (1,627) L.........| 04/11/2018
85571B105 ....... | STARWOOD PROPERTY TRUSTINCREITU ........cooooi|vvee | | 815.000|.........16,064 | ...... 19.710 | ......... 16,084 | ......... 17430 | ........coooere | Lo [ (1368) | o (1,366) L.........| 10/09/2018
857477103 ....... STATESTREETCORP .......ovvviiiiiiiiiiiiieie [ [ [ 26,731.000|...... 1,685,924 | ...... 63.070|...... 1,685,924 |...... 2112515 .......... 5416 | .......... 2594 | ............ooo .o (426591) ... | (426,591) L.........| 12/13/2018
858119100 ....... STEEL DYNAMICS INC COMMON STOCKUS .........oooo [vee | [ 965.000|.........28,989|...... 30.040|......... 28989 |......... 33554 | ............o | L e (4B6D) | (4,565) L.........] 11/29/2018
862121100 ....... STORECAPCORP ... e e 5490.000 (........155422...... 28.310|........ 155422 | ........ 139577 [ .............. .o 3514 L 1584 15845] ... L.........| 05/16/2018
866674104 ....... SUNCMNTYSINC ..o [ [ [ 2,740.000 |........278,685|..... 101.710|........ 278,685 ........ 256,653 [ .............o. oo 3188 22032 22,032 .... L.........| 10/09/2018
867224107 ....... SUNCOR ENERGY, INC.NEW ..........coovviiiiiiii e e ....120,573.000 | .. ... (1,160,178) L.........| 10/15/2018
871503108 ....... SYMANTEC CORP COMMON STOCKUSD 0.0 .........ooofoeeen oo [onnnnn 2,845.000(......... 53,756 |...... 18.895|......... 53756 |.........61775 | .........ooo oo B3 e (BO19) [ (8,019) L.........] 11/29/2018
T4144T108 ....... TROWEPRICEGROUP,INC. ..o e | | e 6,680.000 |........616,698...... 92.320|........616,698|........ 701,900 ............... .ol 8775 [ (85202) o [ (85,202) L.........] 11/29/2018
874054109 ....... TAKE-TWO INTERACTIVE SOFTWAREINC ...........oooo |ooveee |oenins ...665.000.........68455|.....102.940|......... 68455 ......... 76294 | ...........ooov | Lo e (T838) | (7,838) L.........| 08/02/2018
876030107 TAPESTRYINC ..o e e e 811000 27,371 L 3B750 | 27837 36702 e e 82T 933 (9,331) L.........| 05/16/2018
87612E106 ....... | TARGETCORP ..... e L e 130.000(.......... 8592(......66.090|.......... 8592 . ........ 11185 ... | 2084 [ @593 (2,593) L.........] 10/09/2018
87240R107 .......[TFSFINLCORP .........oooiiiiiiiiiiiiie e | e 35,810.000........577,615|...... 16.130|........577,615(........ 545008 [ ............... |......... 19257 | ..o [ 032808 L 32,608 L.........] 112912018
254687106 ....... THEWALTDISNEYCO .............. - RN PUDUUURN PUUDTR T 3,300.000 |........361,845|..... 109.650 |........361,845|........328865 | ............o. |oooee 27720 | 32980 32,980 L... .| 05/02/2018
883556102 ....... THERMO FISHER SCIENTIFIC, INC. .......cooovviiiiii | | | e 2,050.000 |........458,770..... 223.790|........ 458,770 |........ 483961 |............... oo I [ (25192 e (25,192) L 11/29/2018
89417E109 ....... TRAVELERS COMPANIES INC ... e | e 15,254.000 | ...... 1,826,667 |..... 119.750 | ...... 1,826,667 |...... 2032358 |............... | 27223 i | (205,692) | e | (205,692) L 12/10/2018
896522109 ... TRINITYINDSINC ... | | | 1,045.000 |......... 21517 | ...... 20590 | ......... 215617 [ ......... 24326 | ... | e [ (2809 [ (2,809) L.........] 11/29/2018
90130A101 TWENTY-FIRST CENTURY FOXINC COMMO ........cooo | eene |eoneee | 423000 .........20,355|...... 48.120|......... 20,355 ......... 20,602 | ..........cooes feeeii TB s e AT (247) L.........| 06/22/2018
904214103 ....... UMPQUA HOLDINGS CORP COMMON STOCK ..........o.fveevee [ovenen [ennnn 31,200.000 |........496,080(...... 15.900........ 496,080 |........ 598,928 | ............co. [eeerriiiiin | | (102,848) | (102,848) L.........| 11/29/2018
907818108 ....... UNIONPACIFICCORP ... [ e e 7,141000|........987,100|..... 138.230|........ 987,100 |...... 1,018,846 | ............... | QT | (BTAB) | (31,746) L.........| 112712018
913017109 UNITED TECHNOLOGIESCORP ..o [ [ [ 4,345.000 |........462,656 |..... 106.480|........462,656 |........532,056 |............... .ot 9277 | oo | (B9401) o (69,401) L.........| 04/11/2018
91324P102 ....... [ UNITEDHEALTH GROUP, INC. .........ooovieiiiiie | | | e 7,875.000 |...... 1,961,820 |.....249.120|...... 1,961,820 |........ 425918 | ............... .o 27169 i | 225698 | 225,698 L.........| 09/11/2012
91325V108 ....... [UNITIGROUPINC ..........ooiiiiiiiiiiiiiiien | | | e 3,610.000|.........56,208...... 15570 (......... 56,208 |......... 65032 | ........ccoooon oo 1818 (8824) | (8,824) L.........| 10/09/2018
902973304 US BANCORP DEL ... e e 38,416.000 |...... 1,755,611 ...... 45,700 | ...... 1,755,611 |...... 1,953,138 | ............... ..o 24989 | oo [ (197827) o (197,527) L.........] 11/29/2018
918204108 VFCORPORATION ..o e | | 3,435.000 |........245053 |...... 71.340|........ 245053 |........ 270129 [ ..........cooo oo BTET | e (25076) [ [ (25,076) L.........] 11/29/2018
91913Y100 VALERO ENERGY CORPNEW ........ooovviiiiiiia e | | e 2,800.000 | .. .209,916(...... 74970 |........ 209916 | ........ 280,875 | ........cooevee oo 7932 i e (TO9B9) [ (70,959) L.........| 04/11/2018
92276F100 ....... [VENTASINC .......ooooiiiiiiiiiiiiiie e | | e 1,255.000 | .. .. 73530 ...... 58590 |......... 73530 | ........ . T7945 ... | e [ @A) (4,415) L.........| 11/29/2018
92343V104 ....... [ VERIZON COMMUNICATIONS ...........ccoooiiiiiiiii] oo | ....160,136.000 | ...... 9,002,846 | ...... 56.220 | ...... 9,002,846 |...... 8,146,027 | ............... |........ 183274 | ..............0 |........685366|.............. |l 685,366 L.........| 112712018
92553P201 ....... [VIACOMCLB ........cooviii e | | e 3,760.000 | .. . ) 2231 A3 (2059 (20,591) L.........] 11/29/2018
925652109 VICIPPTYSINC ... % PUTUUR PUDUINN PO 9,610.000 |........180476...... 18.780|........ 180,476 | ........ 174638 ............... | n 5286 | [ B83B L 5,838 L... .| 04/11/2018
931427108 ....... WALGREENS BOOTS ALLIANCEINC ..............oooooo oo | |, 4,995.000 |........341,308...... 68.330(........ 341,308 344375| ... | 41038 (B086) [ (3,066) L 10/09/2018
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931142103 ....... WALMARTINC ... e e e 9,395.000 [........875144 |...... 93.150|........ 875144 | ........ 860,041 |............... [.......... 4966 (... e 15403 | ..o 15,103 11/29/2018
942622200 ....... WATSCO INC COMMON STOCKUSD 0.5 ... e | | e 4,820.000 | .. 3545 (116,564) | ......ooovven |oeinn (116,564) | ... ...| 11/29/2018
949746101 ....... WELLS FARGO & COMPANY .................. e ....151,903.000 | .. 178,671 . (1,267,302) | ... . (1,267,302) | ... ...| 1212012018
95040Q104 ....... WELLTOWERINC .............. e e 1,975.000 | .. CLAB5 | 488 ... 4881 .... ...| 1172912018
958102105 ....... WESTERNDIGITALCORP ... v e e 5735.000........212,023|...... 36.970|........ 212,023 |........ 268340 [ ............... |.oiiiiiinnn, (56,317) [ .o | (56,317) ...| 1172912018
959802109 ....... WESTERN UNION CO/THE COMMON STOCK ... O URUDURN DODUTN PO 37,155.000 | .. 7,059 (63,342) [ ....cooveiis | (63,342) ...| 11/29/2018
96145D105 ....... WESTROCKCO ... e 2,915.000 | .. 1,326 (22,503) [ .o e (22,503) ...| 10/09/2018
962166104 ....... WEYERHAEUSER CO ... Y EUURU DU T 2,980.000 |.........65143|...... 21.860|.........65143 | ......... 79293 ............... | (14,150 [ ..o | (14,151) ...| 1172912018
963320106 ....... WHIRLPOOL CORP ........ e e e 330.000 | .. .. 449 (1155) [ oo e (1,155) ...| 10/09/2018
969457100 ....... WILLIAMS COS INCDEL ... e L ....114,626.000 | .. 66,856 | .. 580,208) [ ......coovovii [ (580,208) | ... ...| 12/13/2018
969904101 ....... WILLIAMS SONOMA INC ... v e 40000 |..........2,018]...... 50450 |.......... 2018 .......... 2007 | ....oovviiiiis | Y O 12 [ 12].. .| 04/11/2018
984121608 ....... XEROXCORP ... | e | 9,110.000 |........ 180,014 |...... 19.760........ 180,014 |........ 240,901 | ............... [......ooee. 4,325 (60,887) [ .....cvvves |t (60,887) 11/29/2018
98954M200 ........ ZILLOW GROUP INC COMMON STOCKUSD ............oo|voeees |oevee | e 30000 | oo 947 L0 31880 | o AT 01208 | e e [ (259) | oo (259) 11/05/2018
05534B760 ....... [BCEINCCOMNEW CADO ........ovoviviiiniiieieen | e C 1,824 (26,619) ..o | (26,619) | ... ...| 112712018
G0177J108 ....... [ALLERGANPLC ........oooiiiiiiiiee e D 1,094 . (31,624) [ ..o | (31,624) | ... ...| 10/09/2018
G0692U109 .......| AXIS CAPITAL HOLDINGS LTD COMMONSS ... U PO D.|......1,175.000 | ......... 60,677 |...... 51.640|......... 60677 |......... 83846 |............... |..coiiiiin. (BB ..o e (3,169) | ... ...| 1172912018
143658300 ....... | CARNIVALCORPPAIREDCTF .........ooovviiii [ D 4,570 (30470) [ ..o | (30,470) | ... ...| 08/16/2018
21037X100 ....... | CONSTELLATION SOFTWARE INC/CANADA .............. |...... B .. 186 (25449) ... | (25,449) | ... ...| 09/12/2018
P31076105 ....... | COPA HOLDINGS SA . U PR D.|...... . 2513) .o (2,513)]... ...| 11/29/2018
(29183103 EATONCORPPLC ........ooiiii [ D.|...... 5,735.000 | .. 7372, (48899) ......cooevvis |t (48,899) | ... ...| 10/09/2018
m H2906T109 ....... GARMINLTD ............ Y I D.|...... 3,825.000 | .. 6,082 . L 15855 15,555 | ... ...| 05/16/2018
= G47791101 ....... INGERSOLL-RANDPLC ..o P PO C.|looie. 675.000 .. 358]. e (T802) [ (7,602) ...| 11/29/2018
N G4863A108 ....... INTERNATIONAL GAME TECHNOLOGY ..... I P D.|...... 9,980.000 | .. 1,996 e (23896) [ (23,596) ...| 10/09/2018
> G491BT108 ...... INVESCOLTD ... [ D.|..... 22,445.000 | .. 14514 (121,973) | ..o o (121,973) ...| 10/09/2018
(51502105 ....... JOHNSON CONTROLS INTERNATIONAL .........coooovi|onnne. D.|..... 56,400.000 A8 B73511) | oo [ (373,511) ...| 1172912018
G5494J103 .......[LINDEPLC ... Y D.|........ 390.000.........60,856|..... 156.040(......... 60,856 |......... 60,617 |............... |.oeiiiiiin. 322]. e 239 239]. ...| 1172912018
N53745100 ....... | LYONDELLBASELL INDUSTRIESNV ..........coooooiinifoenns C.|oinn 2,910.000 | .. 5820 . (84,322) [ ..o e (84,322) ...| 08/16/2018
G5876H105 .......| MARVELL TECHNOLOGY GROUP LTD COMMO ... o . C 1,155.000 |......... 18,699 ...... 16190 |......... 18,699 |......... 18,565 | . .......ocoves | oo [ [ 135 i 135 ...| 11/29/2018
G5960L103 MEDTRONICPLC ..o I Do 43,590.000 | .. 53,997 331333 ). 331,333 ...| 1172912018
GB359F103 ....... NABORS INDUSTRIES LTD ... . [ PO D 55,245.000 | .. 1,992]. (163,267) | ..o [ (163,267) | .. ...| 1172912018
G6518L108 ....... NIELSENHLDGSPLC ...t [ D.|...... 9,770.000 | .. 7,924 (37,095) [ ..o e (37,095) | . ...| 10/09/2018
G6700G107 ...... NVENT ELECTRIC PLC COMMON STOCK ............ovvfennns D.|...... 1,110.000 | .. 194 | 4970) [ .o e 4,970) | .. ...| 10/09/2018
N6596X109 ....... NXP SEMICONDUCTORS NV ... [ D.|........ 270000 |.........19,786|...... 73280 |......... 19786 |......... 22612 .........ccooot | (2826) ..o e (2,826) | .. ...| 1172912018
G7S00T104 ...... PENTARPLC ... [ C.|..... 10,064.000 | .. 3522 . (T1740) | ..o (71,740) | .. ...| 05/01/2018
V77807103 ....... ROYAL CARIBBEAN CRUISES LTD NORWAY ... v e D.|...... 1,795.000 | .. .. 651 (25242) | ..o | (25,242) | .. ...| 11/29/2018
004942819 ....... SAMSUNG ELECTRONICS COLTD GDRUSD ............. |...... D.|...... 1,635.000 | .. (99418) [ ..o | (99,418) | .. ...| 12/28/2018
G84720104 ....... STERISPLC ... [ D.|........ 950.000 . , .M L 124431 12,443 ...| 04/11/2018
000989525 ....... ASTRAZENECA PLC COMMON STOCKGBPO ............ |...... B.|..... 43,142.000 | ...... 3,233,092 ...... T4 | ... 3,233,002]...... 2,988, 806 s 38212 485379 L 465,379 ...| 09/13/2018
S02634947 ....... BAE SYSTEMS PLC COMMON STOCKGBP 2 ... U PO B.|..... 65,369.000 |........383,029|....... 5859 |........ 383,029(........ 455,676 [P PO L (62,745) | (62,745) ...| 11/07/2018
005069216 ....... BAYER AG COMMON STOCKEURO ............. P O B.|..... 17,397.000 | ...... 1,206,906 | ...... 69.374|...... 1,206,906 | ...... 1,758,996 v .. 16,026 (495203) | ..o [ (495,203) ...| 11/06/2018
000798058 ....... BP PLC COMMON STOCK GBP 0.25 ... Y I B.|....478527.000(......3,028323....... 6.328|...... 3028323 ]...... 3,629,670 122377 oo (381,291) | .o [ (381,291) ...| 09/13/2018
000182709 ....... CRHPLC COMMON STOCKEUR0.32 ......... I B.|..... 28,125.000|........667,246 | ...... 23724 ........ 667,246 ........ 869,959 5146 | . e (185,703 [ (155,703) ...| 05/01/2018
000237404 ....... DIAGEO PLC COMMON STOCK GBP 28.935 ...............[...... B.|..... 42,511.000|...... 1,516,146 | ...... 35.665(...... 1,516,146 | ...... 1,477,065 24,951 e 148788 148,788 .| 05/01/2018
005986625 ....... KONINKLIJKE PHILIPS NV COMMON STOC ............... [ .oeee. B.|..... 77,262.000 |...... 2,737,532 ...... 35432(...... 2,737532|...... 3194996 | ... | 45931 ). | (324437) | ..o | (324,437) 11/07/2018
007123870 ....... NESTLE SA COMMON STOCK CHF 0.1 ............ooooeif e B 16,890.000 | ...... 1,370,662 ...... 81152 ...... 1,370,662 | ...... 1401316 .o | e (44,333) [ ..o | (44,333) 11/07/2018
66987V109 NOVARTISAGADRUSD ................. e e 28,325.000 | ...... 2,430,568 | ...... 85.810(...... 2,430,568 |...... 2,463,500 e (32932) | (32,932) | .. ...| 112712018
005727979 ... SIEMENS AG COMMON STOCK EUR 0 . . B 6,200.000 |........691,631(..... 111553 | ........ 691,631........ 730,593 L (32653) | (32,653) | ... ...| 10/18/2018
11282X103 BROOKFIELD PPTY PARTNERSLP ...... JY PUUE PUDUDTE O 1,346.000 | ......... 21,671 ...... 16.100|......... 21671(......... 27,182 1459 ... BB (5511) ... ...| 10/09/2018
670100205 NOVO-NORDISKAS ..................... . . Co 28,112.000|...... 1,295120 | ...... 46.070]...... 1,295120(...... 1,313,050 .. 54241, . (17 930) [ .o e (17,930) | ... ...| 112712018
874039100 TAIWAN SEMICONDUCTORMFGLTD ..o oo |- C o |t 28,243.000 | ...... 1,042,449 ...... 36.910(...... 1,042,449 1 ...... 1,051,882 ... 6295].... (9433) | (9,433) (... ...| 12/13/2018
89151E109 ....... [TOTALSA ... e | C 12,639.000 |........659,503]...... 52.180(........ 659,503 |........ 788,561 20360 [ (129 058) [ ..o | (129,058) | ... .| 09/12/2018
904784709 UNILEVERNV ... e 19,984.000 |...... 1,075,139 ...... 53.800...... 1,075,139 ...... 1105629 (... | 2284\ (30490) ... | (30,490) 12/10/2018
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) ............................. o L 282421077 | XXX | ... 242,421,077 | ... 254,596,441 ......... 59,302 ...... 3,747,498 . (19,263,904) (19,263,904) XXX
Parent, Subsidiaries and Affiliates
01644@108 ...... ALL AMERICA INSURANCE COMPANY .......oooooiiiiii e | e 15,000.000 | .... 159,801,436 | .. 10,653.429 | .... 159,801,436 ..... 11,702,000 | ..o | [ 377,800 ..o [ 377,800 | ... U........ 11/14/1986
81415*109 ........ SECURITY CENTRALCORP. ............. 18,500.000 | ...... 2,059,107 | ..... 111303 ...... 2,059,107 |...... 1,850,000 | ........coooove o e (86,619 ... | (86,619) |.... U........ 07/24/2002
9199999 Subtotal - Parent, Subsidiaries and Affiliates .. ..161,860,543 ... XXX .. |....161,860543]..... 13,552,000 ... e L 3,091,181 ..o [ 3,091,181 ... XXX XXX
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SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign NAIC
Share Used Amount Nonadmitted Valuation Temporary Change in Exchange Market
CUSIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment B/A.CV. Change in Indicator Date
Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. (a) Acquired
Mutual Funds
922040100 ....... VANGUARD INSTITUTIONAL INDEXFUND ................ |.ooooe | ....220,229.004 | ..... 50,113,110 ..... 227550]..... 50,113,101 ..... 22,560,134 ... | 1218968 |............... ... (3503,843)|............... ... (3503843)|............... Lo 05/17/2016
9299999 Subtotal - Mutual FUNDS ......... ..o 50,113,110 ... XXX .. |..... 50,113,110 ..... 22,560,134 | ... [ 1218968 |............... ... (3503843)[............... ... (3503843)[............... XXX XXX
9799999 Total COMMON SOCKS ... ...\t ....454394730 ... XXX .. |....454,394,730....290,708,575|......... 59,302...... 4,966,466 |............... ... (19,676,566) | ............... ... (19,676,566) | ...... (797474)|. XXX . |.. XXX ..
9899999 Total Preferred and COMMON SOCKS ... ...\t ....454,394730 | ... XXX .. |....454,394,730|....290,708,575|......... 59,302...... 4,966,466 |............... ... (19,676,566) [ ............... ... (19,676,566) | ...... (797474)|. XXX . |.. XXX..
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues ............... 2, the total § value (included in Column 8) of all such issues $.....161,860,543.

R4 x|
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SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
3 4 5

Actual Cost

Par Value

9
Paid for
Accrued Interest
and Dividends

............. 251,649

250,000

............. 251,649

250,000

............. 467,649
............. 441,455
............. 465,600
............. 250,000

440,000
440,000
440,000
250,000

........... 1,624,704

........... 1

,570,000

1 2 6
Number

CusIP Date of Shares
Identification Description Foreign |  Acquired Name of Vendor of Stock
Bonds - U.S. Governments
31331JAW3 ... | FEDERAL FARM CREDIT BANK ... . 02/12/2018 . [Transfer ..o L XXX ...
0599999 Subtotal - Bonds - U.S. GOVEIMMENTS ......... .. i
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
041042ZP0 ....| ARKANSAS STREFHGREDU ... ..ot [ . 02/12/12018 . [ Transfer ... XXX ...
574193KZ0 ... |MD STSECOND SERB ... ..o L - 02112/2018 . | Transfer ... XXX ...
70914PUY6 ... [PAST2ND SER ..o [ . 02/12/12018 . [ Transfer ... XXX
97705LWK9 ...| WISCONSIN STSERD (BAB) ..o [ . 02112/2018 . | Transfer ... XXX ...
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and GUArANEEA) ... ... ... e
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
013595UD3 ... | ALBUQUERQUE NM MUNISD#12SCHBLD ..........cooooiiiii [ - 02112/2018 . | Transfer ... XXX ...
021087ST9 ....|ALPINE UT SD SCHBLDG ... ..o oot [ . 02/12/12018 . [ Transfer ... XXX
035339U32 ....|ANKENY IAREF SERB ... L - 02112/2018 . | Transfer ... XXX ...
05914FDZ0 ... | BALTIMORE CNTY MD CONS IMPT (BAB) .......oooiiiiiiiiie [ - 02112/2018 . | Transfer ... XXX ...
067167QX7 ... [BARBERS HILL TXISD SCHBLDG ..........ooviiiiiiiiiii e [ . 02/12/12018 . [ Transfer ... XXX ...
07539PBMO ...| BEAVERCREEK OH CSD SCHIMPT ... - 02112/2018 . | Transfer ... XXX ...
082672BQ8 ... [BENTON & KLICKITAT CNTYSWA CSD ... [ . 02/12/12018 . [ Transfer ... XXX ...
083599JU5 ....|BEREAOH CSD SCHIMPT ... L 2 02112/2018 . | Transfer ... XXX ...
088365FJ5 ....|BEXAR CNTY TXHOSP DISTREF ... .o - 02112/2018 . | Transfer ... XXX ...
095743CV0 ... | BLUE MOUNTAIN OR CMNTY CLGDIST ..ot . 02/12/12018 . [ Transfer ... XXX ...
101824DX5 ... |BOURBON CNTY KSUNIF SD#234 ... - 02112/2018 . | Transfer ... XXX ...
102853FP8 ....|BOWLING GREENOH CSD REF ..........coooiiiiii e . 02/12/12018 . [ Transfer ... XXX
180848XJ7 ....| CLARK CNTY NEV FORISSUESDTDPRIO ........oooiiiii | . 05/01/2018 . | Wachovia Securities ................cooocoiiiii XXX ...
181059THY ... | CLARKCNTY NV SDREFBLDGSERC ..o . 02/12/12018 . [ Transfer ... XXX ...
181342HG4 ... | CLARK CNTY WA SD #122 RIDGEFIELD ... . 02/12/12018 . [ Transfer ... XXX ...
1995074N1 ....| COLUMBUS OH CSD REF-VARPURP SERB ... - 02112/2018 . | Transfer ... XXX ...
199492MP1 ... |COLUMBUS OH SER B ..o . 02/12/12018 . [ Transfer ... XXX
199492HGT ... | COLUMBUS OH TXBL VARPURP LTD TAX ... | e - 02112/2018 . | Transfer ... XXX ...
199492JU4 ....| COLUMBUS OH VAR PURPOSE SERA .........oooiiiiiii . 02/12/12018 . [ Transfer ... L XXX ...
208418YE7 ... [CONROE TXISDREF . ... - 02112/2018 . | Transfer ... XXX ...
224288KR0 ... [CRANBERRY TWP PA ... e - 02112/2018 . | Transfer ... XXX ...
230593AA3 ... | CUMBERLAND CNTY NCLTD OBLIGQSCB .......cooiiiiiiiiiiii | . 02/12/12018 . [ Transfer ... XXX ...
231871HB3 ... [ CUSTER SD SCHDIST #16-1 (BAB) ... - 02112/2018 . | Transfer ... XXX ...
246199FY4 ... | DELAWARE OH SD SCHFACS CONSTR ..ot | . 02/12/12018 . [ Transfer ... XXX
2487752B3 ....[DENTON CNTY TXREF ... ... 2 02112/2018 . | Transfer ... XXX ...
248866WN1 ...[DENTON TXCTFS OBLIG ..o - 02112/2018 . | Transfer ... XXX ...
259363SNO0 ... | DOUGLAS CNTY NE SD #66-WESTSIDE CS ..o | . 02/12/12018 . [ Transfer ... XXX
278173EVT ... [EATON OH CSD QSCB-TAXABLE ... .o - 02112/2018 . | Transfer ... XXX ...
283497F67 ....|ELPASO CNTY TXREF TXBLSERA .. ..o . 02/12/12018 . [ Transfer ... XXX ...
283734RA1 ... [ELPASO TX REF ... o - 02112/2018 . | Transfer ... XXX ...
311315TU9 ... [ FARMINGTONMNISD #192 TXBLREF ... [ . 02/12/12018 . [ Transfer ... [ XXX ...
31266WAL7 ...| FAYETTEVILLE AR LIBRARY IMPT ... [ . 02/12/12018 . [ Transfer ... L XXX ...
338158PG7 ... | FITCHBURGWICORPPURPSERB ... [ - 02112/2018 . | Transfer ... XXX ...
338423PK6 ... [FLAGSTAFF AZSERA ... oo L . 02/12/12018 . [ Transfer ... L XXX ...
34526PAS7 ... |FORD CNTY KSUSD #443 SERA ... ... [ - 02112/2018 . | Transfer ... XXX ...
345766NB1 ... [FORESTHILLS OHLSD ... L . 02/12/12018 . [ Transfer ... L XXX
3494256A1 ....| FORT WORTH TXREF & IMPT-GENPURP ... [ 2 02112/2018 . | Transfer ... XXX ...
354730WB5 ...| FRANKLIN TN PUB IMPT (BAB) ... [ - 02112/2018 . | Transfer ... XXX ...
372640GL0 ... | GEORGETOWN CNTY SCSDQSCB ..o [ . 02/12/12018 . [ Transfer ... XXX
374816EJ1 ....|GIBSON CNTY TNSPLSDREF ... L - 02112/2018 . | Transfer ... XXX ...
382604M29 ... | GOOSE CREEK TXCONS ISD REF ... oo . 02/12/12018 . [ Transfer ... XXX
386138UROD ... | GRAND PRAIRIE TXCTFSOBLIG ... [ . 02112/2018 . | Transfer ... XXX ...

............. 252,880

250,000
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401784WXT7 ... GUILFORD CNTY NC (BAB) ... oo [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 250,000 ............. 250,000 .......ccov. 347
414834LP4 ....|HARRISBURG SD INDPT SD#41-2 ..ot | . 02/12/2018 . [ Transfer ... L XXX 346,883 |............. 340,000 ..o 765
4354758H2 ... |HOLLIDAYSBURG PAASD REF .........ooiiiiiiii i . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 457,738 ............. 440,000 (................ 7,187
442403KB6 ... |HOUSTON TXISD REF ... ... | . 02/12/2018 . [ Transfer ... L XXX [ 263,409 |............. 250,000 |........cooenn 4,917
442331884 ... [HOUSTON TXSER B (BAB) ... ..ot [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 253528 |............. 250,000 (.............. 5,994
44442ABEOQ ... |HUGHES CNTY SDREFLTD TAXGO CTFS ... e . 02/12/2018 . [ Transfer ... [ XXX [, 350,000 (............. 350,000 ... 1,898
447711JK9 ... |HURON SD SCHDIST #2-2 ... . 02/12/2018 . [ Transfer ... L XXX [ 389,940 |............. 375,000 ... 2,227
46723MANO ... JACKSON MICOLLEGE REF ..o [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 289,604 |............. 275,000 (... 3,086
479545CJ2 ....| JOHNSTOWN-MONROE OH LSD SCHFACS ... . 02/12/2018 . [ Transfer ... [ XXX [ 151,262 ............. 145,000 ................ 1,144
481305DR8 ... [JUDSON TXISD REF ... ..o [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 302,683 |............. 285,000 ... 348
494656L41 ....| KING & SNOHOMISH CNTYS WA SD#417 ... | . 02/12/2018 . [ Transfer ... XXX [, 264,761 |............. 250,000 ... 1,972
498098SJ2 ....| KITSAP CNTY WA SD #401 CENTRAL ... e . 02/12/2018 . [ Transfer ... L XXX [ 272,552 |............. 250,000 ... 4,889
501552JR5 ....| KYLE TXREF ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 451,050 (............. 430,000 (................ 8,457
510281FK9 ....| LAKE OH LSD STARKCNTY SCHFACS ... [ . 02/12/2018 . [ Transfer ... XXX 265,658 |............. 250,000 |........cooenn 2,219
517138VK6 ... | LARIMER CNTY COPOUDRE SD (BAB) .........oivviiiiiiieiiiiieeeie . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX |, 250,000 (............. 250,000 (................ 2,218
52850CLJ2 ....[LEWISTONMEREF SERB ..o [ . 02/12/2018 . [ Transfer ... L XXX 450,165(............. 440,000(................ 4,803
52908EZH9 ... | LEXINGTON-FAYETTE URBANCNTY KY GO ........ooviiiiiie . 0211212018 . | Transfer ........coooviiiii e [ XXX 352,233 ... 330,000 (.......cc.oonnn 4,803
535358KD6 ... |LINDENMICSD REF .........cooiiiiii e . 02112/2018 . | Transfer ........cocooviiiii e [ XXX 458,671 (............. 440,000 (................ 4,938
539107QA3 ... [LIVINGSTON TXISD REF ..o [ . 02/12/2018 . [ Transfer ... L XXX 470,310 ............. 440,000(................ 8,653
542264FJ0 ....| LONE STARTXCLG SYSSERA .. ..o . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 266,750 ............. 250,000 (............... 4917
T 574193EGY ... [ MARYLAND ST & LOC FACS LOAN ... oo [ . 02/12/2018 . [ Transfer ... [ XXX [ 247,048 |............. 250,000 ... 3,063
w 581535DG3 ... | MCKENZIE CNTY ND PUB SD#1 SCHBLD .........oooiiiiiiiie . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 248,886 |............. 250,000 ... 229
- 581664DX4 ... [McKINNEY TXISD REF ... .. .o [ . 02/12/2018 . [ Transfer ... XXX [ 262,020 ............. 250,000 ... 4,609
59027BAX8 ... | MERRILLVILLE INREDEV AUTHLEASE ... [ . 02/12/2018 . [ Transfer ... [ XXX [ 264,343 |............. 250,000 ... 4,917
592112SN7 ... | MET GOVT NASHVILLE & DAVIDSON CNTY ......ooiiiiiiiiieie . 02112/2018 . | Transfer ........coooviiiiie e [ XXX o, 269,226 |............. 250,000 (................ 1,139
592112SP2 ... | MET GOVT NASHVILLE & DAVIDSON CNTY ..o [ . 02/12/2018 . [ Transfer ... L XXX 268,168 |............. 250,000 ... 1,139
593881LD5 ....| MIAMISBURG OH CSD REF ..o . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX |, 265891 |............. 250,000 (................ 1,972
6095586E6 ....| MONMOUTH CNTY NJ (BAB) ..ot . 02/12/2018 . [ Transfer ... [ XXX 250,243 |............. 250,000 ... 3,332
6136643N9 ....| MONTGOMERY CNTY TN GEN OBLIG UNLT ........coooiiii e . 02/12/2018 . [ Transfer ... XXX 257,541 ............. 255,000 ... 3,712
6141217Q4 ... [MONTGOMERY TXISD REF SCHBLDG ..........c..ooiiiiiiiiie [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 260,325 (............. 250,000 (................ 4917
616142FX8 ....| MOORHEAD MN REF & IMPT SERB ..o | . 02/12/2018 . [ Transfer ... [ XXX 203,048 |............. 205,000 ..o 188
60534TYBS5 ... [ MS ST DEV BANK SPL OBLG GULFPORT ........cooviiiiiiiiieee [ . 02112/2018 . | Transfer ........cooooviiiii e [ XXX |, 261,734 |............. 250,000 (................ 3,639
64966KLZ4 ... |NEWYORK CITYNYSER O ..ot e . 02/12/2018 . [ Transfer ... XXX o 5000(................ 5000(.......ccoevnnn 49
655867HZ5 ... [NORFOLK VA CAP IMPRBD SERB (BAB) ..........oiviiiiiiiiici [ . 02112/2018 . | Transfer ........coooviiiiii e [ XXX 250,000 (............. 250,000 (................ 5,199
659868QL0 ... [NORTHHILLS PASD (BAB) ....ooviiiiii e [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX |, 251,433 |............. 250,000 (............... 4,456
660631WN8 ...| NORTH LITTLEROCK AR SD #1 .. ..o e . 02/12/2018 . [ Transfer ... XXX 250,648 |............. 250,000 ..o 229
676006QP7 ... [ODESSATXREF .. ... [ . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX |, 389,665 (............. 370,000 (... 6,619
678519RB7 ... | OKLAHOMA CITY OK TXBL ....vviiieie e e . 02/12/2018 . [ Transfer ... L XXX [ 240,000 (............. 240,000 ... 3,757
686033DN8 ... [OREGON OH CSD REF SCH IMPT ..o [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 248284 |............. 250,000 (................ 1,479
689861MK5 ... | OUACHITA PARISHLAE OUACHITASD .....ooviiiiiiee e . 02/12/2018 . [ Transfer ... [ XXX [ 150,000 (............. 150,000 | .............e. 2,325
689861ML3 ... | OUACHITA PARISHLAE OUACHITASD ..o e . 02/12/2018 . [ Transfer ... L XXX [ 150,000 (............. 150,000 | ............ee 2,426
704083CH5 ... | PAWNEE CNTY KS UNIF SD#495 SERA ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 333,882 |............. 320,000 (... 4,658
707483NX7 ... [PENNHILLS PATXBLSERB ... ..o . 02/12/2018 . [ Transfer ... L XXX [ 250,000 (............. 250,000 ... 2,036
708292GL5 ... | PENNINGTON CNTY SD COPS SERA ..o e . 02112/2018 . | Transfer ........cocooviiiii e [ XXX |, 293913 ... 280,000 (................ 2,209
715093HBY ... | PERRYSBURG OH EXEMPTED VLG SD ........ooviviiiiiii e [ . 02/12/2018 . [ Transfer ... XXX 269,555 ............. 250,000 ... 1,972
716090VLG ....| PETER TWP PA SD WASHINGTON CNTY ..o [ . 02/12/2018 . [ Transfer ... [ XXX [ 477,804 ............. 440,000(................ 7,871
718814P42 ... | PHOENIXAZ REF ... ..o . 02112/2018 . | Transfer ........coooviiiii e [ XXX |, 265408 |............. 250,000 (............... 1,139
725277IMO ... [ PITTSBURGH PASD REF ... oo [ . 02/12/2018 . [ Transfer ... [ XXX [ 265,671|............. 250,000 ... 4,472
741701H82 ....| PRINCE GEORGES CNTYMD QSCB ........cooviiiiiiiiiiee . 02112/2018 . | Transfer ........coooviiiii e [ XXX |, 251,041 ............. 250,000 (............... 5,311
743600YZ5 ....| PROSPER TXISD SCHBLDG ..... ..ot [ . 02/12/2018 . [ Transfer ... [ XXX [ 266,055|............. 250,000 ... 4,917
T44159NP5 ... |PROVO CITY UT SD ..o . 02112/2018 . | Transfer ........coooviiiiii e [ XXX |, 260,630 (............. 250,000 (................ 1,385
748233NH2 ... | QUEEN ANNES CNTY MD PUB FACS (BAB) .........oiviiiiiiiieiiie e . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 387,349 ............. 385,000 (............... 7,005
774829HU2 ... [ROCKY RIVER OH CSD UTGO .....ooiviie e [ . 02/12/2018 . [ Transfer ... [ XXX [ 205,704 |............. 195,000 | ................ 1,638
774829HVO0 ... |ROCKY RIVER OHIO CITY SCHDIST ... e . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 522171 ... 495,000 (................ 3,905
794301EB3 ... [SALEMNH SD ... L . 02/12/2018 . [Transfer ..o L XXX o[ 336,695|............. 315,000]................ 2,485
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7962376X8 ....| SAN ANTONIO TX GEN IMPT ....ooiiiiee e 0211212018 . | Transfer ..........cooooiiiviii XXX 273,081|............. 250,000 (... 306
806075YF8 ....| SCARBOROUGHMEREF ... [ - 02112/2018 . | Transfer ... XXX [ 210,423 |............. 200,000 .......ocenn 2,244
809554VM7 ... |SCOTTCNTY MN REF SERB ........ooiiiiiiii e 0211212018 . | Transfer ..........cooooiiiviii XXX 228,633|............. 215,000|...........ooo 1,696
815662JE2 ....| SEDGWICK CNTY KSUNIF SD#262 REF ... - 02112/2018 . | Transfer ... XXX [ 262,269 |............. 250,000]........coene 4,472
815666DJ8 ....| SEDGWICK CNTY KS UNIF SD#264 ..........ooooiiiiiiiiiiie [ 0211212018 . | Transfer ..........cocooiviiiii XXX 353,149 |............. 325,000(..........ooin 9,064
818274WW8 .. | SEVIERVILLE TNREF ... ... 2 02112/2018 . | Transfer ... XXX [ 339,106 |............. 325,000 ... 2,564
829596LP8 ....| SIOUX FALLS SC SD#49-5(BAB) ..o [ - 02112/2018 . | Transfer ... XXX [ 290,000 ............. 290,000 ......oennn 1,784
830235GU5 ... | SKAGIT CNTY WAPUBHOSP DIST#2 ..o 0211212018 . | Transfer ...........ccooiviiiiiii XXX 340,510|............. 345000(................ 2,126
833068MRY7 ...| SNOHOMISH & ISLAND CNTYSWASD 401 ... [ - 02112/2018 . | Transfer ... XXX [ 268,482 ............. 250,000|........ceene 7,000
849067T60 ....| SPOKANE WA REF ... ..ot 0211212018 . | Transfer ..........ccoooiviviiii XXX 261,521|............. 250,000 ... 1,726
78764YDH7 ...| ST CHARLES CNTY MOPUBWTRSPLY #2 ... - 02112/2018 . | Transfer ... XXX [ 253,661 |............. 250,000|........coene 1,972
791298UV2 ... | ST LOUIS CNTY MO COURTHOUSE PROJS ... [ - 02112/2018 . | Transfer ... XXX [ 251,399 ............. 250,000 ...t 229
792775QT8 ... | STMICHAEL MN ISD #885 SCHBLDG A ... ... [ . 02/12/12018 . [ Transfer ... XXX [, 469,837 (............. 440,000(.................. 538
860758RMS5 ... | STILLWATERMNISD #834 SERA ... - 02112/2018 . | Transfer ... XXX [ 463,455(............. 440,000 (.................. 538
864813A26 ... | SUFFOLKVAREF ... ..ot 0211212018 . | Transfer ..........cooooiiiviii XXX 489,566 |............. 465,000|................ 3,668
866407H93 ....| SUMNER CNTY TN SCH & PUB IMPT ..o [ - 02112/2018 . | Transfer ... XXX [ 253591 |............. 250,000]........coene 1,479
866854RC8 ... [ SUNPRAIRIEWIASD ... oot L . 02/12/12018 . [ Transfer ... XXX [, 263,653 |............. 250,000 ... 4,472
840658LLO ... | SW CSD OH FRANKLIN & PICKWAY CNTYS ... [ 0211212018 . | Transfer ..........cooooiiiviii XXX 200,000............. 200,000 ... 2,209
874091CJ8 ....| TALAWANDA OH CSD (BAB) .. ..o L - 02112/2018 . | Transfer ... XXX [ 250,878 ............. 250,000]........coene 2,773
889278VS3 ... | TOLEDO OH REF-CAPITAL IMPT ... 0211212018 . | Transfer ..........cocooiviiiii XXX 280,581 |............. 265,000(................ 2,091
T 896858AX5 ... | TRIVIEW COMETDISSTREF ... - 02112/2018 . | Transfer ... XXX [ 250,000 ............. 250,000|........ceene 2,806
@ 901561GH7 ... | TWIN FALLS CNTY ID SCHDIST#411-A ... 0211212018 . | Transfer ..........cccooiiiviii XXX 263,732 250,000 ... 4,083
[ 882722FH9 ... | TX ST COLLEGE STUDENTLLN ... [ - 02112/2018 . | Transfer ... XXX [ 253,300 ............. 250,000 ...t 382
917151BX9 ... JURBANAOH CSD ... - 02112/2018 . | Transfer ... XXX [ 258,805|............. 240,000|.............. 1,893
92209PBH2 ... | VANTAGE CAREER CTR OH JT VOCATION ... 0211212018 . | Transfer ..........cccooiiiviii XXX 277,313 265,000|................ 2,091
935494EB6 ... | WARREN OH LSD WASHINGTON CNTY ... [ - 02112/2018 . | Transfer ... XXX [ 448790 (............. 420,000 (................ 7,280
942170JV4 ... | WATERTOWN SD SCHDIST#14-4 CTFS ... 0211212018 . | Transfer ..........ccoooiiiiiii XXX 261,617 |............. 255,000(............... 1,615
943080MMO ...| WAUKESHAWISERB ... ..o [ 2 02112/2018 . | Transfer ... XXX [ 325587 |............. 305,000]........ccene 4,439
952718XF6 ....|WESTFARGOND ... ..o [ - 02112/2018 . | Transfer ... XXX [ 319,523 |............. 300,000]........cvne 3,367
969887X29 ... WILLIAMSON CNTY TX CTFS OBLIG ........oovviiiieiiii e 0211212018 . | Transfer ...........ccooiviiiiiii XXX 288,493 |............. 270,000 (... 5,310
986370LR3 ....| YORKCNTYPAREFSERB ......................... . 02112/2018 . | Transfer ... XXX 250,000|............. 250,000]................ 1,479
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and GUAraNteea) ......... ... | 39,442,394 |......... 37,790,000 ............. 434,985
Bonds - U.S. Special Revenue, Special Assessment
010079AM3 ...| AKRON OH PKG FACS INCOME TAXREV ..o - 02112/2018 . | Transfer ... XXX [ 268,322 |............. 250,000|........ceene 1,972
015086MC2 ... | ALEXANDRIALAUTILREV SERA ... oo . 02/12/12018 . [ Transfer ... L XXX o [, 254318 |............. 250,000 ... 2,806
015086LY5 ....| ALEXANDRIALAUTILREVTXBLSERB ... - 02112/2018 . | Transfer ... XXX [ 425000(............. 425000 (................ 4,861
037777QQ5 ... | APPALACHIAN STUNIVNC REV ... 0211212018 . | Transfer ..........ccoooiiiiiii XXX 248,692|............. 250,000 ... 3,639
045142CD6 ... | ASHWAUBENON WI CMNTY DEV AUTHLSE ... [ 2 02112/2018 . | Transfer ... XXX [ 250,000 ............. 250,000|........ceene 1,381
047093AL3 ....| ATHENS GAHSG AUTHREV-UNIVGA . ... [ - 02112/2018 . | Transfer ... XXX [ 39177 | 345,000 2,731
051735DX3 ... [AURORA IN SBCREF & IMPTASTMTG ... [ . 02/12/12018 . [ Transfer ... XXX [, 344682|............. 335,000 ... 942
040654VL6 ....|AZSTTRANSBRD HWY REVSUBSERA ... - 02112/2018 . | Transfer ... XXX [ 261,340 ............. 250,000|........ceene 1,139
071239CS4 ... [BATON ROUGE LATXBLREF ..ot 0211212018 . | Transfer ..........ccoooiiiiiii XXX 250,000............. 250,000 (... 467
082766KK1 ... |BENTON AR PUB UTILREV REF & IMPT ... [ - 02112/2018 . | Transfer ... XXX [ 253,182 ............. 245,000 ... 4,383
083422AMT7 ... | BENTONVILLE AR SALES & USE TAX ...t [ . 02/12/12018 . [ Transfer ... [ XXX [, 470,000(............. 470,000(................ 6,593
088518KQ7 ... [ BEXAR CNTY TXREV REF-VENUE PROJ ..o [ . 02/12/12018 . [ Transfer ... XXX o [, 393,850 ............. 370,000 ... 7,277
09160LCAG ... | BISMARCK ND LODGING & RESTAURANT ... - 02112/2018 . | Transfer ... XXX [ 347,967 |............. 350,000 ]........ccnne 2,071
100216FF2 ....|BOSSIER CITY LAUTILREVREF ... [ 0211212018 . | Transfer ..........ccoooiiiiiii XXX 265,394 |............. 250,000 (... 3,639
117636BU3 ... | BRYANT AR SALES & USE TAXIMPTSER ... - 02112/2018 . | Transfer ... XXX [ 517,334 ............. 485,000 (................ 3,587
123550GL3 ... |BUTLER CNTY OH HOSP FACS REF-UC ... [ 0211212018 . | Transfer ...........ocoooiiiiiii XXX [, 259,303|............. 250,000 (... 2,417
134041EA6 ... | CAMPBELL & KENTON CNTYSKY (BAB) ..o [ . 02/12/12018 . [ Transfer ... XXX [, 415921(............. 415,000 (................. 729
143321KB2 ... | CARMEL INWTRWKS REV ... ... - 02112/2018 . | Transfer ... XXX 1,031,243 |........... 1,000,000 (.............. 11,222
181503FH1 ... | CLARK-PLEASANT INCMNTY SBCREF ..........cooiiiii [ . 02/12/12018 . [ Transfer ... XXX [, 247279 ............. 250,000 ..o 609
181685HD3 ... | CLARKE CNTY GAHOSP AUTH-ATHENS ... - 02112/2018 . | Transfer ... XXX [ 257,420 ............. 250,000|........ceene 1,139
194284AJ4 ....| CLGPARK GABUS & INDLDEVAUTH ... . 02/12/2018 . [Transfer ..o L XXX o [, 365,855|............. 350,000 .................. 455
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187145GX9 ... | CLIFTON TXHGREDU FINCORP REV ..........cooiiiiiiii e . 02112/2018 . | Transfer ........coooviiiii e [ XXX 274161 ............. 250,000 (............... 4,500
196707QE6 ... | CO STBRD GOVERNORS UNIVENTERTXB ..o [ . 02/12/2018 . [ Transfer ... L XXX 250,000 (............. 250,000 ... 5,871
196707RJ4 ....| CO ST BRD GOVERNORS UNIVENTERPRIS ... | . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 150,000 |............. 150,000 | ................ 1,803
199098CL6 ....| COLUMBUS-FRANKLIN CNTY OH FINAUTH ... [ . 02/12/2018 . [ Transfer ... L XXX [ 440,000(............. 440,000(................ 7,563
212582CV0 ... [CONWAY ARELECREV ..o L . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 468,312(............. 440,000 (................ 3,471
212610ECY ... | CONWAY ARWSTWTRREVREF ..o | . 02/12/2018 . [ Transfer ... [ XXX [, 261,652|............. 250,000 ... 3,639
207758KE2 ... | CT ST SPLTAXOBLIGREV (BAB) ..o e . 02/12/2018 . [ Transfer ... L XXX [ 250,000 (............. 250,000 |........cooenn 2,542
230228AMO ... | CULPAPER CNTY VAECONDEV AUTHLSE ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 265,687 |............. 250,000 (................ 1,972
236572EBS ... | DANVILLE IN MULTI-SBC QUAL SCHCON .........cooiiiiiiii | . 02/12/2018 . [ Transfer ... [ XXX [ 200,000 (............. 200,000 |........coevinn 788
270456FL5 ....|E ALLEN INMULTI-SBC1STMTGSERB ........cooiiiiiiii [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 203,158 |............. 195,000 ..., 548
299040BQ7 ... | EVANGELINE PARISH LAROAD & DRAIN ... e . 02/12/2018 . [ Transfer ... XXX [, 259,668 |............. 250,000 ... 2,219
299348BH4 ... | EVANSVILLE INLOC PUB IMPTBD BK ..o | . 02/12/2018 . [ Transfer ... L XXX [ 320,986 |............. 310,000 |......c.oevnns 1,412
30382LCW6 ...| FAIRFAX CNTY VAECONDEV AUTHFAC ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 250,000 (............. 250,000 (................ 3,484
3136AY2HS ... | FANNIE MAE-ACES 2017-M14 A2 VARIAB ... [ . 07/25/2018 . [ CIlIgroup ... [ XXX 1,710,454 |........... 1,800,000 (................ 4,173
312665AM4 ... | FAYETTEVILLE AR HOTEL MOTEL & REST ..o . 02112/2018 . | Transfer ...........cooiiviiiiii i [ XXX 320,982 (............. 305,000 (............... 3,423
31335BQL3 ... [ FHLMC PC GOLD COMB 30 ... ..ttt [ . 04/20/2018 . | CREDIT SUISSE SECURITIES ............ccoooiii [ XXX 2,144625|........... 2,150,000 ... 4,599
3137GOEWS5 .. | FHLMC STACR 2015-DNAT ... . 12/06/2018 . |Morgan Stanley ................ccooiiiiiiii [ XXX o 1,208,324 |........... 1,100,000 |................ 2,402
33803TCP9 ... | FISHERS IN REDEV AUTH LEASE RENT ..o . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 372,483 |............. 370,000 (............... 1,388
33803TEKS ... | FISHERS INREDEV AUTH LEASE RENT ..o [ . 02/12/2018 . [ Transfer ... L XXX 258,448 |............. 260,000 |..........ce 780
340118AH1 ... | FLORENCE SC ACCOMODATIONS FEE REF ..o . 02112/2018 . | Transfer ..o [ XXX |, 291571 275,000 (... 3,086
T 3138ERYX2 ...| FNMAPASS-THRU LNG30YEAR ..o [ . 04/25/2018 . | CREDIT SUISSE SECURITIES ............ccoooii [ XXX 2,987,228|........... 2,999,884 |................ 7,291
w 3140J76B6 ....| FNMA PASS-THRU LNG30YEAR ..o . 04/19/2018 . | RBC Capital Markets ..................ccooooviii [ XXX 2425487 |........... 2,499,998 |................ 3,958
w 3140Q94H3 ... [ FNMAPASS-THRU LNG30YEAR .........ocoiiiiiiiee [ . 12/17/12018 . | Merrill Lynch-Columbus ... [ XXX 4,085268|........... 4,000,263 |................ 7,556
3136B1UGT ...| FNMA REMICS 2018-26 DH 3.5% 25/JUN ... [ . 05/10/2018 . |RBC Capital Markets ...................ocoo [ XXX 2,121,354 |........... 2,110,800 ... 2,873
348761DK0 ... | FORT SMITHAR SALES & USE TAXREF ... . 02112/2018 . | Transfer ........coooviiiiie e [ XXX 249212 ... 250,000 (................ 2,455
349242CR6 ... | FORT WAYNE IN CMNTY SBCISTMTG ......ooviiiiiiiieee [ . 02/12/2018 . [ Transfer ... L XXX 457,087 (............. 440,000(................ 1,320
349242DF1 ... | FORT WAYNE INCMNTY SBC1STMTG ..o . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 286,355 |............. 270,000 |......cooev 759
34926LBX0 ... | FORT WAYNE INMUNBLDG REV (BAB) ........oooiiiiiiiiii [ . 02/12/2018 . [ Transfer ... XXX [ 250,000 (............. 250,000 ... 2,217
3137G0AYS ... | FREDDIE MAC STRUCTURED AGENCY CRED ..........ocoiiiiiiiiii [ . 09/05/2018 . [Morgan Stanley ...............ccoooiiiiiiiii [ XXX 3,004172|........... 2,700,000 ... 4,673
3137GOGWS3 ..| FREDDIE MAC STRUCTURED AGENCY CRED ..........oooiiiiiiiiiiiiiee [ . 10/31/2018 . | Merrill Lynch-Columbus .................oooooo [ XXX 4135879 (........... 3,500,000 |................ 5,430
3137G0HJ1 ... | FREDDIE MAC STRUCTURED AGENCY CRED ..........ooooiiiiiiiiii [ . 09/18/2018 . [JPMorgan ...........ooooiiiiiiii e [ XXX 3,721,966 |........... 3,180,106 |.............. 14,554
3137G0JU4 ... | FREDDIE MAC STRUCTURED AGENCY CRED .........coooviiiiiiiiiiiiee [ . 12/10/2018 . | Merrill Lynch-Columbus ... [ XXX 3,377,344 ........... 3,000,000 |................ 9,287
373511GG3 ... | GASTHGR EDU FACS AUTHREVUSGRE ... . 02/12/2018 . [ Transfer ... XXX 2116877 | ... 205,000 ........cooiins 1,298
376852DQ9 ...| GLASGOW KY ISD FIN CORP TAXABLE ..............cooiiiiiiiii . 02112/2018 . | Transfer ........coooviiiiii e [ XXX 250,000 (............. 250,000 (................ 4,776
37855PJA1 ....| GLENDALE WI CMNTY DEV AUTHTXBLA ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 270,000 ............. 270,000 (.............. 3,502
387883TE1 ....| GRANT CNTY WAPUB UTILDIST#2 ... . 02/12/2018 . [ Transfer ... XXX 202,998 |............. 200,000 |........coevin 911
399677ALT7 ....| GROVEPORT OH SPL OBLG REF-INC TAX ..o | . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX 250,419 ............. 250,000 (................ 1,849
40785EVQG ... | HAMILTON STHESTRNINCONS SBC ........oooiiiiiii | . 02/12/2018 . [ Transfer ... L XXX [ 272421 ... 270,000 ... 1,013
41981CJBT7 ....[HAWAIISTHWY REV ..o [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 249,785 ............. 250,000 (................ 1,566
424898BM5 ... | HENDERSON CNTY NCLTDOBLG ... ...oovoiiiiiiieeee | . 02/12/2018 . [ Transfer ... [ XXX [ 300,684 |............. 285,000 |.............. 4,148
438701K86 ....| HONOLULU CITY & CNTY HIWSTWTR SYS ... ..o e . 02/12/2018 . [ Transfer ... L XXX [ 264,020 ............. 250,000 ... 1,139
4424354H3 ....|HOUSTON TX UTILSYSREVREFCOMB C .........oooiiiiiiiieiee [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 343,951 ............. 325,000 (... 3,142
44352TAAG ... |HUBER HEIGHTS OH CSD COP SCHFACS ..o | e . 02/12/2018 . [ Transfer ... L XXX [ 405,000 (............. 405,000 (................ 5,392
45129WJD3 ... [IDHSG & FINASSN ... [ . 02112/2018 . | Transfer ........cocooviiiii e [ XXX |, 251,565 ............. 250,000 .......ccov 938
451152V25 ....| ID STBOND BANK AUTHREV REF SERA ... . 02/12/2018 . [ Transfer ... XXX 347,684 |............. 325,000 ... 5,308
4546248D2 ....| IN ST BOND BANK REV TXBL-SEVERANCE .............ccoooii | . 02/12/2018 . [ Transfer ... [ XXX [ 250,000 (............. 250,000 ..o 494
4550576A2 ....[IN ST FINAUTHREV ED FAC-PURDUE ............ccooiiiiiiii [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 232,724 ... 230,000 ......covei 786
45528588 ....| INDIANAPOLIS INLOC PUB IMPTBD BK ........coooiiiiii | e . 02/12/2018 . [ Transfer ... [ XXX [ 256,216 |............. 250,000 ..o 382
45528UDJ7 ... | INDIANAPOLIS INLOC PUB IMPTBD BK ........oooviiiiiiee [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 353226 |............. 350,000 (................ 2,761
46263RHC2 ... | IPSINMULTI-SBC (BAB) .........iviiiiiiieiei e . 02/12/2018 . [ Transfer ... [ XXX [ 250,000 (............. 250,000 ..o 919
470572AMO ... | JAMESTOWN ND PARK DIST SALES TAX ..o [ . 02112/2018 . | Transfer ........coooviiiiii e [ XXX 321,339 ... 300,000 (.............. 1,367
486296NS1 ... [ KAKAUNAWIELEC SYSREVSERA .. ..o [ . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 492,556 (............. 475,000 (................ 3,008
48526CAM9 ...| KANSAS MUNI ENERGY AGY PWRPROJ ..o | . 02/12/2018 . [ Transfer ... [ XXX [ 257,093 |............. 250,000 ... 1,424
48542KQ69 ... [ KANSAS STDEV FINAUTHREVUNIVKS ... [ . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 247643 |............. 250,000 (............... 2,525
500296GQ5 ... | KOKOMO-CENTERINSBCISTMTGSERA ... [ . 02/12/2018 . [Transfer ..o L XXX o[ 305,049 |............. 285,000.................. 855
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485247AM2 ... |KS DEV FIN AUTH SALES TAXREV-TAX ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 249815 (............. 250,000 (................ 6,149
507686NG4 ... | LAKE CENTRAL INMULTI-DISTSBCREF ..o [ . 02/12/2018 . [ Transfer ... L XXX 445,000(............. 445,000(................ 1,519
507686QV8 ... | LAKE CENTRAL INMULTI-DISTSBCREF ..o . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 265,780 |............. 250,000 (..., 750
51427CAPG6 ... | LANCASTER OH WSTWTRREV REF ... [ . 02/12/2018 . [ Transfer ... L XXX [ 267,365|............. 260,000 |..............s 2,051
536045AY3 ... | LINN-MAR IA CMNTY SD INFRASTRUCTUR ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 378,188 |............. 380,000 (................ 1,839
537363GG2 ... | LITTLE ROCK AR CAPITAL IMPTREVRE ... [ . 02/12/2018 . [ Transfer ... [ XXX [, 285,982|............. 260,000 |..............s 2,513
537374CN8 ... [ LITTLE ROCK AR HOTEL & RESTAURANT ...t [ . 02/12/2018 . [ Transfer ... L XXX [ 263,716 |............. 250,000 |.........ocone 1,139
543573DE6 ... | LORAIN CNTY OH CMNTY CLGDIST GEN ........oooooiiiiii . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 278511 ... 260,000 (................ 2,051
545904KD5 ... [ LOUDOUN CNTY VA SNTN AUTH WTR&SWR ... [ . 02/12/2018 . [ Transfer ... [ XXX [ 247399 |............. 250,000 ........ccoen 854
546589YB2 ... | LOUISVILLE & JEFFERSON CNTY KY MET ........ooooiiiiiiii e . 02112/2018 . | Transfer ........coooviiiii e [ XXX 470153 ............. 440,000 (................ 4,253
574482AL9 ....| MARYSVILLE OH SPL OBLG REV-COLEMAN ...........oooiiiiiii [ . 02/12/2018 . [ Transfer ... XXX [, 309,681 |............. 295,000 |........coivnns 2,327
574847AL3 ....[MASON CITY IACMNTY SCHDIST ........oooiiiiii e [ . 02/12/2018 . [ Transfer ... L XXX [ 250,000 (............. 250,000 ... 1,196
57419RYN9 ...| MD ST CMNTY DEV ADMIN DEPTHSGDEV .........oooiiiiii . 02112/2018 . | Transfer ........coooviiiii e [ XXX 250,000 ............. 250,000 (................ 3,108
574204YC1 ... [MD ST DEPT TRANS CONS 2ND ISSUE .........oooiii [ . 02/12/2018 . [ Transfer ... XXX 248,295|............. 250,000 ... 1,602
574295DT5 ... |MD ST STADIUM AUTHLEASE REV TXBL ........oooiiiiiiii . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX 239,024 |............. 240,000 (... 798
57429KBN7 ... | MD ST TRANS AUTHLSE REVREF-METRO ..........cooiiiiiii [ . 02/12/2018 . [ Transfer ... L XXX 247,788 |............. 250,000 ........cooeen 854
586158QC4 ... |MEMPHIS TN ELEC SYSREV ..........ccoviiiiiiiii . 0211212018 . | Transfer ........coooviiiii e [ XXX |, 260,940 (............. 250,000 (................ 1,726
586200QM2 ...| MEMPHIS TN SANTN SWRSYSREVREF ... . 02112/2018 . | Transfer ........cocooviiiii e [ XXX |, 254,426 |............. 250,000 (............... 3,639
586123CE9 ... | MEMPHIS-SHELBY CNTY TN SPORTS AUTH ... [ . 02/12/2018 . [ Transfer ... L XXX 254274 |............ 250,000 |........cooenn 3,507
586123DG3 ...| MEMPHIS-SHELBY CNTY TN SPORTS AUTH ...........coooiii . 02112/2018 . | Transfer ........coooviiiii e [ XXX 47721 250,000 (................ 3,507
T 591840AQ6 ... [ MET CMNTY CLG AREANE COPS TAX .....coiiiiii e . 02/12/2018 . [ Transfer ... [ XXX [ 376,330 |............. 365,000 |..............s 4,897
w 59455TWVO ...| MIMUNC BD AUTHREV LOC GOVTLN ..o . 02112/2018 . | Transfer ........coooviiiii e [ XXX 442,054 (............. 440,000 (................ 6,172
> 59455T3X8 ....| MIMUNI BOND AUTH CLEANWTRREV FD ..o [ . 02/12/2018 . [ Transfer ... XXX [ 195,000 (............. 195,000 [ ................ 3,548
593237ES5 ... | MIAMI BEACH FL REDEV AGY CTRHIST ... [ . 02/12/2018 . [ Transfer ... [ XXX [ 252919 |............. 250,000 ........coovinn 257
593791FL5 ... .|MIAMIUNIVOHREF ... ... . 02112/2018 . | Transfer ........coooviiiiie e [ XXX 256,105 ............. 250,000 (................ 4,472
59333ND83 ... | MIAMI-DADE CNTY FLSPLOBLIGREF B .........cooooiiiii [ . 02/12/2018 . [ Transfer ... L XXX 471,495 ............. 440,000(................ 6,404
596232DF2 ... |MIDDLEBURY INSBC REF ..........coiiiiiiiiiieee e . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX |, 265,112 ............. 250,000 (... 750
603786HQO ... | MINNEAPOLIS MN REV REF-UNIVPROJ ..o e . 02/12/2018 . [ Transfer ... [ XXX 325,725|............. 305,000 |........oovnn 2,406
604832LU7 ....| MISHAWAKA IN SEWAGE WKS REV REF ... . 02/12/2018 . [ Transfer ... XXX 264,310 ............. 250,000 ... 4,472
604146AP5 ... [MN ST GEN FUND REVREFAPPROP B ...........cooiiiiiii [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 260,915 (............. 250,000 (............... 4,472
60416HQF4 ...|MN STHIGHER ED FACSAUTHREV ... . 02/12/2018 . [ Transfer ... [ XXX 250,777 |............. 250,000 ... 4,094
60416SLU2 ... [MN ST HSG FIN AGY NON-AMT ACE ST ..o [ . 02112/2018 . | Transfer ........cooooviiiii e [ XXX |, 330,306 |............. 315,000 |......cooev, 385
606341GM1 ...|MO ST BRD OF PUBBLDGS SPLOBLG A ..ot | e . 02/12/2018 . [ Transfer ... XXX 262,878 |............. 250,000 ... 3,639
606341JG1 ....MO STBRD OF PUBBLDGS SPLOBLGB ...........cccooviviiiiiiiiii [ . 02112/2018 . | Transfer ........coooviiiiii e [ XXX |, 266,777 |............. 250,000 (................ 3,639
606341JX4 ....|MO ST BRD OF PUBLIC BLDGS SPLOBLG ...........coocvviiiiiiiiieiees [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 448,898 |............. 440,000 (................ 4,803
606033BQO ... | MO STDEV FINBRD ANN APPROP SERA ... e . 02/12/2018 . [ Transfer ... XXX 600,750 |............. 565,000 |................ 7,710
60636ABD4 ... MO STHLTH & EDL FACSAUTHREV ... [ . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX 250,000 ............. 250,000 (............... 2,463
61336PDJ7 ....| MONTGOMERY CNTY MD REV TAXABLE ... . 02/12/2018 . [ Transfer ... L XXX [ 250,000 (............. 250,000 ... 2,946
614091ALO ... MONTGOMERY OH SPL OBLIGREV TXBL .........ovviviviiiiieiie [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 327,353 |............. 315,000 (... 3,029
60534RBQ1 ...| MS DEV BK SPL OBLG-HINDS CMNTY COL ........ocoiiiiiiiiiii e . 02/12/2018 . [ Transfer ... [ XXX [ 322,986 |............. 320,000 ... 5,822
60534PMU4 ...| MS DEV BK SPL OBLIGS JACKSON PROJ ........oooiiiiiiii e . 02/12/2018 . [ Transfer ... L XXX [ 363,405 |............. 360,000 |............... 8,453
60534TC94 ... [MS ST DEV BANK SPL OBLG REF-WSTWTR ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 346,036 |............. 325,000 (... 1,481
60534TRT4 ... |MS ST DEV BANK SPL OBLG TXBLPROJ ........cooiiiiiiii | e . 02/12/2018 . [ Transfer ... L XXX [ 380,000 (............. 380,000 ... 6,922
60534WHSO .. [ MS ST DEV BK SPL OBLG MERIDIAN ART ... [ . 02112/2018 . | Transfer ........cocooviiiii e [ XXX 463,865(............. 440,000 (................ 7,871
60534WLP1 ...|MS ST DEV BK SPL OBLG PASCAGOULA ... . 02/12/2018 . [ Transfer ... [ XXX [ 322,034 |............. 300,000 ... 7,375
626207YMO ... | MUNICIPAL ELECAUTH GA ... ..o . 04/17/2018 . | RBC Capital Markets ...................oco [ XXX 1,239,910 ........... 1,000,000 (................ 3,328
66283AEKS ... [N TX MUNI WTR DIST REGL WSTWTR SYS ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 469,891 ............. 445,000 (................ 3,511
631144AP7 ... [INASHCNTY NCLTD OBLIG .......oouiiiiiiiii e | e . 02/12/2018 . [ Transfer ... [ XXX [ 352,934 |............. 345,000 ... 6,277
658207PP4 ... |[NC ST HSG FIN AGY HOMEOWNERSHIP TX ..o [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 240,000 (............. 240,000 ... 786
658289851 ....|NC ST UNIV @ RALEIGH REV TXBL GEN ... | . 02/12/2018 . [ Transfer ... [ XXX [ 357,980 |............. 380,000 |.........ooenn 3,765
65887PNP6 ... |ND ST PUB FIN AUTH CAPITALFING A ... [ . 02112/2018 . | Transfer ........coooviiiiii e [ XXX 263,044 |............. 250,000 (................ 1,972
659011CC2 ... [INDSTUNIVREVREF SERA ... ... [ . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX |, 212790 ... 215,000 (... 2,347
664259CH9 ... | NE MN MET INTERMEDIATE SD#916 COP ..........cooviiiiiiiiie | . 02/12/2018 . [ Transfer ... [ XXX [ 358,383 |............. 335,000 ..o 435
641667PZ7 ....| NEW ALBANY FLOYD CNTY INSBCREF ..o [ . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 265623 |............. 250,000 .......ccoo. 750
642577TK6 ....|NEWBRAUNFELS TXUTILREVREF ..o | . 02/12/2018 . [Transfer ..o L XXX o[ 267,581 |............. 250,000]................ 1,139
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65081PAJ8 ... NEWBURGH HEIGHTS OH INC TAXREV ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 302,129 ... 290,000 (...........one 2,288
655164GH8 ... | NOBLESVILLE INREDEV AUTH ... e . 02/12/2018 . [ Transfer ... L XXX 255,311 ............. 250,000 ........cooeen 306
665250BT2 ....| NRTHRN IL MUN PWR AGY-PRAIRIE-BAB ..........cooiiii [ . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 250,909 ............. 250,000 (................ 1,762
641480JE9 ... [NV STHWY IMPTREV ... . 02/12/2018 . [ Transfer ... L XXX [ 467,005(............. 440,000(................ 3,471
667300DA2 ... [NW ALLEN CNTY INMSBC REF & IMPT ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 371,166 |............. 360,000 (................ 1,080
668204CU2 ... |NW OH WTR & SWR DIST REC ZONE(BAB) ........coooiiiiiiiiiii | e . 02/12/2018 . [ Transfer ... [ XXX [, 300,000 (............. 300,000 |........oovnn 2,958
673588ENS ... | OAKLAND UNIVMIREV TXBLREF SERB ........coooiii e . 02/12/2018 . [ Transfer ... L XXX [ 250,000 (............. 250,000 ... 1,945
67419AABT ... | OAKWOOD OH NATURAL GAS DIST SYS ... [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 653,029 ............. 635,000 .............. 13,402
677555Q23 ... | OH STECON DEV REV-ENTERPRISE FD ........coooiiiii | . 02/12/2018 . [ Transfer ... [ XXX [ 225,000 (............. 225,000 ... 1,941
67756A2M3 ... | OH STHGR EDUC FAC COMMHOSP ........coooiiiiiiii [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 150,000 | ............. 150,000 | .........coeennn, 606
677561GLO ... | OH STHOSP FAC REV-CLEVELAND CLNIC ..o | . 02/12/2018 . [ Transfer ... XXX [, 440,034 |............. 440,000(................ 2,506
67868UBY8 ... | OKLAHOMA CNTY OK FIN AUTH (BAB) ..ot e . 02/12/2018 . [ Transfer ... L XXX [ 290,000 (............. 290,000 ... 8,171
67868UBZ5 ... | OKLAHOMA CNTY OK FIN AUTH (BAB) .........oviiiiiiiiieiiee [ . 02112/2018 . | Transfer ........coooviiiii e [ XXX 250,000 ............. 250,000 (................ 7,156
681725KS5 ... | OMAHA NE ARPT AUTHREF FACSSERB ... . 02/12/2018 . [ Transfer ... XXX 261,330 ............. 250,000 ... 1,683
68285TAG4 ... | ONSLOW CNTY NCLTGOBLIGSERA ... [ . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX |, 299,056 |............. 290,000 (... 2,288
70917RXJ9 ....| PA ST HGHR ED-CARNEGIE MELLON UNIV ... [ . 02/12/2018 . [ Transfer ... L XXX 251,803 |............. 250,000 ........cooen 382
724795BD0 ... | PITTSBURGH & ALLEGHENY CNTY PATXB ..o . 0211212018 . | Transfer ........coooviiiii e [ XXX 365,000 ............. 365,000 (................ 2,266
73358WAH7 .. | PORT AUTHNY & NJ CONS-158 ..o . 02112/2018 . | Transfer ........cocooviiiii e [ XXX 283,826 |............. 275,000 (... 3,178
753385KE2 ... [RAPID CITY SD SALES TAXREV ..o [ . 02/12/2018 . [ Transfer ... L XXX 284,009(............. 280,000 |.............n 1,657
753387BQ1 ... |RAPID CITY SDWTRREV ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX o, 431,817 (... 430,000 (................ 6,032
T 753387CHO ... [RAPID CITY SDWTRREVRREF ... [ . 02/12/2018 . [ Transfer ... [ XXX [ 265,665(............. 250,000 ... 2,806
w 756872GJ0 ....|REDRIVER TXED FINREF & IMPT ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 254,047 (............. 250,000 (................ 5,104
o 767175HES ... | RIO RANCHO NMWTR & WSTWTR SYSREV ..o . 02/12/2018 . [ Transfer ... XXX [ 266,401 |............. 255,000 ... 2,465
79560CAE9 ... | SALT LAKE CITY UTREDEV AGY TXBL ..ot [ . 02/12/2018 . [ Transfer ... [ XXX [ 536,628 |............. 535,000 |.............. 7,304
79588VAMY ...| SAMPSON CNTY NCLTD OBLIGREF ..........coooiiiiiiie . 02112/2018 . | Transfer ........coooviiiiie e [ XXX 265,353 |............. 250,000 (................ 1,972
80483CNQO ... SAVANNAH GA ECON DEV AUTHREF-ASU ... [ . 02/12/2018 . [ Transfer ... L XXX 310,683 |............. 295,000 ... 1,868
837542CC1 ... |SDBRD REGTS HSG (BAB) .......oiviiiieiie e . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX |, 250,515 |............. 250,000 (................ 4,776
837545GC0 ... | SD CONSERVANCY DISTREV (BAB) .......oiviiiiiiiieie [ . 02/12/2018 . [ Transfer ... [ XXX 250,000 (............. 250,000 ..o 335
83756CHU2 ...| SD HSG DEV AUTH TXBL HOMEOWNERSHIP ... [ . 02/12/2018 . [ Transfer ... XXX 235,000 (............. 235,000 ... 2,239
83755LZX7 ....|SD STBLDGAUTHREVREF SERA ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 407,244 1............. 380,000 (................ 2,998
83755LXET ... [SD STBLDGAUTHREVREFSERE ........coooiiii [ . 02/12/2018 . [ Transfer ... [ XXX 363,150 |............. 350,000 ... 2,761
837549MF8 ... | SD STECONDEV FINAUTHREV TXBL ..o e . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 200,000 (............. 200,000 (.............. 2,274
83755VPS7 ... | SD STHLTH & EDL FACS AUTH (BAB) ......cooiiiiiiiiiiiieiiee [ . 02/12/2018 . [ Transfer ... XXX 250,000 (............. 250,000 ..o 405
83755VUH5 ... | SD STHLTH & EDL FACS AUTH-AVERA ... . 02112/2018 . | Transfer ........coooviiiiii e [ XXX 254194 ... 250,000 (................ 1,139
818614FC8 ... | SEYMOUR IN SEWAGE WKS REV .........coooiiiiiiiiii . 02112/2018 . | Transfer ........coooviiiii e [ XXX |, 261,464 |............. 260,000 ... 888
820794CE3 ... [SHAWNEE OH STUNIV REF ... ... [ . 02/12/2018 . [ Transfer ... XXX 355,313 |............. 330,000 ..o 2,441
847184TP3 ....| SPARTANBURG SC WTRWKS REVREF SYS ... . 02112/2018 . | Transfer ........cooooviiiiii e [ XXX 261,378 |............. 250,000 (............... 1,972
790608ES8 ... [ STJOSEPHCNTY INECONDEVREVA ... ... [ . 02/12/2018 . [ Transfer ... L XXX [ 265,005(............. 250,000 ... 3,639
791023AK0 ... | STLANDRY PARISHLARD DIST#1 ..o . 02112/2018 . | Transfer ........coooviiiii e [ XXX 248583 |............. 250,000 (.............. 3,354
79165TRS2 ... [ STLOUIS MO MUNIFIN CORP TXBL ...t [ . 02/12/2018 . [ Transfer ... [ XXX [ 350,000 (............. 350,000 ... 4,632
85732MLV7 ... | STPUB SCHBLDG AUTHPACOLLREV ... ..o [ . 02/12/2018 . [ Transfer ... L XXX [ 255181 |............. 250,000 ... 6,149
85732MK30 ...| ST PUB SCHBLDG AUTHPAREVREF ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 385,688 |............. 380,000 (................ 4,264
889379QP1 ... [TOLEDO OHSWR SYSREV REF ........coooiiii [ . 02/12/2018 . [ Transfer ... L XXX [ 246,935|............. 240,000 ... 2,320
914026FJ3 ... | UNIV AL GEN REV SERB-TAXABLE ..o . 02112/2018 . | Transfer ........cocooviiiii e [ XXX 250,000 (............. 250,000 (................ 1,321
914026QN2 ... | UNIV ALABAMA GEN REV-BIRMINGHAM ... [ . 02/12/2018 . [ Transfer ... XXX 458223 |............. 440,000(................ 6,404
9140846L7 .... | UNIVARREV VAR FAC-FAYETTEVILLE ... . 02/12/2018 . [ Transfer ... [ XXX [ 253,925|............. 250,000 ... 3,156
91417KE64 ... | UNIV CO ENTERPRISE REV REF SERB-1 ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 264,965 (............. 250,000 (................ 1,972
914716VD4 ... [UNIVNC CHARLOTTE REV (BAB) ........oiiiiiiiiiiii i [ . 02/12/2018 . [ Transfer ... [ XXX [ 455,000(............. 455,000 (................ 8,000
9147607L1 ....| UNIV OKLAHOMA (TAXABLE) ..o . 02112/2018 . | Transfer ........coooviiiii e [ XXX |, 250,000 ............. 250,000 (................ 1,436
91336TCR ... [ UNIV S MS EDL BLDG CORP-CAMPUS FAC ..........cooiiiiiii [ . 02/12/2018 . [ Transfer ... [ XXX [ 318,976 |............. 315,000 ... 7,044
9151154Y2 ....| UNIV TX PERMANENT UNIVFDREF SER ... . 02112/2018 . | Transfer ........coooviiiiii e [ XXX 266,625 (............. 250,000 (................ 1,139
927781TJ3 ....| VACOLL BLDG AUTHVAEDL FAC (BAB) .......ocovviiiiiiieie . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 250,901 |............. 250,000 (... 372
928172WD3 ...| VAST PUB BLDG AUTHREV (BAB) .......oiviiiiiiiie e [ . 02/12/2018 . [ Transfer ... [ XXX [ 242,691 |............. 250,000 ........coevin 367
92818MQK9 ...| VA ST RESOURCES AUTH INFRASTRUCTUR ..o . 02112/2018 . | Transfer ........c.ooviiiiii e [ XXX 425,684 (............. 405,000 (................ 4,545
920307AR6 ... | VALPARAISO INREDEV DISTSERA ... [ . 02/12/2018 . [Transfer ..o L XXX o[ 265,225|............. 260,000 .................. 780
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92774GKU8 ...| VIRGINIABEACH VADEV AUTHFACREV ... . 02112/2018 . | Transfer ........coooviiiii e [ XXX 266,486 |............. 250,000 (... 750
92818MPR5 ...| VIRGINIA STRES AUTH INFRASTRU ... [ . 02/12/2018 . [ Transfer ... L XXX [ 57,809 (.............. 55,000 (.......ccc.vvinnn 617
95308RJH3 ... | WHARRIS CNTY TXREGL WTRAUTHSYS ... . 02112/2018 . | Transfer ........cooooviiiii e [ XXX 264,949 (............. 250,000 (............... 1,583
953699CU7 ... [W LAFAYETTE INREDEV AUTHLEASE ... [ . 02/12/2018 . [ Transfer ... L XXX [ 256,280 ............. 240,000 ........coevn 275
93638RFR1 ... | WARSAW INMULTI-SBC REF ........ccooiiiiii . 02112/2018 . | Transfer ........coooviiiii e [ XXX 256,958 |............. 250,000 (... 750
940093234 ....| WASHINGTON STUNIVREVS (BAB) .........c..oiviiiiiiiiiiiiie [ . 02/12/2018 . [ Transfer ... [ XXX [, 250,000 (............. 250,000 ... 4,806
946363LA4 ....| WAYNE TWP INSBC MARION CNTY SERA ... . 02/12/2018 . [ Transfer ... L XXX [ 402,222 ............. 375,000 ... 1,125
952753DV0 ... |WEST FARGOND WTR&SWRREV .........ooooiiiiiii . 02112/2018 . | Transfer ........coooviiiii e [ XXX 294269 |............. 285,000 (................ 2,998
967338XE9 ... [WICHITAKS WTR & SWRUTILREVREF ... [ . 02/12/2018 . [ Transfer ... [ XXX [ 356,317 |............. 345,000 ... 4,394
975680CD9 ... | WINSTON-SALEMN CLTD OBLIG ........coooiiiiiiiiiiiieiiiiiieeeeieeeceeeeeeeeeeee [ - 02/12/2018 . | TraNSfEr ... e XXX o [ 169,988 ............. 165,000 [ ........ooonnn. 1,464
975680CRS8 ... [ WINSTON-SALEMNC LTGOBLIGREF SER ...........ooiiii . 02/12/2018 . [ Transfer ... XXX [, 242104 |............. 235,000 ... 2,086
957897HKO ... | WSTRN CAROLINANC UNIVREF GENA ... . 02/12/2018 . [Transfer ... L XXX o[ 265,658 |............. 250,000]................ 3,639
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENT ... o 89,016,422 |......... 85,361,051 |............. 607,878
Bonds - Industrial and Miscellaneous (Unaffiliated)
00206RAX0 ... |AT& T, INC. ..o - 02/12/2018 . | TraNSfEr ... e XXX [ 249,930 |............. 250,000 2,689
00206RBD3 ... |AT&T,INC. ..o - 02/12/2018 . | TraNSfEr ... e XXX o [ 243284|............. 250,000 ... 3,688
00206RCED ... [AT&T,INC. ... [ . 02/12/2018 . [ Transfer ... XXX 255183 |............. 250,000 |........cooenn 4,090
002824BB5 ... | ABBOTT LABORATORIES ........ooviiiiicc e - 02/12/2018 . | TraNSfEr ... e XXX o [ 243455|............. 250,000 ... 3,011
002824BH2 ... | ABBOTT LABORATORIES CALLABLE NOTES .........coooiiiiiii [ . 11/26/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX 1,120,569 |........... 1,075,000 (.............. 26,045
00287YAP4 ... | ABBVIE INC CALLABLE NOTES FIXED 3. ........cooiiiiiiiiiiiiee . 06/08/2018 . |PERSHINGLLC .........coooviiiiiii [ XXX 507,187 |............. 515,000 (................ 1,648
00287YBC2 ... | ABBVIE INC CALLABLENOTES FIXED 3. ........coooiiiiii [ . 09/13/2018 . | Merrill Lynch-Columbus ... [ XXX [ 194,750 ............. 195,000 [.......ccoeevinnn.
00287YBDO ... | ABBVIE INC CALLABLENOTES FIXED 4. ........coooiiiii [ . 09/13/2018 . | Merrill Lynch-Columbus ... [ XXX 2,226218|........... 2,250,000 ...
00440EAWT .. .| ACEINAHLDGINC ..o . 04/20/2018 . | Wells Fargo AdVisOrs ................ccooeviviiieiiiiiii [ XXX 182,898 |............. 175,000 ................ 3,616
001055ALG .... [ AFLAC, INC. ... e [ . 02/12/2018 . [ Transfer ... [ XXX [ 47111 250,000 ... 1,435
00912XAT1 ... | AIR LEASE CORP CALLABLE NOTES FIXE ...........ooooviiiiii . 06/08/2018 . |Morgan Stanley ................ccooeiviiiiii [ XXX 513,389 |............. 540,000 (................ 3,915
00912XBFO0 ... | AIR LEASE CORP CALLABLE NOTES FIXE ........coooiiiiiiiii [ . 09/10/2018 . | Wells Fargo AdVisOrs ..............occoeeiiiiieiiii [ XXX [ 513,334 |............. 520,000 |........ocooeiiiin
00163EBSO ... | ALM VI LTD 2012-6A A2R3 FLOATING 1 ... [ . 05/30/2018 . | Goldman Sachs - SOLD ....................cccci [, XXX o [ 275,000(............. 275,000 (... 1,689
02014PDN1 ...| ALM XVII LTD 2015-17A A2R FLOATING ..o . 07/02/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 1,500,000(........... 1,500,000 (..o,
12667GL84 ... | ALTERNATIVE LOAN TRUST 2005-27 200 ............oovoiiiiiiieiiiiieieie [ - 11/06/2018 . [ CIlIGroup ..o [ XXX 1,089,758 |........... 1,095,234 (... 713
02209SAU7 ... | ALTRIAGROUP INC ... oo . 04/20/2018 . | JPMOrgan ............ooevieiiiiiiieiiei e [ XXX BTTT | 350,000 |.......ccevvnn. 970
023135BJ4 ....[AMAZON COMINC ... [ . 12/10/2018 . | Wells Fargo AdvisOrs ..............ocoooviiiiiii [ XXX 1,929,320 (........... 2,000,000.............. 24,750
0258MOEL9 ...| AMERICAN EXPRESS CRCORP MTNBE ..........coooiiiiiii . 04/20/2018 . | CIlIGroup .......oovviieie e [ XXX 336,032 ............. 350,000 (................ 5,486
026874DL8 ....| AMERICAN INTL GROUP INC ..o . 121122018 . |PERSHINGLLC .........coooiiii [ XXX 1,152,738 (........... 1,250,000 (.............. 12,040
03027XABG6 ... | AMERICAN TOWER CORP CALLABLE NOTES ...........coooiiiiii e . 06/08/2018 . [PERSHINGLLC ..o [ XXX 512,673 |............. 520,000 |................ 6,673
03027XAR1 ...| AMERICAN TOWER CORP CALLABLE NOTES ...........coooiiiiiiiiiiie . 11/26/2018 . | Merrill Lynch-Columbus .................coooooi [ XXX 1,683,033 ........... 1,825,000 (.............. 24,273
031162CDO ... | AMGEN INC CALLABLE NOTES FIXED 4.5 ..o [ . 11/26/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX 1,698,282 (........... 1,800,000 (.............. 37,188
031162BV1 ... |AMGEN, INC. ... . - 02/12/2018 . | TraNSfEr ... e XXX o [ 250,203 |............. 250,000 2,014
03330AAAQ ... [ ANCHORAGE CAPITALCLO 3-RLTD 2014 ......ooooiii e [ . 05/04/2018 . [VARIOUS ... L XXX 2,682,680 |........... 2,680,000|................ 1,348
03328QAQ4 ...| ANCHORAGE CAPITAL CLOG LTD 2015-6 ... ...uoviviieieiieeeieee [ . 05/01/2018 . [JPMorgan ...........ocooiiiiiiiiii e [ XXX 1,112,220 ........... 1,110,000 ................ 2,022
036752AB9 ... | ANTHEM, INC. ... - 02/12/2018 . | TraNSfer ... e XXX o [ 249,508 |............. 250,000 2,053
00185AACE ... [AON PLC ... e L . 04/20/2018 . | Goldman Sachs -SOLD ............ccooeiiiiiiiii [ XXX [ 167,808 (............. 175,000 ...........ee. 3,245
037411BE4 ... | APACHE CORP CALLABLENOTES FIXED 4 .........ooiiiiiiiiiiiie . 09/20/2018 . | Goldman Sachs - SOLD ..............cccooviiiiiiiii [ XXX 181,159 | ............. 185,000 |..........cceenn 697
03765WBE7 ...| APOLLO CREDIT FUNDING IVLTD4A A2 ... [ . 06/12/2018 . [ Blackrock ..............coooiiiiiii XXX 1,500,000 (........... 1,500,000 [ ........coooeviinnnn
037833BX7 ... |APPLE INC ... . 04/20/2018 . | UBS Paine Webber ..................cooocoiiii XXX 526,951 |............. 490,000 (................ 3,861
038522AK4 ... | ARAMARK SERVICES INC CALLABLENOTE ..........ooooiviiiiii . 11/01/2018 . |PERSHINGLLC .........cooiiiii [ XXX 159,968 | ............. 160,000 | ................ 2,506
00190YAT2 ... [ ARES XXVIICLOLTD 2013-2ABRFLOA ... . 08/10/2018 . [ CIlIgroup ... ..vvviieie e [ XXX [ 730,000 (............. 730,000 ... 1,228
00206RGLO ... | AT&TINC ... e . 04/20/2018 . | DAIWA SECURITIES AMERICAINC ............coooviiii [ XXX 342,045 (............. 350,000 (................ 2,750
00206RDQ2 ...| AT&T INC CALLABLENOTES FIXED 4.25 ..o [ . 11/26/2018 . | BARCLAYS CAPITAL, INC. ..o [ XXX [ 556,123 |............. 575,000 |................ 5,906
05359AAA1 ... | AVENTURA MALL TR 2018-AVM ..o . 06/01/2018 . | JPMOrgan ............coovieiiiiiieiiiiiee [ XXX 494612(............. 480,000 (................ 1,535
05369AACS ... | AVIATION CAPITAL GROUP LLC CALLABL ..o . 05/01/2018 . | DEUTSCHE BANK SECURITIESINC. ...........coooooveiii | XXX 996,090........... 1,000,000 f........c.covevnnn.
065404BB0 ... [ BANK2018-BNK10 ......oouiiii e[ . 04/23/2018 . [Morgan Stanley ...............ccoooiiiiiiii [ XXX 2,390,438 |........... 2,405,000 |.............. 5,913
06036FBC4 ... | BANK 2018-BNK15 2018-BN15 A4 4.407 ... [ . 11/16/2018 . | Merrill Lynch-Columbus ..................ccccoooiiiiiiiii [, XXX [ 2,059,884 |........... 2,000,000 ................ 6,855
06051GFC8 ... [BANKAMER CORP ... .. oo [ . 04/20/2018 . [PERSHINGLLC ..o [ XXX [ 230,769 |............. 210,000 ... 2,713
06051GGG8 .. |BANKAMER CORP ...\ttt | . 12/10/2018 . | VENDOR CODENOMUNOTINTABLE ...........ccoooviie [ XXX [ 1,932,200........... 2,000,000).............. 35,050
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06051GHGT7 ...|BANKAMER CORP ..ot . 04/20/2018 . |NOMURA SECURITIES ..o [ XXX 517,587 |............. 525,000 (................ 2,837
06406RAB3 ... | BANKNEW YORKMELLON CORP ........cooiviiiiiiiie e [ . 04/20/2018 . | Merrill Lynch-Columbus .................oooo [, XXX 510,363 |............. 525,000 |................ 3,865
06051GGCY7 ...| BANK OF AMERICA CORP CALLABLE MEDI ...........coooiviiiii [ . 11/26/2018 . |PERSHINGLLC .........coooiiii [ XXX 2,232,395|........... 2,325,000 ... 810
05491UBC1 ... [BBCMS MTG TR2018-C2 ..ot [ . 12/04/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 5428347 |........... 5,375,000|.............. 11,481
075887BW8 ...| BECTON DICKINSON & CO ........ooiviiiioiiie e . 12/10/2018 . | VENDOR CODE NATINOT INTABLE ............cooooiie [ XXX 1,883,840(........... 2,000,000 |................ 1,233
075887BX6 ... [ BECTON DICKINSON AND CO CALLABLE N .........oooiiii [ . 08/29/2018 . | CREDIT SUISSE SECURITIES ............coooiii [ XXX 1,492,365 (........... 1,500,000 (.............. 16,536
08162TBAO ... | BENCHMARK 2018-B7 MORTGAGE TRUST 2 ........ooiiiieiiiie [ . 11/09/2018 . | DEUTSCHE BANK SECURITIES INC. ... XXX 5554770 |........... 5,500,000.............. 17,494
05565EAH8 ... |BMWUS CAPLLC ..ot . 04/20/2018 . | JEFFERIESLLC ..o [ XXX 327471 350,000 (.......coevvnn. 354
09659W2A1 ... | BNP PARIBAS ... .. e ... D...[. 03/19/2018 . | SG AMERICAS SECURITIESLLC ..........cooooiiiii ], XXX 1,468,980 (........... 1,500,000 (.............. 14,504
11134LAR0 ... | BROADCOM CORP/BROADCOM CAYMAN ..o | e - 11/26/2018 . |VARIOUS ... [ XXX o 2,137,314 ........... 2,415,000 |.............. 33,800
12189LAH4 ... |BURLINGTON NORTH SANTAFE ... [ . 02/12/2018 . [ Transfer ... XXX [, 249,722 ............. 250,000 ... 3,114
12189TBC7 ... | BURLINGTON NORTH SANTAFE SRNOTES ... [ . 02/12/2018 . [ Transfer ... XXX [ 249914 |............ 250,000 ... 4,276
14040HBW4 .. | CAPITAL ONE FINL CORP ... e . 04/20/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 333,484 |............. 350,000 (................ 3,103
12481XAEOQ ... | CBAM 2018-6 LTD 2018-6AB1 FLOATIN ..o [ . 05/17/2018 . | Goldman Sachs -SOLD ............ccooiviiiiii [ XXX 1,600,000 (........... 1,600,000 (........c.coeiinn
161175AY0 ... | CHARTER COMMUNICATIONS OPER ........cooviiiiiiiiiieeeee e . 04/20/2018 . | DEUTSCHE BANK SECURITIESINC. ............oooovviii | XXX 21449 |............. 210,000 (... 2,605
166754AS0 ... | CHEVRON PHILLIPS CHEMICAL COMPANY ..o [ . 02/27/2018 . {J.P.MORGAN SECURITIESLLC ............ooooii [ XXX 2,987,730 |........... 3,000,000 ...
17275RAN2 ... | CISCO SYSTEMS, INC. ... oo e . 02112/2018 . | Transfer ...........cooiiviii e [ XXX |, 252,056 |............. 250,000 (................ 3,977
172967LD1 ....| CITIGROUP INC ... o e . 04/20/2018 . | Goldman Sachs - SOLD ..............cccooviiviiii [ XXX 821,486 |............. 840,000 (................ 9,432
172967MDO ... | CITIGROUP INC CALLABLE NOTES FIXED ........coooiiiiiiiii [ - 12/12/2018 . [ CHIgroup ..o [ XXX 3187175 ... 3,150,000 .............. 31,859
197361AJ7 ....| COLUMBIA CENT CLO28 LTD CLOVARIA ... ... | e . 11/01/2018 . |Morgan Stanley ................ccooiiviiiii [ XXX 900,000 ............. 900,000 | .......oovveii
T 20030NCS8 ...| COMCAST CORP CALLABLE NOTES FIXED .........ocoviiiiiieiiiii | e . 10/04/2018 . [VARIOUS ... L XXX 1,038,714 |........... 1,040,000 f.................. 316
w 12591KAD?7 ... | COMM 2013-CCRE12 MORTGAGE TRUST 20 ..........ooivviiieiiiiieiee | e . 05/09/2018 . | CREDIT SUISSE SECURITIES ...........cooooiviiii [ XXX 505,996 |............. 500,000 |.......ccc.. 523
~ 20369EAAOQ ... | COMMUNITY HOSPITALS ... e . 02/12/2018 . [ Transfer ... XXX [ 254,076 |............. 250,000 ... 2,972
21036PBC1 ... | CONSTELLATION BRANDS INC ... e . 12/13/2018 . | Merrill Lynch-Columbus ... [ XXX 1,505,625 ........... 1,500,000 (................ 9,300
219350AU9 ... [CORNING, INC. ... .o [ . 02112/2018 . | Transfer ..o [ XXX o, 353292 (............. 350,000 (............... 7,314
22160KAM7 ...| COSTCO WHSL CORP NEW ...t | . 04/20/2018 . | CREDIT SUISSE SECURITIES ............ccoooiii [ XXX 234333 |............. 245,000 ... 3,185
12669WAEG ...| COUNTRYWIDE ASSET-BACKED CERTIFICA ..o e . 09/17/2018 . | Wells Fargo AdVisOrs ................ccoveiviiiiiiiiiii [ XXX 3,951,598 |........... 3,991,513 ..., 5,750
22822VAKT ... | CROWN CASTLE INTERNATIONAL CORP CA ... e . 09/20/2018 . | Goldman Sachs -SOLD ............ccoooiviiiiiii [ XXX 104,231(............. 110,000 | ........cooivnen 453
22822VAG6 ...| CROWN CASTLE INTLCORP NEW ... e . 04/20/2018 . [ CIlIgroup ... ..o [ XXX 333,431 |............. 350,000 ... 1,649
12596GAZ2 ... | CSAIL 2018-C14 COMMERCIAL MORTGAGE ..........coooiiii e . 11/20/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 5561,995|........... 5,400,000 |.............. 18,571
126408HNG ... | CSX CORP CALLABLE NOTES FIXED4.75 ... [ . 11/29/2018 . {U.S. BANCORP INVESTMENTS, INC. ... [ XXX 2,374,056 |........... 2,400,000 |.............. 5,700
126408GV9 ... | CSX CORPORATION ..ottt e . 02112/2018 . | Transfer ...........cooiiiiiiiii i [ XXX o, 260,727 (... 250,000 (................ 2,095
126650CW8 ...| CVS HEALTH CORP ... . 03/06/2018 . | VENDOR CODE BARCNOTINTABLE ..............coooo e XXX 4455945 ........... 4,500,000 |........ccoiiiiinnn
126650CZ1 ... |CVS HEALTH CORP .. ..ot e . 04/20/2018 . | JPMOrgan ............ooevieiiiiiiieiii e [ XXX |, 502,196 |............. 490,000 (................ 3,093
126650CX6 ... | CVS HEALTH CORP CALLABLE NOTES FIX ..o e . 09/20/2018 . |Morgan Stanley ................coooiiiiiiiii [ XXX 183,309 | ............. 185,000 ................ 4,309
233851DL5 ....| DAIMLER FINANCE NORTH AMERICALLC ... e . 05/01/2018 . | Goldman Sachs -SOLD ............ccoooviiiiiiii [, XXX 998,100 |........... 1,000,000 | ........cooiiiinnnn
25272KAK9 ... [ DIAMOND 1 FIN CORP/DIAMOND 2 ... [ . 04/20/2018 . | Goldman Sachs - SOLD ..............cccooviiviiiii [ XXX 187,143 ............. 175,000 ................ 3,775
25278XAE9 ... | DIAMONDBACK ENERGY INC CALLABLENO .......c.oooiiiiii e . 09/17/2018 . [VARIOUS ... L XXX 2,108,900 |........... 2,100,000 .............. 37,842
26078JAF7 ....[DOWDUPONT INC . ... [ . 11/14/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 1,950,000 (........... 1,950,000 (.......coooveniinnn.
26078JAD2 ....| DOWDUPONT INC CALLABLE NOTES FIXED ........cocooiiiiiiiii | e . 11/14/2018 . | CREDIT SUISSE SECURITIES ..o [ XXX 1,950,000 (........... 1,950,000 (........cooiiinnnn
26244RAB7 ... | DRYDEN 54 SENIOR LOAN FUND 2017-54 ............oooooiiiii | e . 05/01/2018 . [ CIlIgroup ... ..o [ XXX 1,111,388 ........... 1,110,000 (................ 1,729
26441CAT2 ... [DUKE ENERGY CORP NEW ..o [ . 12122018 . | Wells Fargo AdVisOrs .............c.ccooeiviiiiiiiiiiii [ XXX o, 863,060 (........... 1,000,000 (.............. 10,729
278865BD1 ... |[ECOLAB, INC. ... . 02/12/2018 . [ Transfer ... L XXX [ 249253 |............. 250,000 ... 1,693
268648AQ5 ... [EMC CORPORATION ...t [ . 02112/2018 . | Transfer ........cooooiiiiii e [ XXX |, 250,106 |............. 250,000 (................ 1,307
29273RBK4 ... | ENERGY TRANSFER PARTNERS LP CALLAB ..........ccooiiiiiiiii | . 09/20/2018 . | Merrill Lynch-Columbus ... [ XXX 531,922 |............. 550,000 .............. 10,203
29379VBAO ... | ENTERPRISE PRODS OPERLLC ... . 04/20/2018 . [PERSHINGLLC ........c.ooooiiii [ XXX [ 108,759 (............. 105,000 | ........covvnnns 552
31428XBB1 ... |FEDEX CORP ... ..o . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 229,499 (............. 245000 (................ 2,316
31620MAK2 ... | FIDELITY NATIONAL INFORMATION SERV .........oooiiiiii [ . 06/08/2018 . [ U.S. BANCORP INVESTMENTS, INC. ............oooovi [ XXX [ 508,387 |............. 515,000 |................ 2,854
31677QBF5 ... | FIFTH THIRD BANK ... | . 02112/2018 . | Transfer ..o [ XXX 199,983 | ............. 200,000 (............... 1,878
32008DAA4 ... | FIRST DATA CORP CALLABLENOTES FIX ... [ . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER& SMITH ...............[....... XXX [ 109,175 (............. 110,000 | ... 1,681
337932AF4 ....| FIRSTENERGY CORP CALLABLENOTES Fl........cocooviiviii [ . 06/08/2018 . |Morgan Stanley .................cooiviiiiii [ XXX 259,457 |............. 255,000 (................ 2,619
337738AQ1 ... | FISERV INC CALLABLE NOTES FIXED 3. .......oooiiiiiiiieeee e . 09/20/2018 . | Wells Fargo AdViSOrs ................ccooeviviiiveiiiiii [ XXX 279871 ... 280,000 (.......covieii
337738AR9 ... [ FISERV INC CALLABLE NOTES FIXED 4. ..ot [ . 11/26/2018 . | Merrill Lynch-Columbus ... [ XXX 1,678,988 ........... 1,700,000 | .............. 12,495
345397WW9 .. | FORDMOTOR CREDIT COLLC ... . 04/20/2018 . | SG AMERICAS SECURITIESLLC ..o [ XXX 478,890 (............. 500,000 (................ 2,341
3453977B2 ....| FORD MOTOR CREDIT CO LLC CALLABLE ..............cocoooviiiiii [ . 09/12/2018 . [VARIOUS ... L XXX o[ 493,676 |............. 500,000 ]................ 1,576
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36321HAC2 ...| GALAXY XXIX CLOLTD 2018-29ABFLO .......oooviiiiiiee . 05/07/2018 . | CIIGrOUD ... [ XXX o 1,110,000 (........... 1,110,000 (..o
361448AW3 ... [ GATX CORP ... . 04/20/2018 . | Merrill Lynch-Columbus ... [ XXX 264,186 |............. 280,000 |.........ceeine 607
361448BA0 ... | GATX CORP CALLABLE BOND FIXED 3.5% ......covviviiiiiieieiceei . 09/20/2018 . |PERSHINGLLC .........coooviiiiii [ XXX 169,952 | ............. 185,000 ..........coeen. 162
37045XBT2 ... | GENERAL MOTORS FINANCIALCOINC CA ... [ . 09/20/2018 . | MUFG SECURITIES AMERICAINC ..o [ XXX [ 215,620 ............. 225,000 ... 1,822
37045XBQ8 ...| GENERALMTRS FINLCOINC ..o . 04/20/2018 . | CREDIT AGRICOLE SECURITIES .............cooooiiii XXX 336,567 |............. 350,000 |.......cccevvnn. 700
375558BA0 ... [ GILEAD SCIENCES INC ... [ . 04/20/2018 . {U.S. BANCORP INVESTMENTS, INC. ..............ooooi [, XXX [ 71047 (... 70,000 (.. ..o 726
375558BB8 ... [ GILEAD SCIENCES INC ... [ . 03/20/2018 . | DEUTSCHE BANK SECURITIES INC. ... XXX o[ 519,950 ............. 525,000 ... 781
38141GWZ3 .. | GOLDMAN SACHS GROUP INC ... . 04/18/2018 . | Goldman Sachs - SOLD ..............cccooviiviiii [ XXX o 1,035,000(........... 1,035,000 (.......ccooveinnn.
38141GXD1 ...| GOLDMAN SACHS GROUP INC/THE CALLAB ... . 05/14/2018 . | Goldman Sachs -SOLD ............ccooeviiiiiii [ XXX [ 775,000 ............. 775,000 ...
36252TAS4 ... | GS MORTGAGE SECURITIES TRUST 2016- ..........ooevieiiiiieiieieieee e . 05/04/2018 . | SG AMERICAS SECURITIESLLC ..o [ XXX 2,142,336 |........... 2,200,000 |............... 1,250
40573LAWG ...| HALFMOON PARENT INC CALLABLENOTES ... e . 09/06/2018 . [Morgan Stanley ................cocoiiieiiiii [ XXX 1,820,894 |........... 1,825,000 (........c.ooeviinn
410345AJ1 ....| HANESBRANDS INC CALLABLE NOTES FIX ..o | . 11/01/2018 . [PERSHINGLLC ... [ XXX [ 193,546 (............. 200,000 |......c.oovnns 4,368
44330QAC5 ... | HIGHBRIDGE LOAN MANAGEMENT 12-2018 ...........ooooiiiiiiie [ . 05/16/2018 . | Merrill Lynch-Columbus ..................oooooi [ XXX 1,500,000 (........... 1,500,000 (.......ccovvennnn.
436440AK7 ... | HOLOGIC INC CALLABLENOTESFIXED 4 ... e . 11/01/2018 . | Wells Fargo AdvisOrs ..............occoeeiiiiiii [ XXX 141375(............. 150,000 | ........coivnnns 365
437076BH4 ... [HOME DEPOTINC ... [ . 04/20/2018 . | JPMOrgan .............ocoiiiiiiiiiiiiei [ XXX 216,208 |............. 210,000 |......cooev. 570
437076BW1 ...|HOME DEPOTINC ... . 12/10/2018 . {U.S. BANCORP INVESTMENTS, INC. ... [ XXX 2,029,620 |........... 2,000,000 |.........oovnies 1,300
404280BS7 ... |HSBC HOLDINGS PLC CALLABLENOTESV ........oooiiiiiie [ . 05/10/2018 . | JPMOrgan ............ooeviiiiiiiiiei [ XXX 200,000 (............. 200,000 (......ooviiii
446150AJ3 ... |HUNTINGTON BANCSHARES ..o [ . 02112/2018 . | Transfer ........cccooviiiii e [ XXX 199,750 | ............. 200,000 (............... 2,590
44644AAD9 ... | HUNTINGTON NATIONAL BANK/THE CALLA ... e . 05/08/2018 . [Morgan Stanley ................coooiieiiiii [ XXX [ 663,497 |............. 665,000 |.........ccoiiiinnn
459200HUB ... [IBMCORP .. ...t L . 0211212018 . | Transfer ........coooviiiii e [ XXX o 2,013,739 |........... 2,000,000 |.....c.coieei
T 44932BAA4 ... | ICG US CLO LTD 2018-3A AT FLOATING .......oooiiiii e . 11/06/2018 . [Morgan Stanley ................coooviieiiiiiii [ XXX 8,000,000 ........... 8,000,000 .........oceveiinn
w 44962LAF4 ....|IHS MARKIT LTD CALLABLE NOTES FIXE ... [ . 08/29/2018 . | BARCLAYS CAPITAL, INC. ..o [ XXX 1,5610,620(........... 1,500,000 |................ 7,323
oo 452308AT6 ....| ILLINOIS TOOL WORKS, INC. ... | . 02/12/2018 . [ Transfer ... [ XXX [ 251,871 ... 250,000 ... 3,913
459506AK7 ... | INTERNATIONAL FLAVORS & FRAGRANCES ...........cooiii | . 11/26/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 1,696,549 |........... 1,700,000 | .............. 13,029
46132FAB6 ... [ INVESCO FINANCE PLC ..o L . 02112/2018 . | Transfer ........coooviiiiie e [ XXX o, 205420 (............. 200,000 ......cooevnn. 267
478366AUT ... | JOHNSON CONTROLS ... . 02/12/2018 . [ Transfer ... L XXX 255,588 |............. 250,000 ... 4,583
46647PALO ... [JP MORGAN CHASE BANKINA ... ..o . 121122018 . |Morgan Stanley ................coooiiviiii [ XXX 992,937 |........... 1,100,000 |................ 3,513
46647PARY7 ... | JP MORGAN CHASE BANKINA ... . 04/16/2018 . [JPMorgan ... [ XXX 1,365,000 ........... 1,365,000 [ ........c.ooeviinn
46625HRLG ... | JPMORGAN CHASE & CO .....oooiiiiiiiie e e . 03/19/2018 . [ U.S. BANCORP INVESTMENTS, INC. ... [ XXX 1,445295(........... 1,500,000 (.............. 13,838
565122AG3 ... | KEURIG DR PEPPER INC CALLABLENOTE ...........oooiviiiii e . 11/26/2018 . | RBC Capital Markets ...................cccoooiiii [ XXX 1,696,975(........... 1,750,000 | ..........ooennn 742
49327M2U7 ... | KEYBANK NATIONAL ASSOCIATION ..ot e . 02/28/2018 . | VENDOR CODEKEYBNOTINTABLE ...............oooo o XXX 6,498,830 |........... 6,500,000 ...
49456BAPG6 ... [KINDER MORGAN INCDEL .........oooviviiii e [ . 04/20/2018 . | Merrill Lynch-Columbus .................coocooo [ XXX 274151 ... 280,000 ................ 1,773
526057BZ6 ....| LENNAR CORP CALLABLE NOTES FIXED 4 ... [ . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX 144,0411............. 150,000 f........coevnnn. 94
548661CT2 ... |LOWES COMPANIES ... ..o . 02112/2018 . | Transfer ..o [ XXX |, 249,965(............. 250,000 (................ 3,047
50247VABS ... | LYB INTERNATIONAL FINANCE BV CALLA ... . 11/26/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX 1,657,639 (........... 1,725,000 (.............. 33,458
55819DAG1 ...| MADISON PARK FUNDING XXXILTD 2018 ........coooiiiiiiiiie [ . 11/08/2018 . | Merrill Lynch-Columbus ... [ XXX 3,000,000 ........... 3,000,000 ...
55279HAKG ...| MANUFACTURER AND TRADERS ... . 04/20/2018 . | JEFFERIESLLC ..o [ XXX 719,805 ............. 750,000 (... 4,713
57636QAJ3 ... [ MASTERCARD INCORPORATED .........cooiiiiiiiiiiiiiie e [ . 04/20/2018 . [Robert W. Baird .................ooooiii XXX [ 2447750 |............. 245,000 ... 1,382
58013MFA7 ...| MCDONALDS CORPMED TERMNTBE ..o . 04/20/2018 . | JPMOrgan ............cooooieiiiiiiiiiiei [ XXX 373,163 |............. 350,000 (................ 6,398
585055BU9 ... [MEDTRONIC INC ... oo [ . 04/20/2018 . | CREDIT SUISSE SECURITIES ..o [ XXX [ 148,756 | ............. 140,000 (.................. 701
552953CC3 ... | MGM RESORTS INTERNATIONAL CALLABLE ..o [ . 11/01/2018 . [PERSHINGLLC ... [ XXX [ 209,982|............. 205,000 ... 1,708
594918BD5 ... IMICROSOFT CORP .......ciiiiiiiiiiiiee e | . 04/20/2018 . | JPMOrgan ............ooevieiiiiiiiiei e [ XXX 271,006 |............. 280,000 ................ 2,100
606822BA1 ... | MITSUBISHI UFJ FINANCIAL GROUP INC ... e . 09/04/2018 . [Morgan Stanley ................cooovieiiiiiiii [ XXX 1,031,607 |........... 1,030,000 (................ 4,842
615369AK1 ... [MOODY'S CORP CALLABLE NOTES FIXED ...........oooviiiiiiiiiiiie [ . 06/08/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 355,367 |............. 370,000 (............... 3,966
61691NAES ... | MORGAN STAN CAP I TR2017-HR2 ... | . 04/23/2018 . [Morgan Stanley ................co.coiiiiii XXX 1,819,504 |........... 1,850,000 (................ 4,424
61744YAHT ... |MORGAN STANLEY ... .o . 03/19/2018 . | VENDOR CODE BARCNOTINTABLE ..............cooooi e XXX 1,460,100 |........... 1,500,000 (.............. 13,979
61744YAR9 ... [MORGAN STANLEY ... L . 04/19/2018 . |Morgan Stanley ................ccooiiviiiiii [ XXX 620,000 ............. 620,000 (..........cooiin.
61763MAEO ...| MORGAN STANLEY BANK OF AMERICAMER ............oooooi . 05/10/2018 . [Morgan Stanley ................cooovieiiiii [ XXX 1,998,084 ........... 1,990,000 (................ 2,587
61691JAS3 ....| MORGAN STANLEY CAPITAL ITRUST 201 ..ot [ . 05/09/2018 . | Merrill Lynch-Columbus .................ooooooi [ XXX 1,970,859 (........... 2,000,000 |................ 1,836
61691QAE8 ...| MORGAN STANLEY CAPITALITRUST 201 ... e . 10/12/2018 . [VARIOUS ... XXX [ 422273 (............. 410,000 (................ 1,104
61945CAGS8 ...| MOSAIC CO/THE CALLABLE NOTES FIXED .........ooooviiiiiiii [ . 08/28/2018 . | Merrill Lynch-Columbus ... [ XXX 2111447 ... 2,175,000 .............. 25,692
61945CAAT ... [ MOSAIC COMPANY ... . [ . 02112/2018 . | Transfer ........cooooiiiiii e [ XXX |, 377678 |............. 370,000 (... 3,353
620076BB4 ... |MOTOROLA, INC. ... ..o e . 02/12/2018 . [ Transfer ... L XXX [ 247964 |............. 250,000 ... 2,266
62481WAAS5 ...[MP CLO VIIILTD 2015-2A AR FLOATIN ..o [ . 05/01/2018 . |Morgan Stanley ................coooeiiiiiiii [ XXX 1,110,000 (........... 1,110,000 (..o
55336VAKG ... | MPLX LP CALLABLE NOTES FIXED4.125 ............coooiiiiii [ . 09/20/2018 . [Morgan Stanley ................cc.cooooeiiiiiiiii [ XXX o[ 365,494 |............. 375,000 ... 988
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55336VANO ... | MPLX LP CALLABLE NOTES FIXED 4.7% .........oovviiiiiiiieiiee e . 08/29/2018 . |Morgan Stanley ................ccoooeiiviiiii [ XXX 1,640,135(........... 1,750,000 |.............. 46,380
61767CAU2 ...|MS BOFAML TRUST 2017-C33 ... .. i | . 04/23/2018 . | Merrill Lynch-Columbus ... [ XXX 716,557 |............. 740,000 |.............. 1,646
63938CAF5 ... [ NAVIENT CORP CALLABLE NOTES FIXED .........coooiviiiii [ . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER& SMITH ...............[....... XXX 225256 |............. 220,000 (...........nn 5,561
641062AF1 ....|NESTLE HLDGS INC ... ...t . 12/12/12018 . | Merrill Lynch-Columbus .................oocoo [ XXX o[ 797,616 |............. 800,000 |................ 6,444
64132MAES ...| NEUBERGER BERMAN LOAN ADVISORS CLO .........coovviiiiiiiiiiee [ . 12/07/2018 . | VENDOR CODE THENOTINTABLE ...............ooocooeei [ XXX 1,900,000(........... 1,900,000 f.......cooovein.
651639AN6 ... | NEWMONT MINING CORP ...t e . 02/12/2018 . [ Transfer ... [ XXX 248,520 |............. 250,000 ... 3,573
666807BP6 ... | NORTHROP GRUMMAN CORP CALLABLE NOT ........ooooiiiiiii e . 12/12/2018 . |RBC Capital Markets ...................oco [ XXX 1,416,545 ........... 1,650,000 (.............. 10,237
667274AC8 ... [NORTHWELL HEALTHCAREINC ... [ - 04/17/2018 . | CIlIGroup ... [ XXX . 984,450 |........... 1,000,000 (.............. 19,880
67080LAA3 ... [NUVEENLLC ... .o . 12/10/2018 . | DEUTSCHE BANK SECURITIES INC. ... XXX 2,035,880 |........... 2,000,000.............. 11,111
67066GAE4 ... [NVIDIACORP ... [ . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ...........oocoooiiii [ XXX 334,362 |............. 350,000 (............... 1,182
67110DAN7 ...| OCP CLO 2016-11 LTD 2016-11AATAR ... . 05/01/2018 . | CREDIT SUISSE SECURITIES ............c.coooiiiii [ XXX 1,113,330 |........... 1,110,000 f..........oovne 672
68389XAWS ...| ORACLE CORP ... ..ot . 04/20/2018 . {U.S. BANCORP INVESTMENTS, INC. ... [ XXX [ 220105 ............. 210,000 |........coovees 2,783
67108FAQQ ... | OZLM FUNDING IVLTD 2013-4A A2RFL ... . 05/01/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 740,740 | ............. 740,000 (... 751
67110HAWS .. | OZLM XIV LTD 2015-14A A2AR FLOATIN ..o | e . 06/05/2018 . | CREDIT SUISSE SECURITIES ..o [ XXX 1,035,000 (........... 1,035,000 f........cooiiinnnnn
69916DAC3 ... | PARALLEL 2018-2 LTD 2018-2A A2 FLO ......oooiiiiiii [ - 11002/2018 . | CIIGrOUD ... [ XXX o 3,450,000 ........... 3,450,000 ...
703481AB7 ... | PATTERSON-UTIENERGY INC CALLABLE ... . 08/29/2018 . | DAIWA SECURITIES AMERICAINC ... [ XXX 1,877,700 |........... 2,000,000 |.........oovneen 6,583
709599BB9 ... | PENSKE TRUCK LEASING COLP /PTLF ..o . 05/07/2018 . | Merrill Lynch-Columbus ..................ooooo [ XXX 997,960 |........... 1,000,000 f..........covevn.
718172CE7 ... | PHILIPMORRIS INTLINC ... . 04/20/2018 . |Morgan Stanley ................coooiiiiiiiii [ XXX 330,414 ... 350,000 (................ 1,580
T18546AC8 ... [PHILLIPS 66 ...... ..o [ . 02/12/2018 . [ Transfer ... [ XXX 253,977 |............. 250,000 ... 3,912
72133JAAS ....| PIKES PEAK CLO 2 2018-2A AFLOATIN ... . 11/16/2018 . | CREDIT SUISSE SECURITIES ............oooooiviii [ XXX 3,493,000|........... 3,500,000 .......coiiiiii
T 69353RFJ2 ....|PNCBKNAPITTSBURGHPA ... ... . 04/20/2018 . | Goldman Sachs -SOLD ............ccooeiiiiiii [ XXX [ 716,108 |............. 750,000 ... 6,229
w 747525AU7 ... |QUALCOMMINC .. ..o . 04/20/2018 . | JPMOrgan ............coevvieiiiiiiieiei [ XXX 325549 |............. 350,000 (................ 4,866
© 755111BX8 ... [RAYTHEON CO ... [ . 03/19/2018 . [JPMorgan ...........ocooiiiiiiiii e [ XXX 1,463,535 (........... 1,500,000 (.............. 10,000
760759AM2 ... | REPUBLIC SERVICES INC CALLABLE NOT ........ooooiiiiii [ . 06/08/2018 . | MUFG SECURITIES AMERICAINC ... [ XXX [ 388,426 |............. 370,000 ... 1,318
761713AY2 ... | REYNOLDS AMERICAN INC CALLABLE NOT .........ooiiiiiiiiie e . 06/08/2018 . | Merrill Lynch-Columbus ..................oooooi [ XXX 511,981 ............. 490,000 (................ 5,743
771196BK7 ... [ROCHE HLDGS INC ... [ . 04/20/2018 . | Goldman Sachs -SOLD ............ccooeiiiiiii [ XXX [ 373,992 |............. 400,000 (................ 4,638
77341DAE7 ...|ROCKFORD TOWER CLO 2017-3LTD 2017 ..ot e . 07/16/2018 . | Goldman Sachs - SOLD ..............occooviiviiii [ XXX 1,478,250 (........... 1,500,000 (.............. 30,189
78355HKG3 ...[RYDER SYSMTNBE ...t [ . 04/20/2018 . [PERSHINGLLC ..........ooooiii [ XXX 485673 (............. 490,000(................ 2,684
785592AV8 ... [ SABINE PASS LIQUEFACTIONLLC .......coiii e [ . 04/20/2018 . | Goldman Sachs -SOLD ............ccooooviiiiii [ XXX 305,402|............. 280,000 |.............. 5,209
824348AX4 ... | SHERWIN-WILLIAMS CO/THE CALLABLEN ... . 08/29/2018 . | U.S. BANCORP INVESTMENTS, INC. ...........ooooviiv [ XXX 967,810 |........... 1,000,000 (.............. 11,250
82967NAU2 ... | SIRIUS XM RADIO INC CALLABLE NOTES ..o [ . 11/01/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX 198,942 ............. 200,000 |........coevn 597
83610JAA4 ....| SOUND POINT CLO XIXLTD 2018-1A A ... oo . 11/27/2018 . | Merrill Lynch-Columbus ... [ XXX o 6,810,300 |........... 6,900,000 |.............. 29,638
844895AV4 ... [ SOUTHWEST GAS CORP ... .ottt [ . 02/12/2018 . [ Transfer ... L XXX 999,844 |........... 1,000,000 (.............. 14,101
855244A88 ... | STARBUCKS CORP CALLABLE NOTESFIXE ..........coooiiiii . 08/29/2018 . | JPMOrgan .............ocoieiieiiii e [ XXX 1,748,635(........... 1,750,000 | ................ 4,594
857477ATO ....| STATESTRCORP ...ttt . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ... [ XXX 348,492 (............. 350,000 (............... 2,278
86359UAAT ... | STRUCTURED ASSET SECURITIES CORP M ..o [ . 10/31/2018 . | Wells Fargo AdVisOrs ..............ocooeeoiiiiii [ XXX 619,832|............. 631,274 ... 345
871829BF3 ....| SYSCO CORP ...ttt . 11/26/2018 . | BARCLAYS CAPITAL, INC. ... [ XXX o 1,698,491(........... 1,825,000 (.............. 21,913
882508BC7 ... [TEXASINSTRSINC ... ..o [ . 04/20/2018 . | U.S. BANCORP INVESTMENTS, INC. ............ooooii [, XXX [ 231,520 |............. 245,000 ... 3,375
883556BM3 ...| THERMO FISHER SCIENTIFICINC ..........cooiiiiiie . 04/20/2018 . | Wells Fargo AdViSOrs ................cooveiiiiiiiiiiii [ XXX 345118 ... 350,000 (................ 4,578
883556BY7 ... | THERMO FISHER SCIENTIFIC INC CALLA ... [ . 11/26/2018 . {U.S. BANCORP INVESTMENTS, INC. ............oooooi [ XXX 1,668,871 (........... 1,825,000 (.............. 21,408
88947EANO ... [TOLLBROS FIN CORP ..ottt [ . 11/01/2018 . [PERSHINGLLC ..o [ XXX [ 1454991 ............. 150,000 | ........ccoivnnns 365
89114QC48 ...| TORONTO-DOMINION BANK/THE MEDIUM T ... e . 07/12/2018 . | BNY/SUNTRUST CAPITALMARKETS ............cooooivi XXX 1,997,280 (........... 2,000,000 |.......coviiiii
891906AE9 ... [ TOTAL SYSTEM SERVICES INC CALLABLE ... . 05/09/2018 . | Merrill Lynch-Columbus ... [ XXX [ 449622(............. 450,000 (...........ocoinnn
89172PAC3 ... | TOWD PTMTG TR 2016-2 ... ..o - 11126/2018 . | CIlIGrOUP ..o [ XXX o 1,562,074 (........... 1,700,000 | ................ 3,825
89352HAWY .. | TRANSCANADA PIPELINES LTD CALLABLE ...........ooooiii [ . 10/10/2018 . [JPMoOrgan ............ooooiiiiiiiiii e [ XXX 605,978 |............. 615,000 (.............. 11,254
89417EAKS ... [ TRAVELERS COMPANIES INC ... [ . 04/20/2018 . | MERRILL LYNCH, PIERCE, FENNER & SMITH ...............[....... XXX [ 179,905 ............. 175,000 (... 1,233
89531MACG ...| TRESTLES CLO IILTD 2018-2A A2 FLO ... . 05/15/2018 . | VENDOR CODE THENOTINTABLE ................oocooei [ XXX 1,000,000(........... 1,000,000 f..........covevnnn.
902494BD4 ... [ TYSON FOODS INC CALLABLE NOTES FIX ........ooooiiiii [ . 08/29/2018 . | CREDIT SUISSE SECURITIES ............ccooviii [ XXX 1,701,684 |........... 1,800,000 (.............. 20,248
91159HHR4 ...| U SBANCORP MTNS BKENT ..o . 04/20/2018 . | CItIGroUD ..o [ XXX 498,288 ............. 525,000 (................ 8,131
898384AX0 ... [UNION COLLEGE TRUSTEES ..o [ . 02/12/2018 . [ Transfer ... [ XXX [ 373,210 ... 375,000 ... 1,548
90932NAA1 ... | UNITED AIRLINES 2018-1 CLASSBPAS ... . 05/09/2018 . | CREDIT SUISSE SECURITIES ............ooooiviii [ XXX 600,000 ............. 600,000 |.......c..coeiv.
911312AM8 ... | UNITED PARCEL SERVICE ...........oooiiii . 021122018 . | Transfer ........cooooviiiii e [ XXX |, 247,601 (............. 250,000 (... 586
911365BB9 ... [ UNITED RENTALS NORTHAMERINC ... [ . 11/01/2018 . | Wells Fargo AdVisOrs ..............occooeiiiiiii [ XXX [ 185,981 (............. 185,000 [ ................ 5,023
913017DB2 ... | UNITED TECHNOLOGIES CORP CALLABLE ..o . 08/13/2018 . |Morgan Stanley ................coooiiiiiiii [ XXX 1,499,865(........... 1,500,000 (.......coovein.
91324PCX8 ... | UNITEDHEALTH GROUP INC ... [ . 04/20/2018 . | Goldman Sachs-SOLD ...............ccooooiiii [ XXX o[ 174,060 (............. 175,000 ................ 2,021
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903442AA9 ...
92330EAP2 ...
92330EARS ...
92340LAC3 ...
92343VCX0 ...
92343VEPS5 ...
92343VER1 ...
925524BG4 ...
92826CAF9 ...
92913UASS ...
931427AC2 ...
931142DWO ...
93362YABS ...
94974BGKO ...
96949LAES ...
96949LAD7 ...
96950FALS ...
98887YAET ...
00BD6JBT6 ...
03522AAF7 ...
035242AL0 ....
035240AL4 ...
05526DBBO ...
05964HAJ4 ...
06738EBBO ...
07274NALT ...
05583JACG ...
05583JAE2 ...
225433AF8 ...
22546QAP2 ...
25156PBBS ...
378272ANS ...
62947QAZ1 ...
874060AU0 ...
87938WAWS ..
00185AADG ...
88167AALS ...
00162LCS4 ...
00175MBF6 ...
03330AACG ...
197361AC2 ...
87154EAWO ...
00507UASO ...
00774MAES ...
05565QDA3 ...
40436KAC9 ...
404280BB4 ...
822582BD3 ...
82481LAD1 ...

86562MAYG ..

US 2018-USDC 2018-USDC A 4.106% 10 ........
VENTURE XIXCLO LTD 2014-19A ARRF .......
VENTURE XIX CLO LTD 2014-19ABRRF .......
VEREIT OPERATING PARTNERSHIP LP CA ...

VERIZON COMMUNICATIONS INC ..............

VERIZON COMMUNICATIONS INC CALLABL ...
VERIZON COMMUNICATIONS INC CALLABL ...

VIACOM, INC. ...
VISAINC ...
VOYA CLO 2015-3 LTD 2015-3AA3RFL ........
WALGREENS BOOTS ALLIANCEINC ...........
WALMARTINC ...
WAMU MORTGAGE PASS-THROUGH CERTIFI

WELLS FARGOCOMTNBE ......................
WILLIAMS COS INC/THE CALLABLE NOTE .....

WILLIAMS PARTNERSLPNEW .................
WILLIAMS PARTNERS LP CALLABLE NOTE ...
ZAIS CLO 11 LTD 2018-11AB FLOATIN .........
ABU DHABI CRUDE OIL PIPELINELLCC .......
ANHEUSER BUSCH INBEVFININC .............
ANHEUSER BUSCH INBEVFININC .............
ANHEUSER-BUSCH INBEV WLDW INC .........
B.A.T. CAPITAL CORPORATION .................

BANCO SANTANDER SANOTES FIXED 4.3 ...
BARCLAYS PLC CALLABLE MEDIUM TERM ...
BAYER US FINANCE Il LLC CALLABLEN .......

BPCE SA MEDIUM TERMNOTE FIXED 3.5 ...
BPCE SA MEDIUM TERM NOTE FIXED 4.6 .....

CREDIT SUISSE GROUP FUNDING GUERNS ..
CREDIT SUISSE NEW YORKBRANCH ..........
DEUTSCHE TELEKOM INTERNATIONAL FIN ...

GLENCORE FUNDING LLC CALLABLE NOTE ..
NXPBV/NXPFDGLLC ...................oo
TAKEDA PHARMACEUTICAL CO LTD CALLA ..
TELEFONICA EMISIONES SAU CALLABLE .....

AON PLC CALLABLE NOTES FIXED 4% 27 .....
TEVA PHARMACEUTICAL FINNETH ............

ALM XVILTD/ALM XVILLC 2015-16AA .........

AMMC CLO15LTD 2014-15RR ...................

ANCHORAGE CAPITAL CLO 3-RLTD 2014 .....
COLUMBIA CENTCLO 2018-28 ..................
SYMPHONY CLO XV LTD 2014-15RR ...........
ACTAVISFUNDINGSCS ...............cccoe
AERCAP IRELAND CAPITALLIMITED ...........

BPCAPMKTSPLC ...........ooooe

HPS LN MGMT LTD 2015-6R .....................

HSBCHLDGSPLC ................coooo

SHELL INTERNATIONAL FINBV .................
SHIRE ACQUISITIONS INVTS IRELA ............

SUMITOMO MITSUI FINL GROUPINC ............

. 05/31/2018 .
. 11/16/2018 .
. 11/16/2018 .
. 08/29/2018 .
. 08/29/2018 .
. 05/08/2018 .
. 08/29/2018 .
. 02/12/2018 .
. 04/20/2018 .
. 11/02/2018 .
. 04/20/2018 .
. 04/20/2018 .
. 11/26/2018 .
. 04/20/2018 .
. 08/29/2018 .
. 09/20/2018 .
. 06/08/2018 .
. 11/16/2018 .
. 12/04/2018 .
. 04/20/2018 .
. 03/19/2018 .
. 04/20/2018 .
. 04/20/2018 .
. 08/29/2018 .
. 05/09/2018 .
. 08/29/2018 .
. 08/29/2018 .
. 09/05/2018 .
. 11/26/2018 .
. 04/20/2018 .
. 08/29/2018 .
. 08/29/2018 .
. 12/03/2018 .
. 1211212018 .
. 09/14/2018 .
. 06/08/2018 .
. 11/01/2018 .
. 06/20/2018 .
. 11/26/2018 .
. 06/07/2018 .
. 11/01/2018 .
. 12/07/2018 .
. 04/20/2018 .
. 04/20/2018 .
. 04/20/2018 .
. 04/25/2018 .
. 04/20/2018 .
. 04/20/2018 .
. 04/20/2018 .
. 04/20/2018 .

CItIGrOUP ...
CItIgroup ...
CItIGrOUD ...
JPMOrgan ...
VARIOUS ...
Goldman Sachs - SOLD ............c.oooooiiii
Wells Fargo Advisors ..o
Transfer ..o
U.S. BANCORP INVESTMENTS, INC. ...,
VENDOR CODE THENOT INTABLE ..............cooevenn.
JPMOrgan ...
U.S. BANCORP INVESTMENTS, INC. ...,
Morgan Stanley ...
Goldman Sachs - SOLD ............c.ocoooiiiii,
Wells Fargo AdVISOrs ...,
VARIOUS ...
PERSHINGLLC ...
Merrill Lynch-Columbus ...
VENDOR CODE EURONOTINTABLE ..............oooi.
PIERPONT SECURITIESLLC ..........oooiiiii,
JPMorgan Chase ...
RBS SECURITIESINC .........oooiiiii,
VARIOUS ...
Merrill Lynch-Columbus ...
BARCLAYS CAPITAL,INC. ...
Wells Fargo Advisors ..o
BARCLAYS CAPITAL,INC. ...
JPMOrgan ..o
CREDIT SUISSE SECURITIES ........ooiiii
JPMOrgan ...
Morgan Stanley ...
Stifel Nicolaus ...
CREDIT SUISSE SECURITIES ..o
VARIOUS ...
MUFG SECURITIES AMERICAINC ..o,
Wells Fargo Advisors ..o
Merrill Lynch-Columbus ...
Goldman Sachs - SOLD ..............ccooiiiiii
BNY/SUNTRUST CAPITAL MARKETS ...........oocoiiii
JPMOrgan ...
Morgan Stanley ...
VENDOR CODE BNPNOTINTABLE .............coooeiini
Goldman Sachs - SOLD ...
RBC Capital Markets ..................ccoocoiiiii
Robert W. Baird ...
CItIgroup - ..o
CItIGroUP ...
Goldman Sachs - SOLD .............ocoooiiii

3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

8399997 Subtotal - Bonds - Part 3

8399998 Summary item from Part 5 for Bonds

8399999 Subtotal - Bonds

........... 3,447,362
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88579Y101 ... |BMCO. ...t 2712018 L | VARIOUS Lo L 7,143.000|........... 1,442,227 |....... XXX o
00206R102 ... | AT & T, INC. ... - 11/29/2018 . |VARIOUS ... [ 86,180.000(........... 2,709,733 ]....... XXX
002824100 .... [ ABBOTT LABORATORIES ... .o [ . 06/22/2018 . [VARIOUS ... L 21,300.000]........... 1,253,131(....... XXX [
00130H105 ... | AESCORP ..ot | - 04/11/2018 . | JPMOrgan ............cooviiiiieiiiie e [ 27,450.000............. 313,548 |....... XXX o
00846U101 ....| AGILENT TECHNOLOGIES, INC. ... [ . 06/22/2018 . | VENDOR CODE INSTNOTINTABLE ... [ 4,535.000(............. 285,589 |....... XXX [
009158106 ....| AIRPRODS & CHEMS INC .........ccooiiiiiiii e C11/29/2018 . | VARIOUS ..o L 4,355.000(............. 689,549 |....... XXX
015271109 .... | ALEXANDRIAREAL ESTATEEQINC ... . 04/11/2018 . [JPMoOrgan ..........oooiiiiii i L 1,995.000(............. 241,580]....... XXX [
02209S103 .... [ ALTRIAGROUP INC ..o [ . 12/10/2018 . [VARIOUS ... L 36,747.000........... 2,098,072]....... XXX [
025816109 ....| AMERICAN EXPRESS CO .........oooviiiiiiiie e . 05/02/2018 . |VARIOUS ... L 1,508.000(............. 139,334 ... XXX
026657306 ....| AMERICAN HOMES 4 RENT REITUSD 0.0 ..o [ . 10/09/2018 . [UBS Paine Webber ...................co 5,075.000|............. 107,456 |....... XXX [
026874784 ....| AMERICAN INTL GROUP INC .........oooiiiii e 117292018 . |VARIOUS ... [ 70,998.000(........... 3,779,750 ....... XXX [
031162100 .... [AMGEN INC ... [ . 04/11/2018 . [JPMoOrgan .........ooooiii e L 6,485.000|........... 1,118,095(....... XXX [
032511107 ....| ANADARKO PETROLEUM CORP. .......cooviiiiiiiiiiiee - 11/29/2018 . |VARIOUS ... [ 18,307.000........... 1,229,835(....... XXX o
035710409 ....| ANNALY CAP MGMT INC ..ot . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ooooovii [ 8,775.000|.............. 87,801 ....... XXX [
036752103 .... [ANTHEMINC ... L . 05/02/2018 . [VARIOUS ... L 11,830.000|........... 2,670,020]....... XXX [
037411105 ... | APACHE CORP ... ..ot - 04/11/2018 . | JPMOrgan .........oooviiiiiiiiiie e [ 4,795.000(............. 190,086 | ....... XXX o
03965L100 .... [ARCONIC INC ...\ [ . 05/02/2018 . | DEUTSCHE BANK SECURITIES INC. ...........oooooii o 2,332.000|.............. 404271....... XXX [
052769106 ....| AUTODESKINC ... - 11/05/2018 . | VARIOUS ... L 1,159.000 | ............. 147,652 ....... XXX o
T 053484101 ....| AVALONBAY COMMUNITIES INCREITUSD .......ooooiiiiiiiiii - 11/29/2018 . |VARIOUS ... [ 710.000............. 131,008 ....... XXX
w 05351W103 ... [AVANGRID INC ... [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ooooviii [ 1,150.000 | .............. 56,754 |....... XXX [
= 054561105 ....| AXA EQUITABLE HOLDINGS INC COM .........ooiiiiiiiiiieee - 12114/2018 . |VARIOUS ... [ 56,239.000........... 1,115,820 ....... XXX
05722G100 ... [BAKERHUGHES AGE CO ..o [ . 12/14/2018 . [VARIOUS ... L 16,050.000 | ............. 345483 ]....... XXX [
060505104 ....| BANK OF AMERICA CORP .......cooiiiiiiiiiiiiieeeee - 11/29/2018 . | VARIOUS ..o L 308,156.000........... 9,273,066 ....... XXX
071813109 .... | BAXTER INTERNATIONAL, INC. ... [ . 04/11/2018 . [JPMoOrgan ..........oooiiiii i L 3,040.000............. 197,425(....... XXX [
075887109 .... [BECTONDICKINSON & CO ......coviiitiei e [ 1172912018 . [VARIOUS ..o L 1,295.000(............. 313,149 ....... XXX [
084670702 ....| BERKSHIRE HATHAWAY INCDEL .......ooooooiiiii | - 11/29/2018 . |VARIOUS ... [ 12,796.000|........... 2,507,942 ....... XXX [
086516101 .... [BESTBUY COINC ..o [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 1,650.000(............. 100,107 {....... XXX [
09247X101 ....| BLACKROCK, INC. ... oo . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocooovii [ 2,020.000|............. 852,715|....... XXX [
093671105 ... [BLOCKH & RINC ... [ 1172912018 . [VARIOUS ..o L 6,830.000............. 184,753 |....... XXX [
101121101 ....| BOSTON PROPERTIES INCREITUSD 0.0 ........oooviiiiiiiiiees e . 05/16/2018 . | CItIGroUD ...\ [ 430.000(.............. 51,459 ....... XXX o
110122108 .... | BRISTOL MYERS SQUIBB COMPANY ..o e - 11/29/2018 . |VARIOUS ..o L 7,680.000]............. 406,275]....... XXX
11135F101 .... | BROADCOM INC COMMON STOCK USD ........cooiiviiiiiiiiiiiiie [ 1172912018 . [VARIOUS ..o L 2,320.000............. 489,345(....... XXX [
133131102 ....| CAMDEN PROPERTY TRUST ...ttt e . 10/09/2018 . | UBS Paine Webber .................cooooiiiii 915.000.............. 86,419 ....... XXX
134429109 .... | CAMPBELL SOUP CO COMMON STOCKUSD ........cocoiiiiiiiiii [ . 10/09/2018 . [UBS Paine Webber ...................co 3,300.000............. 125,343 |....... XXX [
14149Y108 ....| CARDINAL HEALTH, INC. .. ..o e C11/29/2018 . |VARIOUS ..o [ 8,670.000|............. 473,312 ....... XXX [
149123101 ... | CATERPILLAR, INC. ... C11/29/2018 . | VARIOUS ..o L 2,315.000|............. 332,825(....... XXX
12514G108 ... | CDW CORP/DE COMUSD 0.01 ..o - M/2712018 . [ CHIGrOUP ..o L 9,850.000............. 881,046 ....... XXX [
151897107 ....| CENTERPOINT ENERGY INC ..o e . 10/09/2018 . | UBS Paine Webber .................coooiiii 7,990.000|............. 225357 |....... XXX [
125269100 ... |CFINDS HLDGS INC ..ot [ . 04/11/2018 . [JPMoOrgan .........ooooiii e L 6,130.000|............. 229,339 ....... XXX [
808513105 ....| CHARLES SCHWAB CORP/THE COMMON STO ........ooovoviiiiiiiiieiie e 2712018 L |VARIOUS .o [ 15,869.000|............. 746,461 ....... XXX
166764100 ....| CHEVRON CORPORATION ........ooiiiiiiiiiie e . 10/09/2018 . [VARIOUS ... L 24,700.000]........... 2,966,488 |....... XXX [
17243V102 ....| CINEMARK HOLDINGS INC ..o 1172912018 . [VARIOUS ..o L 6,110.000|............. 232,005]....... XXX [
17275R102 ....| CISCO SYSTEMS, INC. ..o e 117292018 . |VARIOUS ... [ 60,860.000........... 2,595,634 ....... XXX
172967424 ... | CITIGROUP, INC. NEW ... . 12/10/2018 . [VARIOUS ... L 89,841.000(........... 6,273,088]....... XXX [
12572Q105 ... [CME GROUP INC ... e . 05/02/2018 . |VARIOUS ... L 1,972.000(............. 315,128 |....... XXX
192446102 ....| COGNIZANT TECH SOLUTIONS CORP CLA ... [ . 12/26/2018 . [VARIOUS ... L 17,869.000 |........... 1,296,927 | ....... XXX [
20030N101 ....[ COMCAST CORP NEW ... [ . 12110/2018 . |VARIOUS ... L 119,488.000(........... 4,025,165....... XXX o
200340107 .... [COMERICAINC ... .o L . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocoooii [ 3,345.000|............. 264,385(....... XXX [
205887102 ....| CONAGRABRANDS INC ...t . 10/26/2018 . [JPMOrgan ..........oooiii e L 1,480.632(............. 126,090 ....... XXX [
20825C104 ....[ CONOCOPHILLIPS .. ..o e [ 117292018 . |VARIOUS ... [ 10,295.000|............. 659,623 |....... XXX
219350105 ....| CORNING, INC. .. ... . 04/11/2018 . [JPMoOrgan ..........ooooviiiiiii e L 13,355.000 | ............. 366,094 ....... XXX [
222070203 .... [ COTY INC COMMON STOCK USD 0.01 .......ooviiiiieiieeeeeee [ . 08/16/2018 . | VENDOR CODE INSTNOT INTABLE ............cooooivi [, 16,655.000|............. 186,253 ....... XXX o
22822V101 ....| CROWN CASTLE INTERNATIONAL CORPRE ........oiviiiiiiiiieiiiiiiei [ . 06/22/2018 . | VENDOR CODE INSTNOTINTABLE .........ooooiiii [ 3,195.000)............. 331,191]....... XXX o [
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126408103 ....| CSX CORPORATION ..ot e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocooovii [ 1,115.000(.............. 80,258 |....... XXX o
229663109 ....| CUBESMART ...t . 10/09/2018 . [VARIOUS ... ..o L 3,775.000|............. 113,136 |....... XXX [
231021106 ... [ CUMMINS, INC. .. ..o [ . 08/16/2018 . | VENDOR CODE INSTNOTINTABLE ..........oooooiii [ 2,255.000|............. 317,574 (... XXX [
126650100 .... | CVS HEALTH CORPORATION ..ot [ . 12/10/2018 . [VARIOUS ... L 35,277.205(........... 2,974,372 ....... XXX [
232806109 .... | CYPRESS SEMICONDUCTOR CORP .......cooviiiiiiiiiiiiiiieeee [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oooooovviiin [, 14,895.000|............. 206,716 |....... XXX
23283R100 ....| CYRUSONE INC ... ..o . 04/11/2018 . [JPMOrgan ..o L 3,740.000|............. 187,720 ....... XXX [
237194105 ....| DARDEN RESTAURANTS INC COMMON STOC ........ocoiiiiiiiiiiee | e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 1,835.000(............. 203,822]....... XXX [
247361702 ... [DELTAAIRLINES, INC. ..o [ . 10/09/2018 . |VARIOUS ... ... L 6,150.000|............. 317,286 |....... XXX
25179M103 ... | DEVON ENERGY CORP NEW ... ..o - 1M/27/12018 . [VARIOUS ..o L 44,335.000]........... 1,693,514 |....... XXX [
253868103 .... [DIGITALRLTY TRINC ... [ . 08/16/2018 . |VARIOUS ... ... [ 1,895.000(............. 204,888 ....... XXX o
256677105 ....| DOLLAR GEN CORP NEW ..o . 12/26/2018 . [VARIOUS ... L 13,027.000 |........... 1,361,797 ....... XXX [
25746U109 ....| DOMINION RESOURCES, INC. .........cooiiiiii e 1172912018 . [VARIOUS ..o L 19,270.000 |........... 1,255,138 |....... XXX [
257559203 ... [DOMTAR CORP ... ...t [ C11/29/2018 . | VARIOUS ..o L 7,715.000|............. 347273 (... XXX o
25960P109 ....|DOUGLAS EMMETT INC ... | e . 04/11/2018 . [JPMOrgan .........ooooiiiiii i 810.000.............. 28,781 ....... XXX [
26078J100 ... [DOWDUPONT, INC. ... [ 117292018 . |VARIOUS ... [ 51,989.000(........... 3,109,281 ....... XXX
233331107 ....|DTEENERGY CO ... . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 2,125.000|............. 248,2091....... XXX [
26441C204 ....|DUKE ENERGY CORP NEW ...........ooiiiiiiiiiiiie e [ . 10/09/2018 . | UBS Paine Webber .................coooiiii 2,375.000|............. 195,346 ....... XXX [
264411505 .... | DUKE REALTY INVESTMENTS INC ... [ . 05/16/2018 . | CItIGrOUD . ...\ [ 2,655.000(.............. 747221 ....... XXX [
277432100 ....| EASTMAN CHEMICAL CO. .....coiiii i . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oooovii [ 3,250.000............. 256,895]....... XXX [
m 281020107 ... [EDISON INTL ... [ 117292018 . |VARIOUS ... [ 15,276.000|............. 943813 |....... XXX
- 291011104 ....|EMERSON ELECTRIC CO ......cooiiiiiiiii e e . 04/11/2018 . [JPMorgan ... L 13,320.000............. 893,539 1....... XXX [
i 29364G103 ... [ENTERGY CORP NEW ... [ - 04/11/2018 . | JPMOrgan ..........oooiiiiiiiieiee e [ 12,025.000|............. 943,391 1....... XXX o
:,‘ 293792107 ....| ENTERPRISE PRODUCTS PARTNERS LP ML ... | . 12/26/2018 . [VARIOUS ... L 93,388.000(........... 2,665,241 ....... XXX [
29476L107 ....| EQUITY RESIDENTIAL PROPERTIES TRST ........ooiiiiiiii | e 1172912018 . [VARIOUS ..o L 3,030.000............. 207,087]....... XXX [
29530P102 ....| ERIE INDEMNITY CO COMMON STOCK USD .........ccovviiiiiiiiiieie [ . 06/22/2018 . | VENDOR CODE INSTNOT INTABLE ..........oooooviiii [, 370.000(.............. 445491 ....... XXX
297178105 ... |ESSEXPPTY TRINC ... . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 420.000(............. 108,531 1....... XXX [
30161N101 ... | EXELON CORP ... - 04/11/2018 . | JPMOrgan ........ooovvviiiiiieie e [ 6,235.000|............. 239,938 ....... XXX
30231G102 ... [EXXONMOBIL CORP ..ottt [ . 10/09/2018 . [VARIOUS ... ... L 46,070.000]........... 3,600,485]....... XXX [
31620R303 ....| FIDELITY NATIONAL FINANCIAL IN ... [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 8,760.000|............. 293,427 1....... XXX [
31847R102 ....| FIRSTAMERN FINL CORP ..o C11/29/2018 . | VARIOUS ..o L 4,770.000(............. 241,653 |....... XXX [
337932107 .... [ FIRSTENERGY CORP. ... oot [ - 1M/27/2018 . [VARIOUS ..o L 70,546.000(........... 2,478,019]....... XXX [
302520101 ....| FNB CORP/PA COMMON STOCKUSD 0.01 .......cooviiiiiiiiiiieiieees e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............coooovveiin [, 23,835.000|............. 290,542 ....... XXX
344849104 .... | FOOT LOCKER INC COMMON STOCK USD 0 ... [ . 10/09/2018 . [ UBS Paine Webber ...................co 1,090.000 (.............. 53,904 1....... XXX [
345370860 ....|FORDMTR CODEL ........coviiiiiiii e . 10/09/2018 . | UBS Paine Webber .....................coooiii 138,615.000(........... 1,267,703 ....... XXX [
354613101 ....| FRANKLIN RESOURCES, INC. ..o . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocooovii [ 2,505.000(.............. 83,831]....... XXX [
35671D857 ....| FREEPORT-McMORAN COPPER & GOLD ...........ccviiiiiiiiiiiiie [ . 10/09/2018 . [VARIOUS ... L 9,870.000|............. 132,301 ....... XXX [
363576109 ....| GALLAGHER ARTHURJ & CO ..o . 12/26/2018 . |VARIOUS ... [ 20,150.000]........... 1,439,697 (....... XXX
36467J108 .... | GAMING & LEISURE PPTYSINC ..o [ . 04/11/2018 . [JPMOrgan ..o 795.000(.............. 26,873 ]....... XXX [
364760108 ....| GAP INC/THE COMMON STOCKUSD 0.05 ...........oviiiiiiiiiiieiieees e C11/29/2018 . | VARIOUS ..o L 5,970.000|............. 159,643 ....... XXX
369550108 ... | GENERAL DYNAMICS CORP. ... cooiiiiiii e [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 575.000(............. 104,306 ....... XXX [
369604103 ... | GENERAL ELECTRIC COMPANY ... [ . 12/07/2018 . [VARIOUS ... L 173,258.000(........... 2,364,873 ....... XXX [
370334104 ....| GENERAL MILLS, INC. ..o . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............oocoooviii [, 26,435.000........... 1,112,308 ....... XXX [
37045V100 ....| GENERAL MOTORS CO ......uiiiiiiiiii e [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ooooo [ 14,230.000............. 519,623 ]....... XXX [
372460105 ....| GENUINE PARTS CO ... C11/29/2018 . | VARIOUS ..o L 3,065.000|............. 207479|....... XXX
375558103 .... [ GILEAD SCIENCES, INC. ... [ 1172912018 . [VARIOUS ..o L 6,150.000|............. 414,783 |....... XXX [
38141G104 ... [ GOLDMAN SACHS GROUP INC ..ot - 1M/27/12018 . [VARIOUS ..o L 8,432.000|........... 2,029,590 |....... XXX [
384313508 ....| GRAFTECH INTLLTD ...t . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............oocoooveii [, 14,530.000|............. 229,344 |....... XXX [
412822108 ....| HARLEY-DAVIDSON INC COMMON STOCK U .........oooiiiiii | e . 08/16/2018 . | VENDOR CODE INSTNOTINTABLE .............oocooi [ 2,180.000|.............. 89,867 |....... XXX [
416515104 .... |HARTFORD FINL SVCS GROUP INC ... [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocooovii [ 4,200.000(............. 187,067 ....... XXX [
418056107 ....|HASBROINC ... ..ot . 04/11/2018 . [JPMOrgan .........oooiiii e L 2,160.000|............. 188,638 ....... XXX [
40412C101 ....|[HCAHEALTHCARE INC ..ot [ - 04/11/2018 . | JPMOrgan ..........ooviviiiieiiiee e [ 2,080.000|............. 200,080 (....... XXX o
404141109 ... [HCP, INC. ... L . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocoooii [ 3,380.000|.............. 97,389|....... XXX
42225P501 ....|HEALTHCARE TRAMERIINC ... ... e 1172912018 . [VARIOUS ..o L 3,185.000|.............. 85,208 ....... XXX [
423452101 ... |HELMERICH & PAYNE INC ..o [ . 10/09/2018 . | UBS Paine Webber .................coooooi 3,790.000|............. 275,196 |....... XXX
42809H107 ....| HESS CORPORATION ..ot | . 11/29/2018 . [VARIOUS ... L 25,760.000........... 1,493,520 ....... XXX o [
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42824C109 ....|HEWLETT PACKARD ENTERPRISE CO ........ooooiiiii [ 117292018 . |VARIOUS ... [ 21,325.000|............. 335,988 ....... XXX [
436106108 ....| HOLLYFRONTIER CORP ..ot e . 04/11/2018 . [JPMoOrgan .........ooooiii e L 2,115.000|............. 115,4211....... XXX [
438516106 .... [ HONEYWELL INTERNATIONAL, INC. ... [ 02712018 . | VARIOUS oo [ 12,283.000........... 1,851,736 ....... XXX [
44107P104 ....|HOSTHOTELS & RESORTSINC ..o e . 04/11/2018 . [JPMorgan ... L 10,795.000 | ............. 199,519(....... XXX [
404341105 ... [HPINC ... o [ 117292018 . |VARIOUS ... [ 15,260.000|............. 334,199 (....... XXX
444859102 ... |HUMANAINC ... . 12/10/2018 . [VARIOUS ... ... L 10,618.000|........... 3,246,248 |....... XXX [
446150104 ....| HUNTINGTON BANCSHARES INC/OH COMMO .........coooiiiiiiiiiiie e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oocoo [ 57,770.000............. 837,549 1....... XXX [
447011107 .... | HUNTSMAN CORP COMMON STOCKUSD 0.0 ........ooovvvieieiiiiieiieee [ C11/29/2018 . | VARIOUS ..o L 8,205.000|............. 167,180 ....... XXX
458140100 ... | INTEL CORP ... .ot . 10/09/2018 . [VARIOUS ... L 61,350.000]........... 3,019,329|....... XXX [
459200101 .... | INTERNATIONAL BUSINESS MACHINE COR ..o [ . 10/09/2018 . |VARIOUS ... ... [ 7,310.000........... 1,070,303 (....... XXX
460690100 .... | INTERPUBLIC GROUP COSINC ........coiiiiiiiee e | e 1172912018 . [VARIOUS ..o L 32,750.000|............. 760,415]....... XXX [
460146103 ... | INTLPAPER CO .. ..ot . 10/09/2018 . [VARIOUS ... L 22,135.000]........... 1,097,002 ....... XXX [
46266C105 ... [IQVIAHLDGS INC ... [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............ooooviii [, 215.000(.............. 26,845]....... XXX
46590V100 ....|JBG SMITH PPTYS ... e . 08/16/2018 . [VARIOUS ... ... L 5,680.000|............. 197,072(....... XXX [
478160104 ... [ JOHNSON & JOHNSON ..ot [ . 08/16/2018 . |VARIOUS ... [ 23,580.000........... 3,066,423 ]....... XXX
46625H100 ....| JPMORGAN CHASE & COMPANY ..ot | . 12/10/2018 . [VARIOUS ... L 94,990.0001......... 10,543,476 |....... XXX [
48203R104 ....[JUNIPERNETWORKS INC ... ..o [ - 04/11/2018 . | JPMOrgan ..........o.ovivviiieiiiee [ 7,980.000|............. 197,046 ....... XXX [
48238T109 ....|KARAUCTION SVCSINC ...t [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ooooooiii [, 545.000(.............. 31,315 ... XXX [
487836108 .... | KELLOGG CO .....itii i . 12/10/2018 . [VARIOUS ... L 22,339.000]........... 1,391,386 |....... XXX [
494368103 .... [ KIMBERLY CLARK CORP ........cooiiiiiiiii i [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocoooii [ 4,660.000(............. 533,725|....... XXX [
49456B101 ....| KINDER MORGAN INC DEL ........oooviii e e . 10/09/2018 . [VARIOUS ... L 33,670.000(............. 561,559 ....... XXX [
500255104 ....| KOHLS CORPORATION ... ..ot . 05/16/2018 . |VARIOUS ... L 3,426.000|............. 220,288 ....... XXX o
500754106 .... [KRAFTHEINZ CO ..o . 10/09/2018 . |UBS Paine Webber ...................oo 10,390.000............. 591,579 ....... XXX [
512816109 .... | LAMAR ADVERTISING CONEW ..o [ . 04/11/2018 . [JPMOrgan ..o 585.000.............. 37,295(....... XXX [
517834107 ....| LAS VEGAS SANDS CORP COMMON STOCK ..........cccoviiiiiiiiiiieiiiiie e C11/29/2018 . |VARIOUS ..o L 9,640.000|............. 522,716 |....... XXX o
524901105 ... | LEGG MASON INC COMMON STOCKUSD 0. .......ovvivieiiiiieiieeee [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oooooi [ 22,230.000............. 642,2111....... XXX [
524660107 ....| LEGGETT & PLATT INC COMMON STOCK U ..........coooiviiiiiiii . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............ccooocoi [ 7,445000)............. 287,993 |....... XXX
525327102 .... | LEIDOS HOLDINGS INC COMMON STOCK U ........coooiiiiiii [ . 06/22/2018 . | VENDOR CODE INSTNOTINTABLE ... [ 1,655.000(.............. 96,881 1....... XXX [
531172104 .... [ LIBERTY PROPERTY TRUST ... [ . 08/16/2018 . [VARIOUS ... ... L 1,750.000 | .............. T2487|....... XXX [
539830109 ....| LOCKHEED MARTIN CORP ..ot - 12111/2018 . | VARIOUS ..o L 6,060.000]........... 1,873,375(....... XXX
541421109 .... [LOGMEIN INC ... oo [ . 10/09/2018 . [UBS Paine Webber ... 410.000(.............. 33,901 1(....... XXX [
548661107 ....|LOWES COSINC ..o - 12110/2018 . |VARIOUS ... [ 13,804.0001........... 1,220,092 ....... XXX
55616P104 ....[MACYS INC ... o - 11/29/2018 . [VARIOUS ... L 10,300.000 ............. 334,962 ....... XXX [
56418H100 ....| MANPOWERGROUP INC ..........ooiiiii e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocoooii [ 2,420.000|............. 194,701 ....... XXX [
565849106 ....| MARATHON OIL CORP ..ot 2712018 L |VARIOUS ..o [ 35,302.000............. 722971|....... XXX
56585A102 ....| MARATHON PETROLEUM CORP ..........ocooiiiiiiiii e [ . 12/10/2018 . [VARIOUS ... L 12,665.120 | ............. 920,124 ....... XXX [
571748102 ....| MARSH & MCLENNAN COS INC COM ST ......oviiiiiiiiiiiiieee 12712018 L |VARIOUS .o [ 16,174.000|........... 1,384,755 ....... XXX [
574599106 .... [MASCO CORP ... [ . 12/20/2018 . [VARIOUS ... L 14,420.000............. 427,932(....... XXX [
577081102 ... |MATTELINC ... ..o . 04/20/2018 . | JEFFERIESLLC ... [ 52,017.000............. 676,679(....... XXX [
580135101 .... [MCDONALD'S CORP ..ottt 1172912018 . [VARIOUS ..o L 4,700.000(............. 788,733 ....... XXX [
58155Q103 ... | MCKESSON CORPORATION ..ottt [ . 12/10/2018 . [VARIOUS ... L 11,017.000|........... 1,502,080 ....... XXX [
58933Y105 ....|MERCK & CO., INC. ..o S AM02712018 . |VARIOUS .o [ 38,673.000(........... 2,401,245]....... XXX
589400100 ... [MERCURY GENL CORP NEW ... ... [ . 05/16/2018 . [VARIOUS ... L 15,245.000............. 718,264 ....... XXX [
59156R108 ....|METLIFE, INC. ... - 12110/2018 . |VARIOUS ... [ 88,902.000(........... 4174192....... XXX [
594918104 .... [MICROSOFT CORP .......couiiiiiiiiii e [ . 12/10/2018 . [VARIOUS ... ... L 19,315.000|........... 2,064,919]....... XXX [
59522J103 ... | MID-AMERICA APARTMENT COMMUNITIES ... [ . 10/09/2018 . [UBS Paine Webber .................ooco 165.000(.............. 16,466 |....... XXX [
609207105 .... | MONDELEZ INTERNATIONAL, INC. ..o [ - 12110/2018 . |VARIOUS ... [ 17,080.000|............. 737,842|....... XXX [
617446448 ....|MORGAN STANLEY ... .. i . 12/10/2018 . [VARIOUS ... L 66,051.000]........... 3,380,9101....... XXX [
620076307 .... [ MOTOROLA SOLUTIONSINC ... [ . 10/26/2018 . |VARIOUS ... [ 7,289.000|............. 857,144 |....... XXX
626717102 ....|MURPHY OIL CORP ... ..ot . 04/11/2018 . [JPMorgan ..........oooviiiiii e L 13,310.000 | ............. 381,498 1....... XXX [
636518102 ... [NATIONAL INSTRS CORP .......ooviiiiiiiii e [ . 10/09/2018 . | UBS Paine Webber ....................cooooii 460.000(.............. 21130]....... XXX o
637417106 .... [ NATIONAL RETAIL PPTYS INC ... . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oocooviii [, 925.000(.............. 45.806]....... XXX
63938C108 ....| NAVIENT CORPORATION .......ooiiiiiiiiiiii e | e 1172912018 . [VARIOUS ..o L 38,315.000|............. 488,468 |....... XXX [
648287201 ....|NEW RESIDENTIALINVT CORP ..o [ - 04/11/2018 . | JPMOrgan .........co.ooiiiiiiiiiie e [ 12,740.000|............. 207,057 |....... XXX
651229106 ... |[NEWELL BRANDS INC ... ..o | . 12/28/2018 . [VARIOUS ... L 48,907.000]........... 1,052,153 |....... XXX o [
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651639106 .... [NEWMONT MINING CORP ........cooiiiiiiiiii e [ . 10/09/2018 . | UBS Paine Webber ..................coooiii 3,590.000|............. 107,935]....... XXX o
65339F101 ....|NEXTERAENERGY, INC. ... - MM/27/2018 . [VARIOUS ..o L 10,028.000 |........... 1,677,400....... XXX [
655844108 .... [NORFOLK SOUTHERN CORP ........cooviiiiiiiiiie e [ - 04/11/2018 . | JPMOrgan ........ooooviiiiiieiie e [ 2,935.000|............. 384,639(....... XXX [
666807102 ....| NORTHROP GRUMMAN CORP COM ........cooiiiiiiiiiieieee | e - 1M/27/12018 . [VARIOUS ..o L 4,455.000........... 1,228,200 ....... XXX [
670346105 .... [NUCOR CORP ......ooiiiiiiiii e [ C11/29/2018 . | VARIOUS ..o L 7,915.000]............. 495,909 ....... XXX
674599105 ....| OCCIDENTAL PETE CORPDEL .........coooiiiii 1172912018 . [VARIOUS ... L 23,690.000]........... 1,690,709 1....... XXX [
670837103 ....| OGE ENERGY CORP COMMON STOCKUSD 0 .......coooiviiiiiiiie | e 1172912018 . [VARIOUS ..o L 9,985.000|............. 386,637 ....... XXX [
680223104 ... [OLD REP INTLCORP ... ..ot [ . 08/16/2018 . |VARIOUS ... [ 39,130.000............. 821,783 |....... XXX
680665205 .... | OLINCORP ... ..ottt . 10/09/2018 . [UBS Paine Webber ...................co 9,000.000............. 225,095]....... XXX [
681936100 .... | OMEGA HEALTHCARE INVS INC ..o [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............ocoovii [, 490.000(.............. 18,248 |....... XXX
681919106 ....| OMNICOM GROUP INC COMMON STOCKUSD ..........cooiviiiiiiii e . 08/16/2018 . | VENDOR CODE INSTNOTINTABLE ... [ 1,780.000(............. 123,143 ... XXX [
682680103 ....| ONEOK INC COMMON STOCK USD 0.01 ... ..o | e . 10/17/2018 . [VARIOUS ... L 27,370.000]........... 1,862,988 ....... XXX [
68389X105 ....| ORACLE CORPORATION ... [ 2712018 . | VARIOUS Lo L 115,492.000(........... 5,335,146 ....... XXX o
693718108 .... | PACCARINC ... ..o . 12/07/2018 . [ FirstEmpire ... [ 6,400.000|............. 377,457 ... XXX [
695263103 .... | PACWEST BANCORP DEL ........viviiii e [ . 10/09/2018 . | UBS Paine Webber .................ccooiii 7,245.000|............. 350,045....... XXX [
69318G106 ... |[PBFENERGY INC ... ... . 04/11/2018 . [JPMOrgan ..........oooiiii e L 3,405.000|............. 119,388 ....... XXX [
713448108 ... | PEPSICOINC ... . 05/16/2018 . | CItIGrOUD ...\ [ 8,520.000|............. 827,884 |....... XXX o
717081103 ... | PFIZER, INC. .. ..o 2712018 . |VARIOUS Lo L 154,211.000........... 5,714,723 ....... XXX
69331C108 ....|PG&E CORP ... ...t . 10/17/2018 . [VARIOUS ... L 45,834.000]........... 2,110,031 ....... XXX [
m 718172109 ... | PHILIPMORRIS INTLINC ... 117292018 . |VARIOUS ... [ 12,705.000........... 1,044,932(....... XXX [
- 718546104 ... [PHILLIPS 66 ..........coomiii e [ . 08/16/2018 . [VARIOUS ... ... L 3,685.000|............. 381,404 ....... XXX [
i 693475105 .... [PNC FINL SVCS GROUP INC .......oooiiiiiiii e [ - 11/29/2018 . | VARIOUS ..o L 3,755.000|............. 503,805]....... XXX [
3‘ 69351T106 ....|PPLCORP .. ..ot . 05/16/2018 . [VARIOUS ... L 40,815.000]........... 1,115,984 | ....... XXX [
74251V102 ....| PRINCIPAL FINANCIAL GROUP INC COMM .........ociiiiiiiiie [ 1172912018 . [VARIOUS ... L 21,245.000]........... 1,112,398 |....... XXX [
742718109 ....|PROCTER & GAMBLE CO. ........cooiiiiiiii e - 12110/2018 . |VARIOUS ... [ 46,310.000........... 3,865,019 ]....... XXX o
74340W103 ... [PROLOGIS INC ... [ . 08/21/2018 . [VARIOUS ... L 17,717600 | ............. 785,315|....... XXX [
744320102 ....| PRUDENTIAL FINLINC ... . 08/16/2018 . | VENDOR CODE INSTNOTINTABLE ...........ooooviii [, 13,290.000........... 1,304,129 ....... XXX
744573106 ... | PUBLIC SVC ENTERPRISE GROUP .........c.oooiiiiii e [ 1172912018 . [VARIOUS ... L 38,976.000(........... 2,018,708 |....... XXX [
747525103 ... [ QUALCOMM, INC. ... [ - 1M/27/2018 . [VARIOUS ..o L 57,930.000(........... 3,132,406 |....... XXX [
74834L100 ....| QUEST DIAGNOSTICSINC ..o . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............ocooocoi [ 1,455.000(............. 128,282 ....... XXX [
751212101 .... | RALPH LAUREN CORPORATION ...t [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [, 430.000(.............. 48,103 ....... XXX [
756109104 .... | REALTY INCOME CORP ........oiiiiiiiiiiiiie e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............ooooviii [, 800.000(.............. 50,977(....... XXX [
7591EP100 ... | REGIONS FINANCIAL CORP COMMON STOC .........covoiiiiiieiiiie [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oooooi [ 41,275.000|............. 669,712]....... XXX [
780287108 ....|ROYAL GOLD INC ... . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oocooviii [, 450.000(.............. 33,302(....... XXX [
749685103 ... |RPMINTLINC ... - 04/11/2018 . | JPMOTgan .........oooviviiiieiiie e [ 1,640.000(.............. 80,003|....... XXX [
78573M104 ... [SABRE CORP ... .\t L . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ooooviii [ 1,975.000 | .............. 51,206 ....... XXX [
80283M101 ... | SANTANDER CONSUMER USAHOLDINGS IN ..o . 10/09/2018 . | UBS Paine Webber .................ccoooiii 8,970.000|............. 175,033 ....... XXX [
806857108 .... | SCHLUMBERGER LTD. ........ooiiiitiiiiii e [ - 11/29/2018 . [VARIOUS ... L 31,095.000(........... 1,623,194 |....... XXX [
816851109 ....| SEMPRAENERGY ..o . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............ocooovii [ 1,660.000............. 188,049 ....... XXX [
828806109 .... [ SIMON PROPERTY GROUP .........cooiiiiiiiiii e [ . 04/11/2018 . [JPMoOrgan ..o 215.000(.............. 33,027 (....... XXX [
842587107 .... [ SOUTHERN CO ......cooiiiiii e [ . 10/09/2018 . [VARIOUS ... L 30,550.000(........... 1,358,0101....... XXX [
84860W300 ... | SPIRITRLTY CAPINCNEW ..o - 04/11/2018 . | JPMOrgan ........coooviiiiiieiee e [ 8,250.000|.............. 66,433]....... XXX [
85571B105 ....| STARWOOD PROPERTY TRUSTINCREITU .......ooiii [ . 10/09/2018 . [UBS Paine Webber ... 815.000(.............. 17,430]....... XXX [
857477103 ....| STATESTREET CORP ........coooiiiiiiiiiiii - 12113/2018 . |VARIOUS ... [ 26,731.000........... 2,112,515]....... XXX
858119100 .... | STEEL DYNAMICS INC COMMON STOCK US ..o [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [, 965.000.............. 33,554 (....... XXX [
862121100 .... [ STORE CAP CORP ...t [ . 05/16/2018 . [VARIOUS ... ... L 5490.000|............. 139,577 (....... XXX [
866674104 ....| SUNCMNTYSINC .. ...t . 10/09/2018 . |VARIOUS ... L 3,235.000|............. 302,016 ....... XXX
867224107 .... | SUNCOR ENERGY, INC. NEW ... [ . 10/15/2018 . [VARIOUS ... L 71,673.000(........... 2,733,325|....... XXX [
871503108 ....| SYMANTEC CORP COMMON STOCKUSD 0.0 .........ooovviiiiiiiieiiee e - 11/29/2018 . |VARIOUS ..o L 2,845.000|.............. 61,775]....... XXX
741447108 ... TROWE PRICE GROUP, INC. ..ot [ 1172912018 . [VARIOUS ..o L 8,345.000|............. 878,727 ....... XXX [
874054109 ....| TAKE-TWO INTERACTIVE SOFTWAREINC ..........oooii . 08/02/2018 . |VARIOUS ... [ 970.000............. 112,210 ....... XXX [
876030107 ....| TAPESTRY INC ... . 05/16/2018 . |VARIOUS ... [ 2,211.000]............. 101,616 ....... XXX
87612E106 ....[ TARGET CORP ...t e [ . 10/09/2018 . [UBS Paine Webber ...................c 3,225.000|............. 277,466 ....... XXX [
87240R107 ....| TFSFINLCORP ... 117292018 . |VARIOUS ... [ 35,810.000............. 545,008 ....... XXX
254687106 ....| THE WALTDISNEY CO .......oooiiiiiiiiiiiiiiiiiiee | . 05/02/2018 . | DEUTSCHE BANK SECURITIES INC. ... 3,300.000]............. 328,865]....... XXX o [
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883556102 ....| THERMO FISHER SCIENTIFIC, INC. ..o - 11/29/2018 . |VARIOUS ..o L 2,050.000|............. 483,961 ....... XXX [
89417E109 ....| TRAVELERS COMPANIES INC .........oooii e [ . 12/10/2018 . [VARIOUS ... ... L 15,941.000(........... 2,122,456 |....... XXX [
896522109 .... | TRINITY INDS INC ... . 11/29/2018 . | VENDOR CODE INVENOTINTABLE .............ccoooiii [ 1,045.000(.............. 24326]....... XXX [
90130A101 ....| TWENTY-FIRST CENTURY FOXINC COMMO ..........cooiiiiiiii [ . 06/22/2018 . | VENDOR CODE INSTNOTINTABLE .............oooooi [, 870.000.............. 42,3721 ....... XXX [
904214103 ....| UMPQUA HOLDINGS CORP COMMON STOCK .........ccooviiiiiiiiiieiiie [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............coooooveii [, 31,200.000............. 598,928 |....... XXX [
907818108 .... [UNION PACIFIC CORP ...ttt L - MM/27/12018 . [VARIOUS ..o L 8,356.000|........... 1,209,111 ....... XXX [
913017109 .... [ UNITED TECHNOLOGIES CORP ..ot . 04/11/2018 . [JPMoOrgan .........ooooiii i L 6,610.000|............. 809,411....... XXX [
91325V108 ....| UNITIGROUP INC ... . 10/09/2018 . |VARIOUS ... ... L 3,610.000|.............. 65,032]....... XXX
902973304 .... [USBANCORP DEL .........coiiiiii i [ 1172912018 . [VARIOUS ..o L 61,037.000]........... 3,097,552]....... XXX [
918204108 ....| VF CORPORATION ... ..iiiiiiiii e C11/29/2018 . | VARIOUS ..o L 3,435.000|............. 270,129 ....... XXX o
91913Y100 ....| VALERO ENERGY CORP NEW ... . 04/11/2018 . [JPMOrgan ..o L 4,315.000(............. 432,848 |....... XXX [
92276F100 ... [VENTASINC ... [ . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 1,255.000(.............. 77945(....... XXX [
92343V104 ....| VERIZON COMMUNICATIONS ...t e 2712018 . | VARIOUS Lo L 122,521.000(........... 6,320,181 ....... XXX o
92553P201 ....[VIACOM CL B .. ..o [ 1172912018 . [VARIOUS ..o L 3,760.000|............. 117,223 (... XXX [
925652109 ... | VICIPPTYSINC .. ..o - 04/11/2018 . | JPMOrgan ........ooovviiiiiieieee e [ 9,610.000|............. 174,638 | ....... XXX
931427108 .... | WALGREENS BOOTS ALLIANCE INC ..o [ . 10/09/2018 . [VARIOUS ... L 6,760.000|............. 457,633 |....... XXX [
931142103 ... |WALMARTINC ... - 11/29/2018 . |VARIOUS ... [ 14,920.000........... 1,334,708 ....... XXX o
942622200 ....| WATSCO INC COMMON STOCKUSD 0.5 .........oooviiiiiiiieeeee S 11/29/2018 . | VARIOUS ..o L 4,820.000(............. 787.219(....... XXX
949746101 .... [ WELLS FARGO & COMPANY ... ..ot . 12/20/2018 . [VARIOUS ... L 133,678.000]........... 7,005,973]....... XXX [
m 95040Q104 ... |WELLTOWERINC ... C11/29/2018 . | VARIOUS ..o L 1,975.000(............. 136,596 | ....... XXX
- 958102105 .... [WESTERN DIGITAL CORP .....\iviii e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............oooooii [ 5,735.000|............. 268,340 1....... XXX [
i 959802109 ....| WESTERN UNION CO/THE COMMON STOCK ..........cooviiiiiiiiiiiiie e . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ............coooovviii [, 37,155.000(............. 697,206 |....... XXX [
a 96145D105 ... WESTROCK CO ...t . 10/09/2018 . [UBS Paine Webber ...................coo 3,735.000|............. 169,867 |....... XXX [
962166104 .... [WEYERHAEUSER CO .........cooiiiiii . 11/29/2018 . | VENDOR CODE INVENOTINTABLE ... [ 2,980.000|.............. 79,293 (....... XXX [
963320106 .... | WHIRLPOOL CORP ...ttt | . 10/09/2018 . | UBS Paine Webber .................cooooiiiii 390.000(.............. 43,045]....... XXX o
969457100 ... [WILLIAMS COS INC DEL ..ot [ . 12/13/2018 . [VARIOUS ... L 117,621.000........... 3,183,642]....... XXX [
969904101 .... | WILLIAMS SONOMAINC ... - 04/11/2018 . | JPMOrgan ........coooviiiiiieiiee e [ 1,685.000(.............. 84,524 1....... XXX
984121608 .... [ XEROX CORP ... [ 1172912018 . [VARIOUS ..o L 9,670.000|............. 255,688 1....... XXX [
98954M200 ... | ZILLOW GROUP INC COMMON STOCK USD ........cooiiviiiiiiiieeiee [ e . 11/05/2018 . | MERRILL LYNCH, PIERCE, FENNER& SMITH ...............[ ... 1,670.000 | .............. 63,115]....... XXX [
05534B760 ....|BCEINC COMNEW CAD 0 .....oooviiiiiie e o Co | 172772018 . [VARIOUS .o 10,560.000|............. 444056 ....... XXX [
GO177J108 ... .| ALLERGAN PLC ... o . D[ 10/09/2018 . | VARIOUS ... 860.000|............. 150,517 |....... XXX [
G0692U109 ... | AXIS CAPITAL HOLDINGS LTD COMMON S ... ..o ... D...[. 11/29/2018 . | VENDOR CODE INVENOTINTABLE ..............ooooivii |, 1,175.000(.............. 63,846]....... XXX [
143658300 .... | CARNIVAL CORP PAIRED CTF .......ooiiii i ... D...[. 08/16/2018 . | VENDOR CODE INSTNOTINTABLE ..............ooooii [, 6,145.000|............. 365,465]....... XXX [
21037X100 ....| CONSTELLATION SOFTWARE INC/CANADA ... oo B [0 09/12/2018 L [VARIOUS ..o 250.000............. 192,723 ....... XXX [
P31076105 ....| COPAHOLDINGS SA ... .. i ... D...[. 11/29/2018 . | VENDOR CODE INVENOTINTABLE ...........c.cooviii [, 690.000(.............. 56,823 |....... XXX [
G29183103 ... [EATONCORP PLC ... .o . D[ 10/09/2018 . | VARIOUS ..o [ 8,210.000|............. 632,491 1....... XXX [
H2906T109 ... | GARMINLTD ..ot oo D[ 05/16/2018 . [VARIOUS ..o 4,880.000(............. 289,198 |....... XXX
GA47791101 ... [INGERSOLL-RAND PLC ... .. it ... C...|. 11/29/2018 . | VENDOR CODE INVENOT INTABLE ..............ooooeii | 675.000(.............. 69,1831 ....... XXX [
G4863A108 ... | INTERNATIONAL GAME TECHNOLOGY .......oiiiiiiii e ... D...[. 10/09/2018 . |UBS Paine Webber ................c.ocooviiiin] 13,865.000|............. 235626 |....... XXX [
GA491BT108 ... [ INVESCOLTD ..ot .. D[ 10/09/2018 . | VARIOUS ..o 48,380.000]........... 1,137,259 ....... XXX [
G51502105 ... | JOHNSON CONTROLS INTERNATIONAL ..ot oD 1172972018 L | VARIOUS Lo 57,145.000(........... 2,071,327]....... XXX [
G5494J103 ... | LINDE PLC ... ... D...[. 11/29/2018 . | VENDOR CODE INVENOTINTABLE ..............coooivi | oo, 390.000(.............. 60,617]....... XXX [
N53745100 ....| LYONDELLBASELL INDUSTRIES NV ... ... C...[. 08/16/2018 . | VENDOR CODE INSTNOTINTABLE ............o.ooooiii [, 2,910.000|............. 326,318 1....... XXX [
G5876H105 ... | MARVELL TECHNOLOGY GROUP LTD COMMO ..o ... C...[. 11/29/2018 . | VENDOR CODE INVENOTINTABLE ...........ccooovivii |, 1,155.000 | .............. 18,565 |....... XXX [
G5960L103 ... [MEDTRONIC PLC . ... oD 1172972018 L | VARIOUS Lo 21,865.000]........... 1,879,319 (....... XXX [
G6359F103 ... [NABORS INDUSTRIES LTD ..ot oD 1172972018 L | VARIOUS Lo 55,245.000(............. 273,757 |....... XXX [
G6518L108 ... |NIELSEN HLDGS PLC ... 0ot ... D...[. 10/09/2018 . |UBS Paine Webber ................c.ocooiiiiiii] 22,640.000............. 614,151|....... XXX [
G6700G107 ... | NVENT ELECTRIC PLC COMMON STOCK ..........ocoiiiiiiii ... D...[. 10/09/2018 . | UBS Paine Webber ................ccocoiiiii 3,320.000|.............. 89,433 |....... XXX [
N6596X109 ... | NXP SEMICONDUCTORS NV ... ... D...[. 11/29/2018 . | VENDOR CODE INVENOTINTABLE ...........c.coooviii [, 270.000(.............. 22,612]....... XXX [
G7S00T104 ... [PENTAIRPLC ... o . C [0 06/01/2018 . | VARIOUS ... 10,064.000(............. 635,207 |....... XXX [
V77807103 ....| ROYAL CARIBBEAN CRUISES LTD NORWAY ........cooiiiiiiiiii oD 1172972018 L [VARIOUS oo 1,795.000(............. 200,775....... XXX [
004942819 ....| SAMSUNG ELECTRONICS COLTD GDRUSD .......covviiiiiiiiiie oD | 12/28/2018 L [VARIOUS oo 1,635.000(........... 1,516,963 |....... XXX
G84720104 ... [ STERISPLC ... . oo D[ 041172018 | JPMOrGan ... 950.000.............. 89,065(....... XXX [
000989525 ....| ASTRAZENECA PLC COMMON STOCK GBP 0 ..........c.oiviiiiiiiiiii oo B[ 09/13/2018 . [VARIOUS ..o 43,142.000]........... 2,988,806 ....... XXX
502634947 ....| BAE SYSTEMS PLC COMMON STOCKGBP 2 ..............oooviiiiii ... B[ 11/07/2018 . |VARIOUS ... 65,369.000(............. 455,676 ....... XXX o [
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005069216 .... | BAYER AG COMMON STOCKEUR 0 .........ooooii .o B | 11/06/2018 . |VARIOUS ... 17,397.000|........... 1,758,996 | ....... XXX oo
000798058 ... | BP PLC COMMON STOCK GBP 0.25 ... ..o oot B 09/13/2018 . [VARIOUS ... ... 478,527.000........... 3,629,670|....... XXX o
000182709 ....| CRHPLC COMMON STOCKEUR 0.32 ..o .. B...|. 05/01/2018 . | DEUTSCHE BANK SECURITIESINC. ........................ oo 28,125.000............. 869,959 |....... XXX oo
000237404 ... | DIAGEO PLC COMMON STOCK GBP 28.935 ... .. B...|. 05/01/2018 . | DEUTSCHE BANK SECURITIESINC. .........................| oo 53,681.000........... 1,865,172 (....... XXX o
005986625 .... | KONINKLIJKE PHILIPS NV COMMON STOC ..o B | 1107/2018 . [VARIOUS ... 77,262.000(........... 3,194,996 |....... XXX oo
007123870 .... | NESTLE SACOMMON STOCK CHF 0.1 ... B | 1107/2018 L [VARIOUS ..o 16,890.000(........... 1,401,316 |....... XXX o
66987V109 ....[NOVARTISAGADRUSD ... 112712018 . [VARIOUS ..o 28,325.000........... 2,463,500 ....... XXX |
005727979 ... | SIEMENS AG COMMON STOCKEURQ ... B | 10M8/2018 . [VARIOUS ... 6,200.000............. 730,593 ]....... XXX oo
11282X103 ....| BROOKFIELD PPTY PARTNERSLP ... . 10/09/2018 . [UBS Paine Webber ............................................|. 3,285.000|.............. 66,339 ....... XXX o
670100205 ....|NOVO-NORDISK A S ... o L Co | MI2712018 . [VARIOUS ... 28,112.000]........... 1,313,050 ....... XXX oo
874039100 .... | TAIWAN SEMICONDUCTORMFGLTD ..o L C | 121312018 . [VARIOUS ... 28,243.000........... 1,051,8821....... XXX o
B9151E100 ... [ TOTAL S A o o C ... 091212018 . [VARIOUS ... ... 46,049.000(........... 2,872,978 ....... XXX o
904784709 ... [UNILEVERNV ... ..o . C .| 12110/2018 . |VARIOUS .......................... 19,984.000(........... 1,105,629 (....... XXX oo
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ... | 273,757,795|....... XXX o[
9799997 Subtotal - CommON StOCKS - Part 3 ... 273,757,795 ....... XXX oo
9799998 Summary Item from Part 5 for COmMMON STOCKS ... ... 81,840,688 ....... XXX oo
9799999 Subtotal - COMMON STOCKS ... ... 355,598,483 |....... XXX
9899999 Subtotal - Preferred and COmMMON SOCKS ..............o o 355,598,483 |....... XXX
9999990 TOtAIS ... ... . o 895,396,907 | ....... XXX . oo 3,447,362
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Bonds - U.S. Governments
31331JAW3 | FEDERAL FARM CREDIT BANK ... |02/12/2018| Transfer ................. XXX 2516491...... 250,000 ...... 2629131...... 251852 (..o [ (203) [ e 203) e [ 251,649 01/07/2019
3133ECE59 | FEDERAL FARM CREDIT BANK .. ... |02/12/2018] Transfer .... XXX 600,000 ...... 600,000 ...... 600,000 ...... 600,000 [ ... e [ [ e [ 600,000 01/30/2020
3133EF4A2 | FEDERAL FARM CREDIT BANK .. ... 02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e e [ e 250,000 04/19/2022
3133EFCZ8 | FEDERAL FARM CREDIT BANK .. ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 09/14/2022
3133EGDB8 | FEDERAL FARM CREDIT BANK .. ... |06/02/2018| VARIOUS .. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ ..o e [ [ e 200,000 06/02/2025
3133EHCN1| FEDERAL FARM CREDIT BANK ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 250,000 03/16/2021
3130A7D44 | FEDERAL HOME LOAN BANK ... |02/12/2018| Transfer ................. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ .. e [ [ e 200,000 03/09/2026
3130A7RS6 | FEDERAL HOME LOAN BANK ... |02/12/2018] Transfer .... XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 (... e [ [ e 200,000 04/27/2026
3130A82M4 | FEDERAL HOME LOAN BANK ... |02/12/2018] Transfer .... XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ ..o e [ [ e [ 200,000 05/18/2026
3130AAR75 | FEDERAL HOME LOAN BANK ... |02/12/2018] Transfer .... XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ ..o e [ [ e 200,000 02/14/2024
3130ABGG5| FEDERAL HOME LOAN BANK ... |06/07/2018| VARIOUS .. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ ..o e [ [ e 200,000 ... 06/07/2024
3130ACMH4| FEDERAL HOME LOAN BANK ... |02/12/2018| Transfer ...... XXX 440,000 ...... 440,000 | ...... 440,000 ...... 440,000 | ..o [ e e 440,000 ... 10/16/2024
912828PT1 | U.S. TREASURY NOTES ......... . 102/01/2018] MATURITY ...... XXX 950,000 ...... 950,000]...... 988,133 ...... 950,507 ..........o. oo (BO7) [ e BOT) 950,000 ... 01/31/2018
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ..ottt .. 4191649 ..... 4,190,000 |..... 4,241,046 ..... 4192359 | ..o [ (0 e (10 | 4,191,649 . XXX
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
041042B43 | ARKANSASSTREF ..........ocoviiiiiinnnn. .. |11/28/2018| VARIOUS ... 1,032,434 ..... 1,000,000 |..... 1,094,990 ..... 1,083,795 ..o | B372) [ e (6372 1077422 ... | (44,989) |...... (44,989) |...... 42,486 | 07/01/2030
041042ZP0 | ARKANSAS ST REF HGR EDU ... ... |09/11/2018| VARIOUS .. . 1,608,421 ..... 1,500,000 |..... 1,628,100 ..... 1595805 ... oo (TABT) oo e (TR | 1,588,618 (............. |...... 19,803 ....... 19,803 |...... 36,684 | 06/01/2028
20772JL91 .| CONNECTICUT ST TXBL SERB ... ... |02/12/2018| Transfer .................[... XXX... [..... 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e [ [ e 250,000 ... 08/01/2024
546415F88 | LOUISIANA STTXBLSERD ........ ... |02/12/2018| Transfer .................[... XXX... [..... 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e e [ e 250,000 07/15/2019
574193KZ0 | MD STSECONDSERB ................. . 109/11/2018| VARIOUS .. 1,503,936 | ..... 1,500,000 |..... 1,508,220 | ..... 1,505,079 | ..o e (BA8) [ e (BAB) | 1,504,531 08/01/2028
6055805M7 | MISSISSIPPI ST SER D-TAXABLE ....... ... |10/01/2018| VARIOUS .. 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ e e 1,000,000 10/01/2018
605581GD3 | MISSISSIPPI ST TXBL SERB ....... . 102/12/2018| Transfer .................|... XXX ... |..... 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e [ [ e 250,000 ... 10/01/2023
70914PUY6 |PAST2NDSER ............... ... |11/07/2018| VARIOUS .. 1,561,545 ..... 1,500,000 |..... 1,630,005 ..... 1,588,885 | ..........ooo | e (9,080) . | (9,080) [ 1,579,825 ... 10/15/2028
880541QS9 | TENNESSEE STSERC ....... ... |02/12/2018| Transfer .................[... XXX... |..... 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 | ... 08/01/2022
97705LWK9 | WISCONSIN STSERD (BAB) ................. ... |02/12/2018| Transfer .................[... XXX... |..... 250,000 ...... 250,000]...... 250,000 ...... 250,000 (... o [ L L 250,000 ... 05/01/2023
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .. 1,856,336 ..... 7,650,000 ..... 8,011,315]..... 7923564 (............ ... (28167)|............ ... (23167)|........... |..... 7,900,396 XXX
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
010033P28 | AKRON OH REF VAR PURPOSE SERC ....... 11/28/2018{ RAYMOND JAMES &
ASSOCIATES, IN ........|... XXX ... |...1061,90]..... 1,000,000 |..... 1,067,980 ..... 1,049,081 |............. | ... (5850) [....oeeii | (B850 [ 1043231 (... | 18,729]....... 18,729 |...... 39,889 | 12/01/2027
013595UD3 | ALBUQUERQUE NM MUNI SD #12 SCHBLD .. |... |11/26/2018| VARIOUS .......... co XXX o], 1,580,470 ..... 1,500,000 |..... 1613,445(..... 1,589,829 (... | (TAB2) e e (TR | 1,582,677 | ... X 08/01/2030
015032HVO0 | ALEXANDRIALATXBLLTD TAX .............. ... |02/12/2018] Transfer .... XXX 145,000 ...... 145,000 ...... 145,000 ...... 145,000 [ .o | [ [ 145,000 06/01/2020
021087RG8 | ALPINE UT SD SCH BLDG ... |03/15/2018| VARIOUS .. o XXX...[...1,0007109]..... 1,000,000 |..... 1,038,230 ..... 1,000,976 | .....oooe | (86B) [ | (BBB) [ | 1,000,109 03/15/2023
021087ST9 | ALPINE UT SD SCH BLDG ... |08/27/2018| VARIOUS .. o XXX ]...1,015030]..... 1,000,000 |..... 1,026,210 ..... 1011824 [ ..o (1394) [ (1394) 1,010,430 03/15/2027
021753UY2 | ALTOONA IA REF-URBAN RENEWAL SERC .. | ... |02/12/2018| Transfer ... XXX 262,983 |...... 250,000 ...... 265210(...... 263141 .o (188 | [ (188 e [ 262,983 06/01/2031
032879TE8 | ANCHOR BAY MI SD TXBLREF SERB ........ .. |02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e e [ e 250,000 05/01/2021
034313ZT6 | ANDOVER MN TXBL ABATEMENT SERC ..... .. |02/12/2018| Transfer .... XXX 259,090 ...... 260,000 ...... 2582401 ...... 259,070 (..o e 20 [ 20 259,090 02/01/2023
035339U32 | ANKENY IAREFSERB ....................... .. |09/14/2018| VARIOUS .. XXX 856,270 |...... 850,000 ...... 850,000 ...... 850,000 [ .....ovvvivn e [ [ e [ 850,000 06/01/2025
05914FDZ0 | BALTIMORE CNTY MD CONS IMPT (BAB) ..... . 102/12/2018] Transfer .... XXX 250977 ...... 250,000 ...... 2547281 ...... 251039 ... [ (B e (B2 250,977 11/01/2022
067167QX7 | BARBERS HILL TXISD SCHBLDG ............ 11/06/2018| VARIOUS .. Lo XXX 1,359,4% | ..... 1,310,000 |..... 1,398,084 | ..... 1352344 ..o | (TA03) [ e (TA03) | 1,345,241 02/15/2024
07539PBMO | BEAVERCREEK OH CSD SCH IMPT ...........| ... 02/12/2018| Transfer ................. XXX 251,938|...... 250,000 ...... 262,373 |...... 252,101 .o e (183) [ e (183 [ [ 251,938 12/01/2022
082672BQ8 | BENTON & KLICKITAT CNTYSWACSD ....... 12/12/2018| VARIOUS s XXX ] 1,621,462 1,435,000 |..... 1,546,600 | ..... 1,542,082 (... | B912) [ (6912 1,535,170 \ 12/01/2033
083599JU5 | BEREAOHCSD SCHIMPT .............. ... |12/06/2018| VARIOUS .. o XXX o], 1,039,448 ... 1,000,000 |..... 1,034,250 | ..... 1,031,657 [...oooee | (2228) [ (2228) 1020429 (... | 10,0201 ....... 10,020 |...... 32,722 | 12/01/2032
088365FJ5 .| BEXAR CNTY TX HOSP DISTREF ...... ... |05/02/2018| VARIOUS .. XXX 396,248 |...... 400,000 ...... 4079201 ...... 406,887 | ..o [ (AT e AT e 406,716 02/15/2031
095743CV0 | BLUE MOUNTAIN OR CMNTY CLG DIST . 109/12/2018| VARIOUS .. s XXX o] 1,075,731 L 1,000,000 |..... 1,085,550 | ..... 1,066,832 ..o | e (44B4) [ (44B4) 1,062,378 06/15/2028
101824DX5 | BOURBON CNTY KS UNIF SD#234 ........... 11/26/2018| VARIOUS .. o XXX .o ]... 1,056,869 ..... 1,000,000 |..... 1,073,940 ..... 1052915 ..o | B e B 1,047,804 09/01/2026
102853FP8 | BOWLING GREENOHCSDREF .............. 11/15/2018{ VARIOUS .. s XXX o], 1489980 ... 1,430,000 |..... 1518,875(..... 1497704 [ ... | (B31E) [ e (B31B) e 1,492,389 12/01/2028
15147TCCO | CENTER GROVE IN MULTI-SBC 1STMTG .....| ... 12/06/2018{ VARIOUS .. S XXX o] 1,231,058 .. 1,135,000 |..... 1244244 | ... .. 1208449 (... | (A [ e (@ADL 1,201,034 07/10/2026
15987EFW9 | CHARLES STEWART MOTT MI CMNTY CLG .. | ... (02/12/2018| Transfer .... XXX 285144 | ...... 275,000 ...... 287,169 (...... 285271 .o [ (126) | e (126) e 285,144 05/01/2026
172217WG2 | CINCINNATI OH TXBL JUDGEMENT SERD ... | ... (02/12/2018| Transfer .... XXX 340,000 ...... 340,000 ...... 340,000 ...... 340,000 ... e e [ e [ 340,000 12/01/2025
181059TH9 | CLARK CNTY NV SD REF BLDG SERC ....... 12/04/2018{ VARIOUS .. Lo XXX 1,036,376 | ... 1,000,000 |..... 1,057,290 ..... 1,053,536 .....oooe | (4328) [ (4328) 1,049,208 06/15/2031
181342HG4 | CLARK CNTY WA SD #122 RIDGEFIELD ...... 12/04/2018{ VARIOUS .. Lo XXX 1,060,016 | ..... 1,000,000 |..... 1,069,880 ..... 1,065,968 | ..........ooo |ee (4408) [ | (4408) [ 1,061,561 12/01/2032
185468RQ0 | CLEBURNE TX TXBL ... onn 02/12/2018| Transfer ... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ .. e e [ e 250,000 ... 08/15/2027
1995074N1 | COLUMBUS OH CSD REF-VAR PURP SERB ..| ... [11/14/2018| VARIOUS .. s XXX o] 1054503 ... 1,000,000 |..... 1,101,660 ..... 1085749 | ............. |  B215) [ e (B215) | 1,079,535 ... 12/01/2030
199492MP1 | COLUMBUS OHSERB ....................... 11/14/2018| VARIOUS XXX ] 1,787,378 ... 1,690,000 |..... 1,824,609 ..... 1795713 ..o | (8257) [ | (825T) 1,787 455 07/01/2030
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199492HG7 | COLUMBUS OH TXBL VAR PURP LTD TAX ....|... (02/12/2018| Transfer ................. XXX 345,000 ...... 345,000 ...... 345,000 ...... 345000 ... e [ [ e [ 345,000 6,463 | 08/15/2024
199492JU4 | COLUMBUS OH VAR PURPOSE SERA ....... ... |09/12/2018| VARIOUS .. o XXX ] 1,333,672 .. 1,250,000 |..... 1,359,425 ..... 1323674 (... | (5928) [ (B928) [ 1,317,746 | . .. . 45,783 02/15/2028
205759KE2 | COMSTOCK PARK MI PUB SCHS TXBLB ..... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 ... .. 2,334 05/01/2021
208418E74 | CONROE TXISDREF .........coovvviiiinnn, ... |02/12/2018] Transfer .... XXX 274184 ...... 250,000 ...... 275288 ...... 274455 ..o RTO) e @TO) e 274,184 .. 3,917 02/15/2032
208418YE7 | CONROE TXISDREF ............ . |08/27/2018| VARIOUS . XXX ... 1,617,846 | ..... 1,500,000 |..... 1,637,085 ..... 1613709 ..o | (4284) [ (A284) 1,609,425 52,702 | 02/15/2029
2201125Y8 | CORPUS CHRISTI TX GEN IMPT 12/06/2018{ BARCLAYS CAPITAL,
INC. ... o XXX ]... 1576695 ..... 1,500,000 |..... 1,583,850 ..... 1,565,139 03/01/2029

224288KR0 | CRANBERRY TWPPA .............ooiin ... |11/02/2018| VARIOUS .. co e XXX ] 1,344,410 1,270,000 |..... 1,375,169 | ..... 1,353,036 10/01/2028
230593AA3 | CUMBERLAND CNTY NC LTD OBLIGQSCB ... | ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 11/01/2025
230822QE1 | CUMBERLAND VLYPASD ..................e. ... |09/11/2018| RBC Capital Markets ..... o XXX ]... 1,060,840 ..... 1,000,000 |..... 1,074,880 | ..... 1,061,028 11/15/2027
231871HB3 | CUSTER SD SCH DIST #16-1 (BAB) ........... ... |02/12/2018| Transfer ................. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 01/01/2024
246199FY4 | DELAWARE OH SD SCH FACS CONSTR ........ ... |02/12/2018| Transfer ................. XXX 216,161(...... 210,000 ...... 220,4011...... 216,278 12/01/2028
2487752B3 | DENTONCNTY TXREF ..o, ... |09/11/2018{ VARIOUS ............... XXX 2,713966 | ..... 2,540,000 | ..... 2,757,424 |..... 2,704,220 07/15/2027
248775220 | DENTON CNTY TXREF ..... ... |02/12/2018| Transfer ................. XXX 273.2811...... 250,000 ...... 274918 ...... 273,603 07/15/2030
2487753A4 | DENTON CNTY TXREF ..... . 102/12/2018 Transfer ................. XXX 260,408 ...... 250,000 ...... 262,693 |...... 260,551 07/15/2031
248866WN1 | DENTON TX CTFS OBLIG ... |12/06/2018| VARIOUS . Lo XXX 1,049,617 | ..... 1,000,000 |..... 1,047,270 ..... 1,027,921 02/15/2026
259363SN0 | DOUGLAS CNTY NE SD #66-WESTSIDE CS ... | ... |11/07/2018| VARIOUS . Lo XXX 1,054,031 ..... 1,000,000 |..... 1,080,310 ..... 1,062,417 12/01/2028
269408MN7 | EAGAN MN TXBL TAXINCRSERA ........... ... |02/12/2018| Transfer ................. XXX 242,704 ...... 245000 ...... 241408 ...... 242,670 02/01/2025
271515VF2 | EAST CENTRAL TXISD SCHBLDG ... ... |02/12/2018| Transfer ................. XXX 395488 |...... 380,000 ...... 398,373 |...... 395,703 08/15/2030
278173EV7 | EATON OH CSD QSCB-TAXABLE ....... ... |02/12/2018| Transfer ................. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 12/01/2025
283497F67 | EL PASO CNTY TXREF TXBLSERA ..........[... |02/12/2018| Transfer ................. XXX 251,360 (...... 250,000 ...... 251875]...... 251,384 02/15/2024
283734RA1 [ELPASOTXREF ...t ... |02/12/2018| Transfer ................. XXX 389,381(...... 375,000 ...... 398,633 |...... 389,722 08/15/2028
288713GG9 | ELLIS CNTY TX REF ... |02/12/2018| Transfer ................. XXX 450,807 ...... 440,000 | ...... 452,333 ...... 450,945 02/01/2031
311315TU9 | FARMINGTON MN ISD #192 TXBL REF .. ... |02/12/2018| Transfer ................. XXX 190,000 ...... 190,000 ...... 190,000 ...... 190,000 02/01/2020
31266WAL7 | FAYETTEVILLE AR LIBRARY IMPT ....... ... |02/12/2018| Transfer ................. XXX 268,600 ...... 250,000 ...... 269,793 (...... 268,806 01/01/2032
338158PG7 | FITCHBURG WI CORP PURP SERB .. ... |02/12/2018| Transfer ................. XXX 379,993 (...... 380,000 ...... 379,989 (...... 379,993 03/01/2026
338423PK6 | FLAGSTAFFAZSERA ............... ... |02/12/2018| Transfer ................. XXX 210494 1...... 200,000 ...... 2158141 ...... 210,660 07/01/2028
34526PAS7 | FORD CNTY KS USD #443 SERA ..... . |oar2/2018] variOUS . Lo XXX 14257021 ..... 1,320,000 |..... 1,452,013 |..... 1,430,490 03/01/2028
34526PAU2 | FORD CNTY KS USD #443 SERA ..... .| ... [11/29/2018] PERSHING LLC . Lo XXX 1,050,500 ..... 1,000,000 |..... 1,095,120 ..... 1,079,297 03/01/2030
345766NB1 | FORESTHILLSOHLSD ....................... ... |09/12/2018 VARIOUS ....... o XXX 1,085,505 | ..... 1,000,000 |..... 1,092,210 ..... 1,067,605 12/01/2029
3494256A1 | FORT WORTH TX REF & IMPT-GEN PURP ... [ ... |02/12/2018| Transfer ................. XXX 4439011 ...... 420,000 ...... 451,303 ]...... 444,248 03/01/2029
354730WB5 | FRANKLIN TN PUB IMPT (BAB) ............... ... |02/12/2018| Transfer ................. XXX 250,631(...... 250,000 ...... 254595 ...... 250,698 03/01/2022
362676JL3 .| GAHANNAOHREF ...............oooeinnan. ... |09/13/2018| VARIOUS .. Lo XXX 1,147,79% | ... 1,055,000 |..... 1,159,973 | ..... 1,136,827 12/01/2026
363334271 | GALENA PARK TX INDPT SD SCHBLDG ...... ... |08/15/2018| VARIOUS .. o XXX 1,166,041 ..... 1,165,000 |..... 1,228,702 ..... 1,169,706 08/15/2022
367748LX6 | GATEWAY PA SD ALLEGHANY CNTY TXBL ...|... |02/12/2018| Transfer ................. XXX 600,000 ...... 600,000...... 600,000 ...... 600,000 07/15/2021
372640GL0 | GEORGETOWN CNTY SCSDQSCB .......... ... |02/12/2018| Transfer ................. XXX 314,956 | ...... 300,000 ...... 32529 |...... 315,162 03/01/2025
374208EW2 | GERRISH & HIGGINS MISD SB& SITE .......... ... |05/01/2018| VARIOUS .. Lo XXX 1,105,445 ..... 1,105,000 |..... 1,155,653 | ..... 1,107,095 05/01/2023
374816EJ1 | GIBSON CNTY TNSPLSDREF ............... ... |11/07/2018| VARIOUS .. XXX 9751831 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 04/01/2029
382604M29 | GOOSE CREEK TX CONS ISDREF ........... ... |11/26/2018| VARIOUS .. Lo XXX 1,054,299 ..... 1,000,000 |..... 1,076,010 ..... 1,059,047 02/15/2030
384514UB9 | GRAFTON WI TXBL REF SER B CORP PUR ... | ... [02/12/2018| Transfer .... v XXX 2350001 ...... 235,000 ...... 2350001 ...... 235,000 06/01/2026
386138UR0 | GRAND PRAIRIE TXCTFS OBLIG ............. ... |11/07/2018{ VARIOUS ............... Lo XXX 1,486,040 ..... 1,415,000 |..... 1,524,677 | ..... 1,501,869 02/15/2029
392641XK7 | GREEN BAY WI TXBLREF SERD ............. ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 04/01/2024
3960284J8 .| GREENVILLE CNTY SC TXBL REF SERA ..... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 04/01/2022
401784WX7 | GUILFORD CNTYNC (BAB) ................... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 08/01/2021
414834LP4 | HARRISBURG SD INDPT SD#41-2 ...... ...|... |08/27/2018| VARIOUS .. Lo XXX 1277519 ..... 1,240,000 |..... 1,299,247 | ..... 1,265,796 07/15/2025
416489RX2 | HARTFORD CNTY CT MET DIST SERB . . 102/12/2018] Transfer .... XXX 545527 | ...... 510,000 ...... 556,339 |...... 546,077 11/01/2028
4354758H2 | HOLLIDAYSBURG PAASDREF ......... 12/11/2018{ VARIOUS .. o XXX 1,576,070 ..... 1,500,000 |..... 1,567,815(..... 1,561,334 03/15/2029
442403KB6 | HOUSTON TXISDREF ........ ... |11/06/2018| VARIOUS .. Lo XXX 1,052,679 ..... 1,000,000 |..... 1,078,730 ..... 1,054,567 02/15/2028
442331854 | HOUSTONTXSERB (BAB) ................... .. |02/12/2018| Transfer .... XXX 253,528 |...... 250,000 ...... 263,250 ...... 253,716 03/01/2024
44442ABEQ | HUGHES CNTY SD REF LTD TAX GO CTFS ... | ... |08/24/2018| VARIOUS .. Lo XXX 1,348,400 | ..... 1,350,000 |..... 1,350,000 ..... 1,350,000 12/01/2026
447711KC5 | HURON SC SCH DIST #2-2REF ............... ... |11/06/2018| VARIOUS .. o XXX 1135178 | ..... 1,105,000 |..... 1177234 | ... 1,160,334 06/01/2026
447711JK9 |HURONSD SCHDIST#2-2 .................... ... |11/01/2018| VARIOUS .. Lo XXX 1,374,995 | ..... 1,325,000 |..... 14138% |..... 1,378,725 12/15/2024
458934BH8 | INTERMEDIATE SD #287 PLYMOUTHMN ..... ... |02/12/2018] Transfer .... XXX 209,323 |...... 200,000 ...... 211,056 |...... 209,458 05/01/2028
46723MANO | JACKSON MI COLLEGEREF .................. ... 02/12/2018] Transfer .... XXX 289,604 |...... 275,000 ...... 296,959 |...... 289,846 05/01/2027
472737FZ3 | JEFFERSON CNTY CO SD #R-001 COPS ...... ... |09/13/2018| VARIOUS .. o XXX 1,072,640 ..... 1,000,000 |..... 1,096,870 ..... 1,080,837 12/15/2029
478164GZ3 | JOHNSON & MIAMI CNTYS KS USD #230 ... ... |02/12/2018] Transfer .... XXX 263,701(...... 250,000 ...... 266,260 | ...... 263,864 09/01/2030
479545CJ2 | JOHNSTOWN-MONROE OH LSD SCH FACS .. | ... |08/27/2018| VARIOUS .. XXX 548,650 ...... 520,000]...... 560,300 ...... 543,093 12/01/2026
481305DR8 | JUDSON TXISDREF ...........cccvvvivinnne. ... |11/02/2018| VARIOUS .. co s XXX 1,091,090 ..... 1,035,000 |..... 1,118,866 | ..... 1,100,162 02/01/2028
483270GR9 | KALAMAZOO MIPUB SCHSSERB ........... . [02/12/2018| Transfer ................. XXX 538,202|...... 515,000]...... 542,1511...... 538,493 05/01/2029
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483271AN2 | KALAMAZOO MI REGL EDL SVC AGCY SB ....|... |05/01/2018| VARIOUS ............... . XXX...|...1000363]..... 1,000,000 |..... 1,054,520 | ..... 1,002,193 ..o | (1831 .o | (1,831 .o | 1,000,363 [ ..o | [ 22,257 | 05/01/2021
492674PG5 | KETTERINGOHLTGO ... 11/20/2018{ VENDOR CODE NATI
NOT IN TABLE XXX 497,645|...... 500,000 |...... 494,725|...... 495754 | ........... . 329 329 496,083 | ... oo 15621562 14,667 | 12/01/2027
494656L41 .| KING & SNOHOMISH CNTYS WA SD #417 ... ... |09/13/2018| VARIOUS ..... o XXX ]...1,072923].....1,000,000.....1,089,380 | .....1,080,008 | ............. |...... (474E) | ... (ATAB) | 1,055263(............. |...... 17,660 |....... 17,660]...... 25,806 | 12/01/2026
494751CV0 | KING CNTY WA FIRE PROTDIST#39 ......... . [09/12/2018{ VARIOUS ............... XXX |... 1,281,292 .....1,200,000 | ..... 1,312,380 |..... 1,291,652 | ............. | ... (BAT8) [ .oiii | (BATE) | 1286174 (............. |......(4882)|....... (4882)]...... 29,489 | 12/01/2030
494791QZ2 | KING CNTY WAPUBHOSP DIST#2 ...........| ... 12/04/2018{ VENDOR CODE NATI
NOTINTABLE .......... XXX 1,057,040 . ... 1,000,000 |..... 1,060,410 ..... 1,043,668 |.............|......(5288) | ............. | (5,288) | | 1,038,380 12/01/2028
495224279 | KING CNTY WA SD #411ISSAQUAH .......... . 102/12/2018] Transfer XXX 630,532|...... 600,000 ...... 635,700 ...... 830,911 ..o [ BT e [ BT e 630,532 ... 12/01/2030
498098SJ2 | KITSAP CNTY WA SD #401 CENTRAL .......... .. [11/14/2018 VARIOUS ............... XXX 1,051,712 L 1,000,000 |..... 1,094,440 ..... 1,091,108 ..o | (BAB9) [ e (BAB9) [ 1,085,649 12/01/2032
498531BF8 | KLEIN TX INDPT SCHDIST REF SERB ....... . |08/27/2018{ VARIOUS ............... XXX ], 1,082,507 ... 1,050,000 |..... 1,111,089 ..... 1,077,057 [ .o | BB e e BB | 1073870 ..o | 8637 (......... 8,637 02/01/2022
498531FL1 | KLEIN TX ISD REF-SCHOOLHOUSE SERA ... 11/15/2018{ VENDOR CODE HILL
NOTINTABLE .......... XXX T4 1,625,000 |..... 1,763,905 ..... 1734343 [ ..o (380 [ | (I3B0) [ 1,722,993 (8,082)|....... (8,082) 08/01/2029
501552JR5 | KYLE TXREF .........ccooviiiiiiiiiin .. |11/29/2018| VARIOUS ....... o XXX o). 1,568,110 ... 1,490,000 |..... 1,587,833 | ..... 1,564,004 ............. | B39 [ e (B39 1,557,612 104981 ....... 10,498 08/15/2029
510281FK9 | LAKE OH LSD STARK CNTY SCHFACS ....... .. |02/12/2018| Transfer .... XXX 265658 |...... 250,000 ...... 273,040 ...... 266,000 (... oo (BA3) | AR 265,658 12/01/2030
517138VK6 | LARIMER CNTY CO POUDRE SD (BAB) ....... .. |02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 12/15/2025
5176964N7 | LAS VEGAS NV TXBL REF VAR PURP SER ... | ... [02/12/2018 Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e e [ e [ 250,000 06/01/2022
52850CLJ2 | LEWISTONMEREFSERB ................... ... |08/24/2018| VARIOUS .. Lo XXX 1,576,752 | ..... 1,540,000 |..... 1,627,380 ..... 1576825 ..o | (544D [ (BB | 1,571,380 04/01/2024
52908EZH9 | LEXINGTON-FAYETTE URBAN CNTY KY GO ..|... |11/06/2018| VARIOUS .. Lo XXX 1,151,995 ..... 1,080,000 |..... 1,175,267 | ... 1153728 ... | (B338) [ e (B33E) [ 1,148,393 10/01/2027
535358KD6 | LINDENMICSDREF ..............ccoeeen, .. [12/06/2018| VARIOUS .. Lo XXX 1,596,4% | ..... 1,500,000 |..... 1,582,935(..... 1,564,536 ............. | (54B4) [ (BABA) 1,559,082 05/01/2027
539107QA3 | LIVINGSTON TXISDREF ............. ... |02/12/2018] Transfer .... XXX 470,310 ...... 440,000 ...... 472,982 ...... 470623 | ... [ BB e BB | 470,310 | oo [ 08/15/2031
542264FJ0 .| LONE STAR TX CLG SYS SERA . ... |09/13/2018| VARIOUS .. o XXX ] 1073915 L 1,000,000 |..... 1,090,490 ..... 1,067,987 [.....oovoe | (4803) [ | (4803) [ 1,083,184 | ............. | 10,731 ... 02/15/2028
548768FB1 | LOWNDES CNTYMSSD ......... . 109/11/2018| VARIOUS .. s XXX ] 1,612,986 ... 1,500,000 |..... 1,643,205 ..... 1613136 |.............|......(6986) [.............|....... (6,986) ... |t 1,606,150 .6835(......... 6,835 09/01/2027
552048PP9 | LYON TWPMIREF .............. ... |12/04/2018| VARIOUS .. s XXX o]0 1,009,747 (. 975,000 |..... 1,057,563 | ..... 1,046,169 | ............. |...... (BB [ (BB [ 1,041,009 31,262) | ...... 10/01/2027
557259VS4 | MADISON CNTY MS TXBL REF .. ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e [ [ e [ 250,000 06/01/2025
557412WP4 | MADISON CNTY TN TXBLREF .......... ... |04/02/2018| VARIOUS .. S XXX ]... 1,000,151 ..... 1,000,000 |..... 1,017,290 ..... 1001111 o e 9B e e 9B | 1,000,151 04/01/2018
569203ME9 | MARION & POLK CNTYS OR SD #24J ... . 102/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 06/30/2024
574193EGY | MARYLAND ST & LOC FACSLOAN ........... ... |11/29/2018| VARIOUS .. o XXX ]...1,006025]..... 1,000,000 ...... 981,300 ...... 988,044 ... o 922 922 988,966 03/15/2026
581535DG3 | McKENZIE CNTY ND PUB SD#1 SCHBLD .... | ... [02/12/2018| Transfer .... XXX 248886 ...... 250,000 ...... 2485701 ...... 248875 ... e 10 10 248886 (... e 08/01/2028
581664DX4 | McKINNEY TXISDREF .......... ... |09/13/2018| VARIOUS .. s XXX ]...1,045538]..... 1,000,000 |..... 1,058,290 ..... 1048497 (... | (2032) [ e (2032) [ 1,046,465 | ............. | (927) | 02/15/2029
586145F58 | MEMPHIS TN TXBL REF SER B ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 [ ... e 04/01/2023
59027BAX8 | MERRILLVILLE IN REDEV AUTHLEASE ....... . |09/14/2018| VARIOUS .. XXX 897,865(...... 850,000 ...... 9245711 ...... 899,702 (... | (4368) | (4368) [ [ 895334 | ............. .l 08/15/2025
590485H68 | MESAAZ ........cooiiiiiiiiiiiiie .. |12/04/2018| VARIOUS .. XXX 998,278 | ..... 1,000,000 |..... 1,039,830 ..... 1,034,020 ..o | (2B18) [ e (2B18) e 1,031,402 (............. | .....(33123) | ...... 07/01/2030
590485F37 | MESAAZ TXBLREFSERB ................... .. |02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 250,000 [ ..o e [ 07/01/2027
5921128N7 | MET GOVT NASHVILLE & DAVIDSON CNTY ...|... |11/14/2018| VARIOUS .. o XXX o], 1,057,641 ... 1,000,000 |..... 1,083,520 ..... 1,077,705 ... | (4860) [ (4860) [ 1,072845(............. |.....(15204) | ...... 07/01/2030
592112SP2 | MET GOVT NASHVILLE & DAVIDSON CNTY ...|... |11/26/2018| VARIOUS .. oo XXX ]...1,060888]..... 1,000,000 |..... 1,079,550 | ..... 1073425 ..o | AT AT 1,088,671 (............. |...... (7,783)]....... 07/01/2031
593881LD5 | MIAMISBURGOH CSDREF ................... 11/26/2018| VARIOUS .. oo XXX ]...1,051651]..... 1,000,000 |..... 1,078,850 ..... 1,064,382 ..........oc |  (B142) [ e (B4 | 1,059,240 ............. | (7,589) ] .. ... 12/01/2030
597009FA2 | MIDDLETOWN DEREF .......... ... |11/30/2018| VARIOUS .. o XXX ] 1,207,728 1,165,000 |..... 1,258,654 | ..... 1243641 (... | (5802) [ e (B802) [ 1,237,839 (... | (30,111) |l 01/15/2029
597749ZU7 | MIDLAND TX CTFS OBLIG LTGO ... |02/16/2018{ VARIOUS ............... . XXX...[...1,0007104]..... 1,000,000 |..... 1,069,120 ..... 1,001,302 (... e (983 e e (9B e 1,000,349 ..o | (24B) | 03/01/2021
602366UA2 | MILWAUKEE WI REF CORP PURP SERB3 ....|... |11/30/2018| VENDOR CODE NATI
NOTINTABLE .......... XXX ..o ... 1,070810]..... 1,000,000 |..... 1,067,650 ..... 1,051,584 | ........oo |  (B,908) [ | (B908) [ 1,045676 | ............. |...... 25134 |....... 03/15/2027
605128TE7 | MISSION TXCTFSOBLIG ... . 102/12/2018 Transfer ................. XXX 483,300]...... 455,000 ...... 488,893 ]...... 483722 . e (B22) | (B22) | 483,300 ... [ 02/15/2029
6095586E6 | MONMOUTH CNTY NJ(BAB) .................| ... 02/12/2018| Transfer ................. XXX 250243 1...... 250,000 ...... 251175 ...... 250258 | ... e (1) [ e (D) e 250,243 11/01/2021
6136643N9 | MONTGOMERY CNTY TN GEN OBLIG UNLT .. | ... |11/19/2018| VARIOUS .. XXX 912,319]...... 905,000 ...... 968,540 |...... 914906 |............. |......5247)|.......... | (BAT 909,659 04/01/2019
614121TQ4 | MONTGOMERY TX ISD REF SCHBLDG .......|... 12/06/2018{ VARIOUS .. Lo XXX 1,060,170 | ..... 1,000,000 |..... 1,054,230 | ..... 1,041,900 (............. | ... (3846) [ .o | (3846) [ 1,038,054 02/15/2029
616142FX8 | MOORHEAD MN REF & IMPTSERB .......... .. |02/12/2018| Transfer .... XXX 203,048 ...... 205,000 ...... 202,438 ...... 203,026 (.....ccooiin e 2] [ 22 203,048 02/01/2027
621451PB3 | MOUNT HEALTHY OH CSD SCH IMPT ........ ... |06/01/2018| VARIOUS .. Lo XXX 1,161,009 ..... 1,160,000 |..... 1,266,743 | ..... 1165172 ..o | (4183 [ (4183 | 1,161,009 12/01/2023
621587KD5 | MOUNT HOOD OR CMNTY CLG DISTREF ... | ... |02/12/2018| Transfer .... XXX 2695431 ...... 250,000 ...... 272438 ...... 269,784 ... @A @A 269,543 06/01/2030
60534TYB5 | MS ST DEV BANK SPL OBLG GULFPORT ..... ... |11/30/2018| VARIOUS .. Lo XXX 1,054,102 ..... 1,000,000 |..... 1,069,770 ..... 1,047,727 (... | (5,008) [ e (B005) [ 1,042,722 04/01/2025
627627QU9 | MUSKEGO NORWAY WI SD SCH BLDG IMPT . | ... |02/12/2018| Transfer .... XXX 457,723 ...... 440,000 ...... 460,975]...... 457945 . ...l (222) ) e (222) | 457,723 o 04/01/2031
64966KLZ4 | NEWYORKCITYNYSERO ..o . 102/12/2018] Transfer .... o XXX 5000(......... 5000 (......... 5261|......... 5,000 (. .voveie | [ e e 5,000 .ccciiii | 06/01/2020
655867HZ5 | NORFOLK VA CAP IMPRBD SERB (BAB) .....| ... 02/12/2018| Transfer ... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 | ...coii [ 03/01/2019
659868QL0 | NORTH HILLSPASD (BAB) ................... .. |02/12/2018| Transfer .... XXX 251433 1...... 250,000 ...... 2546001 ...... 251490 ... [ BT e BT e 251433 ). 10/15/2025
660631WN8 | NORTH LITTLE ROCK AR SD #1 . ... |09/13/2018| VARIOUS .. o XXX...o]...1,001878]..... 1,000,000 |..... 1,005,540 | ..... 1,002,709 | ... | (B84 [ (BBA) [ 1,002,145 ... (266) 02/01/2028
676006QP7 | ODESSATXREF ................ ... |09/12/2018| VARIOUS .. o XXX ] 1,362,401 1,285,000 |..... 1,397,283 | ..... 1354729 ..........oo | (B700) [ oo | (B700) [ 1,348,030 14,372 03/01/2025
678519RB7 | OKLAHOMA CITY OKTXBL ........... ... |02/12/2018] Transfer .... XXX 240,000 ...... 240,000 ...... 240,000 ...... 240,000 [ ...ooi e e [ e 240,000 03/01/2025
680616ZN2 | OLENTANGY OHLSD TXBLSERA ............ . 102/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 12/01/2026
686033DN8 | OREGON OH CSD REF SCH IMPT ... ... |11/19/2018| VARIOUS .. Lo XXX 1,000,534 | ..... 1,000,000 |...... 989,600 ...... 993,047 ..o e BA3 e BB 993,590 12/01/2025
689225VR8 | OTTAWACNTYMIREF ..., .. |08/27/2018| VARIOUS .. co s XXX 1,383,556 | ..... 1,310,000 |..... 1,407,228 | ..... 1387747 [ oo | (G495 [ (B495) | 1,383,252 11/01/2027
689861MK5 | OUACHITA PARISH LA E OUACHITASD ...... . [02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 ..o | L e [ 150,000 03/01/2024
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689861ML3 | OUACHITA PARISH LA E OUACHITASD ...... ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 03/01/2025
690887QQ0 | OWENSBOROKY TXBL ..........ccoevnnnn. ... |02/12/2018] Transfer .... XXX 251623 |...... 250,000 ...... 252,205(...... 251645 ... @) @2 251,623 | ... 07/01/2025
701060HDO | PARKER CNTY TXREF ..... .| ... [11/14/2018| VARIOUS .. s XXX ] 1,049769 . 1,000,000 |..... 1,103,780 ..... 1,087,498 |............. |  (BB813) . (B813) e 1,080,884 | ... 02/15/2031
704083CH5 | PAWNEE CNTY KS UNIF SD #495 SERA ...... ... |11/30/2018| VARIOUS .. s XXX ] 1226255 ... 1,170,000 | ..... 1,241,850 ..... 1221695 ... | (B783) [ e (BT8R e 10/01/2027
706711JH2 | PENDERCNTYNC SCHSERA ............... ... |12/04/2018| VARIOUS .. o XXX ] 1,034,282 1,000,000 |..... 1,086,370 ..... 1,077,079 .o | BB e e (BBI9) e 09/01/2030
707483NX7 | PENNHILLSPATXBLSERB ............ ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 12/01/2025
708292GL5 | PENNINGTON CNTY SD COPS SERA ... ... |02/12/2018] Transfer .... XXX 2939131...... 280,000 ...... 208,984 |...... 204162 (... e (A9 | (A9 12/01/2030
715029FX7 | PERRY TWP IN MULTI-SBC 1ST MTG ... ... |02/12/2018] Transfer .... XXX 254,061 1...... 250,000 ...... 250,463 |...... 254171 e (109) e (109 [ [ 07/15/2024
715093HB9 | PERRYSBURG OH EXEMPTED VLG SD ........ .. |08/27/2018 VARIOUS ............... XXX 1,079,547 | 1,000,000 |..... 1,100,240 | ..... 1,079,101 | ... | (4,066) [ .o | (4066) [ 12/01/2026
716090VL6 | PETER TWP PA SD WASHINGTON CNTY ..... ... |02/12/2018| Transfer ................. XXX 4778041 ...... 440,000 | ...... 4794111 ...... 478195 ..o [ B e B | 09/01/2033
718814P42 | PHOENIXAZREF ..., ... |09/13/2018| VARIOUS .. o XXX o] 1,076,173 1,000,000 |..... 1,092,310 ..... 1,062,625 07/01/2026
725277JMO | PITTSBURGHPASDREF ...t ... |08/27/2018| VARIOUS .. o XXX ]... 1066468 ..... 1,000,000 |..... 1,080,510 ..... 1,063,412 09/01/2026
729429PL8 | PLYMOUTH-CANTON MI CMNTY SD REF ...... ... |05/01/2018| VARIOUS .. o XXX o] 1,001,394 .. 1,000,000 |..... 1,085490..... 1,003,373 05/01/2022
741701H82 | PRINCE GEORGES CNTYMD QSCB .......... . 102/12/2018] Transfer .... XXX 251,0411...... 250,000 ...... 251670(...... 251,053 03/01/2026
743600YZ5 | PROSPER TX ISD SCH BLDG ... |12/04/2018| VARIOUS .. s XXX ] 1,087,317 | 1,000,000 |..... 1,070,550 | ..... 1,064,924 02/15/2030
744159NP5 | PROVOCITYUTSD ..o ... |08/24/2018| VARIOUS .. co XXX ] 1,044,897 | 1,000,000 |..... 1,052,380 ..... 1,042,915 06/15/2028
748233NH2 | QUEEN ANNES CNTY MD PUB FACS (BAB) ...| ... [02/12/2018| Transfer .... XXX 387,349(...... 385,000 ...... 393,116 |...... 387,444 10/01/2020
774829HU2 | ROCKY RIVEROHCSDUTGO ................ ... |09/19/2018| VARIOUS .. o XXX o] 1265075 ... 1,190,000 |..... 1,286,366 | ... .. 1,256,490 12/01/2028
794301EB3 | SALEMNHSD ................... ... |11/07/2018| VARIOUS .. co XXX ] 1123370 1,065,000 |..... 1,156,377 | ..... 1,139,295 12/01/2028
7962376X8 | SAN ANTONIO TX GEN IMPT ... ... |02/12/2018] Transfer .... XXX 273,0811...... 250,000 ...... 274225(...... 273,328 08/01/2032
796237J89 .| SAN ANTONIO TX REF & IMPT .. . |08/27/2018| VARIOUS .. S XXX ]... 1,271,000 .. 1,200,000 |..... 1,305,672 ..... 1,270,441 02/01/2025
806075YF8 | SCARBOROUGH ME REF ..... ... |11/07/2018| VARIOUS .. XXX 782,880 (...... 750,000 ...... 809,460 |...... 789,798 11/01/2028
809554VM7 | SCOTT CNTYMNREFSERB ................. . |08/27/2018| VARIOUS .. XXX 658,633 |...... 615,000]...... 673,536 |...... 654,699 12/01/2027
815662JE2 | SEDGWICK CNTY KS UNIF SD #262 REF ..... 12/04/2018{ VARIOUS .. co XXX ] 1049229 1,000,000 |..... 1,064,320 ..... 1,049,844 09/01/2029
815666DJ8 | SEDGWICK CNTY KS UNIF SD#264 .......... 11/27/2018{ VARIOUS .. s XXX o] 1,239,580 ... 1,175,000 | ..... 1,282,583 | ..... 1,277,972 09/01/2030
818274WW8| SEVIERVILLETNREF ................o.oce ... |11/20/2018| VARIOUS .. o XXX ] 1,226,702 . 1,175,000 | ..... 1,249,460 | ..... 1,227,002 06/01/2029
821023MB1 | SHEBOYGAN WI AREA SC TXBL PROMNTS .| ... |02/12/2018| Transfer ... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 04/01/2023
829596LP8 | SIOUX FALLS SC SD #49-5 (BAB) ............. ... |02/12/2018] Transfer .... XXX 290,000 ...... 290,000 ...... 290,000 ...... 290,000 07/01/2019
830235GU5 | SKAGIT CNTY WA PUB HOSP DIST #2 ... |02/12/2018| Transfer ......... XXX 340510(...... 345,000 ...... 339,032...... 340,457 12/01/2026
833068MR7 | SNOHOMISH & ISLAND CNTYS WA SD 401 ... | ... |02/12/2018| Transfer ................. XXX 268/4821...... 250,000 ...... 269,728 |...... 268,679 12/15/2032
8330852Y8 | SNOHOMISH CNTY WALTD TAX ............. 12/11/2018{ Janney Montgomery ..... XXX 1,060,610 ..... 1,000,000 |..... 1,073290 | ..... 1,046,526 12/01/2028
849067760 | SPOKANE WAREF ................ ... |11/07/2018| VARIOUS Lo XXX 1,018,8% | ..... 1,000,000 |..... 1,064,040 ..... 1,046,783 12/01/2028
849653UC2 | SPRING GROVE PA ASD SER A ... |08/27/2018| VARIOUS .. Lo XXX 1,054,857 | ..... 1,000,000 |..... 1,088,120 ..... 1,058,736 10/01/2028
78764YDH7 | ST CHARLES CNTY MO PUB WTR SPLY #2 ... | ... [12/06/2018| VARIOUS .. o XXX 1,041,469 | ..... 1,000,000 |..... 1,016,540 | ..... 1,014,829 12/01/2031
790178TD9 | ST JOHN BAPTIST PARISHLA ................ ... |08/27/2018| VARIOUS .. XXX 927,707 |...... 900,000 ...... 936,486 | ...... 922,383 03/01/2023
791298UV2 | ST LOUIS CNTY MO COURTHOUSE PROJS ...| ... [08/27/2018| VARIOUS .. o XXX ] 1,001,579 ..... 1,000,000 |..... 1,033,530 ..... 1,006,248 02/01/2027
792775QT8 | ST MICHAEL MN ISD #885 SCH BLDG A ... |11/14/2018| VARIOUS .. co XXX ] 15T T8 1,500,000 |..... 1,611,600 ..... 1,603,006 02/01/2030
860758RM5 | STILLWATER MN ISD #834 SERA ............. ... |11/02/2018| VARIOUS .. o XXX o] 1,672,851 ... 1,500,000 |..... 1610,115(..... 1,581,354 02/01/2028
864813A26 | SUFFOLKVAREF .................... ... |11/06/2018| VARIOUS .. s XXX ] 1,776,434 | 1,665,000 |..... 1,811,803 |..... 1,754,536 12/01/2024
866407H93 | SUMNER CNTY TN SCH & PUB IMPT .......... | ... |08/27/2018| VARIOUS .. co s XXX 1,02529 . 1,000,000 |..... 1,030,270 ..... 1,014,773 12/01/2023
866854RC8 | SUNPRAIRIEWIASD ... ... |11/27/2018| Transfer ................. S XXX ]... 1,040,286 ... 1,000,000 |..... 1,061,850 ..... 1,055,403 03/01/2032
840658LL0 .| SW CSD OH FRANKLIN & PICKWAY CNTYS .. | ... |02/12/2018| Transfer ................. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 12/01/2025
874091CJ8 | TALAWANDAOHCSD (BAB) .................. .. |02/12/2018| Transfer .... XXX 250878 ...... 250,000 ...... 253,985(...... 250,930 12/01/2022
882723B24 | TEXAS ST TXBL REF PUB FINAUTHSER ... ... |02/12/2018] Transfer .... XXX 248,6211...... 250,000 ...... 2483201 ...... 248,605 10/01/2026
889278VS3 | TOLEDO OH REF-CAPITAL IMPT ... |12/04/2018| VARIOUS .. Lo XXX 1,085826 | ..... 1,015,000 |..... 1,090,191 ..... 1,075,443 12/01/2027
889855E73 | TOMBALL TX ISD REF SCHBLDG .. ... |02/12/2018] Transfer .... XXX 266,724 |...... 250,000 ...... 269,228 | ...... 266,939 02/15/2031
896858AX5 | TRIVIEW CO MET DISSTREF ...... .oo.| ... [02/112/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 11/01/2019
899840HA3 | TUPELOMSPUBSD .................... . |08/27/2018| VARIOUS .. Lo XXX 1,112,773 ... 1,025,000 |..... 1,131,6311..... 1,108,787 09/01/2026
901561GH7 | TWIN FALLS CNTY ID SCH DIST #411-A . ... |11/20/2018| VARIOUS .. Lo XXX 1,060,007 | ..... 1,000,000 |..... 1,081,510 ..... 1,055785|............. | . (5,265) .o | (5,265) [ | 09/15/2028
882722FH9 | TX ST COLLEGE STUDENTLN ................ .. |02/12/2018| Transfer .... XXX 253,300 ...... 250,000 ...... 269,280 ...... 253548 (... [ (A9 e (249 08/01/2023
8827223F6 | TX ST TXBL REF WTR FIN ST PARTN ... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 08/01/2024
917151BX9 | URBANAOHCSD .............cooeeenes ....|... |08/27/2018| VARIOUS .. s XXX o]0 1,017,458 940,000 |..... 1,034,226 | ..... 1,014,484 12/01/2026
921356DZ1 | VANWERTOHCSDREF ..................... ... |02/12/2018] Transfer .... XXX 475072 ...... 460,000 ...... 477,158 ...... 475245 ..o T e (AT e 12/01/2030
92209PBH2 | VANTAGE CAREER CTR OH JT VOCATION ... | ... |08/27/2018| VARIOUS .. s XXX ] 1,017,710 965,000 |..... 1,048,559 | ..... 1,011,106 ..o | oo e (B700) [ oo | (BT00) [ 12/01/2023
930353HL4 | WADSWORTHOHCSD (BAB) ................. 12/03/2018{ VARIOUS .. XXX 700,000 ...... 700,000 ...... 700,000 ...... 700,000 [ ..o e [ [ e [ 000 .o [ 12/01/2023
933747DT1 | WAPAKONETA OH CSD REF SCH IMPT 11/06/2018{ VARIOUS .. o XXX o]0 1395524 | .. 1,335,000 |..... 1,444,630 ..... 142409 | ............. | (@4976) ... | (A9TE) 1,419,119 (23,595) | ...... (23,595) 12/01/2027
935494EB6 | WARREN OH LSD WASHINGTON CNTY ... |11/27/2018| VARIOUS .. s XXX o] 1,631,939 ... 1,470,000 |..... 1,576,502 ..... 1,572,066 | .......ccooo | e (T8 oo | (@87 1,564,195 (............. |.....(32,257) | ...... 12/01/2033
942170Jv4 | WATERTOWN SD SCH DIST #14-4 CTFS ...... ... |12/06/2018| VARIOUS .. S XXX o] 1,059,392 ... 1,005,000 |..... 1,050,808 | ..... 1031712 .o | (4083) [ (4083) [ 1,027,628 (... |l 31764 12/15/2028
943080MMO | WAUKESHAWISERB ........................ 11/15/2018| VARIOUS XXX ] 1110492 . 1,055,000 |..... 1,148,515|..... 1127457 [ (5469 [ (BAB9) L 1,121,688 (11,196) | ...... (11,196) 10/01/2029
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952718XF6 | WESTFARGOND ........ovvviiiiiiiin . [09/12/2018{ VARIOUS ............... XXX 1,222,750 1,150,000 |..... 1,252,569 | ..... 1,226,089 (6,035) .....oooven |ennnn 1,220,054 269 [......... 26%]...... 32,928 | 05/01/2026
965288PA5 | WHITEHOUSE TX ISD SCHBLDG ..... ... |11/15/2018| D.A. Davidson & Co. ..... s XXX o] 1,688,193 ... 1,485,000 |..... 1,606,919 ..... 1,598,287 L (95832) . 1,588,754 | ... . (562) ... (562) | ...... 96,195 | 02/15/2029
969887X29 | WILLIAMSON CNTY TX CTFS OBLIG .. . |09/14/2018{ VARIOUS ............... XXX 1032411 970,000 |..... 1,047,503 | ..... 1,036,954 L (2452) | 1,034,501 (... | (2,091) | ....... (2,091) |...... 35,877 | 02/15/2030
986370LR3 | YORKCNTYPAREFSERB ................... ... |11/02/2018| VARIOUS .. XXX 980,448 |..... 1,000,000 |..... 1,000,000 ..... 1,000,000 | ... | [ 1,000,000 |............. |..... (19,553) | ...... (19,553) | ...... 22,417 | 06/01/2028
2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ......................ocoviiiiin . 162,178,951 | .. 155,425,000 | .. 165,250,360 | .. 162,551,687 161,998,735 (... | 180,212 ...... 180,212 ... 4,891,539 | . XXX .
Bonds - U.S. Special Revenue, Special Assessment
00644PAR7 | ADAMS 12 FIVE STAR SCHSCOCOP .........| ... 12/03/2018| VARIOUS o XXX ]... 1,000,252 ... 1,000,000 |..... 1,011,030 ..... 1,001,146 ..o | B [ (B 1,000,252 12/01/2023
005596DY4 | ADAMS CNTY CO COPS REF & IMPT ......... . 109/12/2018| VARIOUS .. s XXX ] 1074307 | 1,000,000 |..... 1,094,510 ..... 1,077,025 (... | 818 [ (4818) 1,072,206 | ... 12/01/2027
010079AM3 | AKRON OH PKG FACS INCOME TAXREV .....|... 09/12/2018| VARIOUS .. co XXX ] 1073297 L 1,000,000 |..... 1,091,660 ..... 1074236 ... | (48B3 oo (4B3T) | 1,069,599 | ... 12/01/2027
015086MC2 | ALEXANDRIALAUTILREV SERA ............ ... 02/12/2018] Transfer .... XXX 254318 1...... 250,000 ...... 257,338 ...... 254404 ... (8D e [ (BB e [ 254,318 05/01/2025
015086LY5 | ALEXANDRIA LA UTILREV TXBL SERB ...... .. |02/12/2018| Transfer .... XXX 425000]...... 425000 ...... 425000]...... 425000 ..o [ e e 425,000 05/01/2022
037777QQ5 | APPALACHIAN STUNIVNCREV .............. . 102/12/2018] Transfer .... XXX 248,692 ...... 250,000 ...... 2478331 ...... 248676 (... e T T 248,692 10/01/2025
04108N2B7 | AR ST DEV FINAUTHECONDEVREVTX .....|... 02/12/2018| Transfer ... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 250,000 10/01/2020
045142CD6 | ASHWAUBENON WI CMNTY DEV AUTH LSE .. |... |02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e [ [ e 250,000 06/01/2020
047093AL3 | ATHENS GAHSG AUTHREV-UNIVGA ........ .. |02/12/2018| Transfer .... XXX 349177 (... 345,000 ...... 3712441 ... 349519 ... [ B BA) 349,177 06/15/2021
047059GR5 | ATHENS-CLARKE CNTY GA UNIF GOVT ...... .. |02/12/2018| Transfer .... XXX 471,836 ...... 440,000 | ...... 476,313 ...... 472216 .o e (B80) | e (BB0) | 471,836 09/01/2030
047849GN8 | ATLANTA GA TAX ALLOC TXBL-BELTLINE ....|... |02/12/2018| Transfer .... XXX 388,748 ...... 380,000 ...... 390,864 |...... 388,990 ...ooviin [ (AN @A 388,748 01/01/2022
04785RAV5 | ATLANTA GA URBAN RSDL FINAUTHTXB ... | ... |02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ .. e [ [ e [ 250,000 12/01/2019
051735DX3 | AURORA IN SBC REF & IMPT 1STMTG ....... .. |08/24/2018| VARIOUS .. o XXX 1,268,622 ..... 1,235,000 |..... 1,346,175 | ..... 1272754 | ..o 9188 [ (O1BB) [ 1,263,599 01/15/2020
040654VL6 | AZ ST TRANS BRD HWY REV SUB SERA ..... . 109/12/2018| VARIOUS .. Lo XXX 1,052815(..... 1,000,000 |..... 1,077,670 ..... 1,046458 [ .............|......(5376) [ .........ooi | (BITE) | | 1,041,081 07/01/2028
071239CS4 | BATON ROUGE LATXBLREF .................| ... 02/12/2018| Transfer ... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e e [ e 250,000 01/15/2019
082766KK1 | BENTON AR PUB UTIL REV REF & IMPT ........ .. |11/28/2018| VARIOUS .. XXX 993,012(...... 945,000 |..... 1,011,141 ... 97729 | ....oovoeo [ @ABT2) [ @BT) 972,724 09/01/2023
083422AM7 | BENTONVILLE AR SALES & USE TAX ......... .. |02/12/2018| Transfer .... XXX 470,000 ...... 470,000 ...... 502,313 1...... 470,000 | ..o [ e e 470,000 11/01/2019
088518KQ7 | BEXAR CNTY TX REV REF-VENUE PROJ ..... .. |09/12/2018] VARIOUS Lo XXX 1,382,905 ..... 1,300,000 |..... 1,409,668 | ..... 1385134 |.............|......(6260) [.............|....... (6,260) ...l |t 1,378,874 08/15/2026
09160LCA6 | BISMARCK ND LODGING & RESTAURANT ....|... |11/19/2018| VARIOUS ............... XXX 1,110455(..... 1,100,000 |..... 1,089,583 | ..... 1,093,498 ... | BB BB 1,094,146 12/01/2023
100216FF2 | BOSSIER CITY LAUTILREVREF ............. .. |09/12/2018| VARIOUS .. Lo XXX 1,086,117 | ..... 1,000,000 |..... 1,089,160 | ..... 1,062,533 ..o | (4,866) [ | (4666) [ 1,057,867 | ... 10/01/2026
117636BU3 | BRYANT AR SALES & USE TAXIMPT SER ... | ... [02/12/2018| Transfer .... XXX 517,334 ...... 485,000 ...... 5214331 ...... 17,700 ..o e (368) [ e (366 [ [ 517,334 | ... 12/01/2030
123550GL3 | BUTLER CNTY OH HOSP FACS REF-UC ...... .. |02/12/2018) Transfer ................. XXX 259,303 |...... 250,000 ...... 2604501 ...... 259407 ... o (103) [ [ (103 e 259,303 11/15/2031
12355TAR3 | BUTLER CNTY OH PORT AUTH PUB INFRA .| ... [11/28/2018| VENDOR CODE HILL
NOT IN TABLE o XXX ] 1,047,110 1,000,000 |..... 1,050,540 | ..... 1,032,353 ... | (5,596) [ e (BB9B) [ 1,026,757 12/01/2028
134041EA6 | CAMPBELL & KENTON CNTYS KY (BAB) ...... .. |02/12/2018) Transfer ......... XXX 4159211 ...... 415000 |...... 420,022 ...... 415989 | ... e B9) | e (B9) | 4159211 ... 08/01/2021
14329NDX9 | CARMEL IN REDEV AUTH LEASE RENTAL ....|... (02/12/2018| Transfer ................. XXX 249885(...... 250,000 ...... 249515(...... 249876 ... e 9 9 249,885 08/01/2019
143294GU4 | CARMEL IN REDEV AUTHRREF SERB ........ 11/28/2018{ VENDOR CODE HILL
NOTINTABLE .......... Lo XXX ..., 1,061,150 . ... 1,000,000 |..... 1,071,910 ..... 1,048,557 ... | (6,203) [ | (6203) [ 1,042,354 07/01/2026

143321KB2 | CARMEL INWTRWKSREV ................... ... |02/12/2018| Transfer ......... s XXX o]0 1,031,243 1,000,000 |..... 1,069,270 | ..... 1,032,029 ..o | (T8B) [ | (T8B) [ 1,031,243 | ... 05/01/2024
15147NCA7 | CENTER GROVE IN SBC 1ST MTG-MULTI ..... . |08/27/2018| VARIOUS ....... o XXX o] 1,081,185 ... 1,000,000 |..... 1,087,560 | ..... 1,049,250 ... | (4662) [ (4662 [ 1,044,588 | . .. 07/15/2023
155839EZ2 | CENTRALWAUNIVSYSREV ................. 11/06/2018| Stifel Nicolaus ... S XXX o], 1,042900] ... 1,000,000 |..... 1,069,620 ..... 1,048,851 (........coooo |oeee (7,256) [ oo | (T256) [ 1,041,595 05/01/2026
155839FY4 | CENTRAL WA UNIV SYS REV REF ... |12/04/2018| VARIOUS ....... co XXX o] 1,137,408 1,165,000 | ..... 1,211,577 ... 1,205,671 (..o | BB [ BB 1,202,540 05/01/2030
16166NCG8 | CHASKA MN ECON DEV AUTH LEASE TXBL .. | ... (02/12/2018| Transfer ................. XXX 2250001...... 225,000]...... 2250001...... 225000 (... e e [ e 225,000 02/01/2021
16166NCJ2 | CHASKA MN ECON DEV AUTH LEASE TXBL .. | ... (02/12/2018| Transfer ................. XXX 270,000 ...... 270,000 ...... 270,000 ...... 270,000 (... e e [ e 270,000 02/01/2023
1675923A0 | CHICAGO IL OHARE INTLARPTREV ......... .. |01/01/2018| CALLED @ 100.0000000 .|... XXX ... |... 1,000,000]..... 1,000,000 |..... 1,088,850 | ..... 1,000,000 [ ..o | [ e L 1,000,000 01/01/2021
181507FA7 | CLARK PLEASANT IN MSBC REF 1STMTG ... |... [11/28/2018 VARIOUS ............... XXX 1,027,819 1,000,000 |..... 1,071,570 ..... 1,064,264 [ ............. | @S @I 1,059,753 01/15/2029
181503FH1 | CLARK-PLEASANT IN CMNTY SBC REF ...... 12/06/2018{ VARIOUS ............... XXX 1,012,586 .. 1,000,000 ...... 982,000 ...... 988,963 | ........ooov e 984 9B 989,948 07/15/2025
181685HD3 | CLARKE CNTY GA HOSP AUTH-ATHENS ..... 11/28/2018| VARIOUS o XXX o] 1,047,403 .. 1,000,000 |..... 1,068,270 | ..... 1030492 (... | (5142 [ (B4 1,025,350 01/01/2022
186387LQ7 | CLEVELAND OH INCOME TAXREV TXBL ..... .. |10/01/2018| VARIOUS .. o XXX ]...1550000]..... 1,550,000 |..... 1,550,000 ..... 1,550,000 [ ..o | [ e e 1,550,000 10/01/2018
186397CN3 | CLEVELAND OH PARKING FACREF .......... .. |09/15/2018| VARIOUS .. o XXX...[...1003033]..... 1,000,000 |..... 1,098,660 | ..... 1,007,221 ..o | 18T e G18T) 1,003,033 09/15/2018
194284AJ4 | CLG PARK GA BUS & INDL DEV AUTH .. ... |02/12/2018] Transfer .... XXX 365855 |...... 350,000 ...... 373,0721...... 366,129 ... [ @) [ @TI) e 365,855 02/01/2024
187145GX9 | CLIFTON TX HGREDU FINCORPREV ........ .. |02/12/2018| Transfer .... XXX 2741611 ...... 250,000 ...... 275225(...... 4414 o (@B3) e (@83 e 274,161 08/15/2030
196707QE6 | CO ST BRD GOVERNORS UNIVENTERTXB .. | ... (02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o [ [ [ e [ 250,000 03/01/2028
196707RJ4 | CO ST BRD GOVERNORS UNIV ENTERPRIS .| ... (02/12/2018| Transfer .... XXX 150,000 ...... 150,000 | ...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 03/01/2021
196707RL9 | CO ST BRD GOVERNORS UNIV ENTERPRIS .| ... (02/12/2018| Transfer .... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 150,000 03/01/2023
19043CAK8 | COASTAL CAROLINA SC UNIVHGREDU ..... .. |09/14/2018| VARIOUS .. XXX 883,429(...... 900,000 ...... 865,755 |...... 877,902 (... | 1ABE 1B 879,357 06/01/2025
190760HJ0 | COBB-MARIETTA GA COLISEUM & EXH ...... .. |02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 01/01/2024
196558SF8 | COLORADO RIVER TX MUNIWTRDIST ....... . 102/12/2018] Transfer .... XXX 238945(...... 200,000 ...... 240,198 ...... 239544 .. (B9 e e B9 [ [ 238,945 01/01/2025
198054LT3 | COLUMBIAMO SWRREV .............coeii]nn 08/27/2018| VARIOUS .. Lo XXX 1,053,517 | ..... 1,000,000 |..... 1,064,310 ..... 1051876 ..o | (2422) [ (2422) 1,049,454 | ... 10/01/2027
199098CL6 | COLUMBUS-FRANKLIN CNTY OH FINAUTH .. | ... (02/12/2018| Transfer .... XXX 440,000 ...... 440,000 | ...... 440,000 ...... 440,000 | .o [ e e 440,000 ... 08/15/2026
199098CQ5 | COLUMBUS-FRANKLIN CNTY OH FINAUTH .. | ... |08/15/2018] VARIOUS XXX 780,000 ...... 780,000]...... 780,000 ...... 780,000 (... o [ L L 780,000 08/15/2018
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2062565K6 | CONCORD IN CMNTY SBCREF ............... ... |11/28/2018] RAYMOND JAMES &
ASSOCIATES,IN ......... S XXX ]...0 1,007,710 .. 1,000,000 |..... 1,091,030 ..... 1078599 [ ..o | AT e e BT 1,070,428 01/15/2028
212582CV0 | CONWAY ARELECREV ..........cooevvnnnn. ... |08/27/2018| VARIOUS ....... co s XXX ] 1,602,396 1,500,000 |..... 1,617,045(..... 1,597,598 ..o | T4 [ ATRA) 1,592,844 | ... 12/01/2026
212610EC9 | CONWAY AR WSTWTRREVREF ............. ... |11/28/2018| VARIOUS .. s XXX ]...1,037,489 ... 1,000,000 |..... 1,061,090 ..... 1047392 (... | (4940) [ (4940 [ 1,042,452 | ... 10/01/2030
228485GZ5 | CROWN POINT IN MULTI-SBC 1STMTGQ ... ... |07/16/2018| VARIOUS .. o XXX...[...1,000000]..... 1,000,000 |..... 1,046,270 | ..... 1,000,227 [ ...ooooeo | 22D 2D 1,000,000 | ... 07/15/2021
207758KE2 | CT ST SPL TAXOBLIGREV (BAB) ............ ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ... e e [ e 250,000 ... 12/01/2022
230228AMO | CULPAPER CNTY VAECON DEV AUTHLSE .. | ... |09/12/2018| VARIOUS ............... XXX 1,089,327 ... 1,000,000 |..... 1,093,070 ..... 1,083,779 ... e (B034) [ (B034) [ 1,058,745 06/01/2026
236572EB5 | DANVILLE IN MULTI-SBC QUAL SCHCON .... | ... |02/12/2018| Transfer ................. XXX 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ ..o e [ [ e 200,000 01/15/2020
270456FK7 | E ALLEN IN MULTI-SBC 1STMTG SERB ...... ... |08/27/2018| VARIOUS .. XXX 7142701 ...... 675,000 ]...... 734616 ...... 706424 ... (3020) | e (B020) [ [ 703,404 07/15/2023
270456FL5 | E ALLEN IN MULTI-SBC 1STMTG SERB ...... ... |09/18/2018| VARIOUS ..... XXX 675,006 |...... 645,000 ...... 697,193 ...... 672564 |............ | @RT35) | @RTBE) [ 669,829 07/15/2024
283822GN8 | EL PASO TXWTR & SWRREVREF ........... ... |11/20/2018] Stifel Nicolaus ... Lo XXX 1,568,250 | ..... 1,500,000 |..... 1,600,335 ..... 1575145 ..o | (9938) [ e (9938) [ 1,565,207 03/01/2029
29270CYN9 | ENERGY NW WA ELEC REV TX-COLUMBIA ...|... |02/12/2018| Transfer ......... XXX 252,903 |...... 250,000 ...... 258,430(...... 253,037 .o [ (13 e I3 252,903 | ... 07/01/2020
299040BQ7 | EVANGELINE PARISH LA ROAD & DRAIN ... ... |02/12/2018| Transfer ................. XXX 250668 |...... 250,000 ...... 265453 |...... 259837 ..o e (169) [ e (189 [ [ 250,668 | ... 12/01/2024
299348BH4 | EVANSVILLE INLOC PUB IMPTBDBK ........ ... |12/06/2018| VARIOUS .. o XXX 1122421 L 1,060,000 |..... 1120441 1..... 1098216 |........c.ooo | oo (4039 Lo (4039 [ 1,094,177 07/01/2024
30382LCW6 | FAIRFAX CNTY VAECON DEV AUTHFAC .... | ... [02/12/2018| Transfer .... v XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 250,000 10/01/2026
312665AM4 | FAYETTEVILLE AR HOTEL MOTEL & REST ... | ... [11/26/2018{ VARIOUS ............... o XXX o]0 1,101,425 1,055,000 |..... 1,133,397 | ..... TAM123 . (B039) [ e (B039) [ 1,106,085 11/01/2029
31335BQL3 | FHLMC PC GOLD COMB 30 ................... ... |12117/2018| PRINCIPAL RECEIPT ....|... XXX ... |...... 88,401|....... 88,4011....... 88,180 [.....oooois | [ 20 20 88,401 03/01/2048
33803TCP9 | FISHERS IN REDEV AUTH LEASE RENT ...... ... |02/12/2018| Transfer ................. XXX 372483 ...... 370,000 ...... 381,307 (...... 372623 (... (1A0) e (14O 372,483 07/15/2020
33803TEK8 | FISHERS IN REDEV AUTH LEASE RENT ...... ... |02/12/2018| Transfer ......... XXX 258,448 ...... 260,000 ...... 257,322(...... 258426 (... e 2] 22 258,448 01/15/2025
341271ABO | FL ST BRD OF ADMIN FIN CORP TXBLA ...... ... |02/12/2018| Transfer ................. XXX 469,769 ...... 465,000 ...... 470,706 | ...... 469,923 | ... [ (183) | e (1B3) | 469,769 07/01/2021
340118AH1 | FLORENCE SC ACCOMODATIONS FEE REF ..|... |11/26/2018| VARIOUS ............... o XXX 1,068,046 | ..... 1,025,000 |..... 1,102,962 ..... 1,087,634 ... | (B3N [ (B3N 1,082,293 05/01/2030
3138ERYX2 | FNMA PASS-THRU LNG30YEAR ............ ... |12/26/2018| PRINCIPAL RECEIPT ....[... XXX ... |..... 2149441 ... 214944 | ... 214037 [ ..o e e 907 90T 214,944 01/01/2047
3140J76B6 | FNMA PASS-THRU LNG30YEAR ............ ... |12/26/2018| PRINCIPAL RECEIPT ....[... XXX ... |..... 170,503 | ...... 170,503 | ...... 165421 (..o | [ 5082 5082 170,503 10/01/2047
3136B1UG7 | FNMA REMICS 2018-26 DH 3.5% 25/JUN ...... ... |12/26/2018| PRINCIPAL RECEIPT ....|... XXX ... |...... 53377 |....... 533771 ....... 53644 [ ... | @B | (26T e 53,3771 ... 06/25/2046
348761DK0 | FORT SMITH AR SALES & USE TAX REF ..... ... |12/06/2018| VARIOUS ............... o XXX ]...1,008804]..... 1,000,000 ...... 994,830 (...... 996,803 | ......coooov e 282 [ 282 997,085 ... 05/01/2025
348815NR8 | FORT SMITHARWTR & SWRREV REF ....... ... |10/01/2018| VARIOUS .. o XXX o], 1,001,384 ... 1,000,000 |..... 1,030,050 ..... 1002713 .o e (1329 e (1329 1,001,384 10/01/2022
349242CR6 | FORT WAYNE IN CMNTY SBC 1STMTG ...... ... |11/19/2018| VARIOUS .. s XXX o] 1,572,429 .. 1,500,000 |..... 1,605,885 ..... 1559492 ............ | (7,260) .o | (T260) [ 1,552,232 07/15/2025
349242DF1 | FORT WAYNE IN CMNTY SBC 1STMTG ...... ... |08/27/2018| VARIOUS .. XXX 985,164 |...... 920,000 |..... 1,006,719 ...... 976,716 ..o o @337 | @33 972,379 01/15/2024
34926LBX0 | FORT WAYNE IN MUN BLDGREV (BAB) ...... ... |02/12/2018| Transfer ......... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e [ 250,000 12/15/2024
352193CD6 | FRANKFORT IN HS-ELEM SBC REF 1ST ... ... |08/27/2018| PERSHING LLC . Lo XXX 1,074,000 ..... 1,000,000 |..... 1,093,640 ..... 1,067,808 |.............|......(5788) ... | (BT8B) | | 1,062,020 01/15/2025
373511GG3 | GA ST HGR EDU FACS AUTHREV USGRE ... | ... [12/06/2018 VARIOUS ....... XXX 845333 |...... 805,000 ...... 838,754 |...... 8378 [ (2288) | [ (2288 e [ 828,920 06/15/2028
376852DQ9 | GLASGOW KY ISD FIN CORP TAXABLE ....... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e [ [ e 250,000 04/01/2026
37855PJA1 | GLENDALE WI CMNTY DEV AUTH TXBL A ... | ... |04/24/2018| VARIOUS .. XXX 533,976 |...... 540,000 ...... 540,000 ...... 540,000 [ .....ooooeo e [ [ e 540,000 10/01/2020
386545GE1 | GRAND VALLEY ST UNIV MI GEN RECTS ... ... |01/04/2018| CALLED .... XXX 615,000 ...... 615,000 ]...... 663,8311...... 615,000 [ .....oooeie e [ [ e 615,000 12/01/2019
387883TE1 | GRANT CNTY WAPUB UTILDIST#2 .......... ... |02/12/2018| Transfer ................. XXX 202,998 ...... 200,000 ...... 204,936 |...... 203,055 ...coieie e BT e [ BT e 202,998 01/01/2026
397337CQ7 | GREENWOOD SCMET DISTREF ............. ... |02/12/2018| Transfer ................. XXX 398,395 (...... 370,000 ...... 403,659 |...... 398,730 ..o e (B36) [ [ (B30 e [ 398,395 10/01/2029
399677AL7 | GROVEPORT OH SPL OBLG REF-INC TAX ....[... |09/13/2018| VARIOUS ............... o XXX .o ]... 1,050,549 ... 1,000,000 |..... 1,077,640 ..... 1,038,504 |............. |  (4070) [ (4070 [ 1,034,434 12/01/2022
40785EK47 | HAMILTON IN SE CONS SBC REF SERC ..... . |08/24/2018{ VENDOR CODE KEYB
NOTINTABLE .......... s XXX o] 1,389,869 ... 1,300,000 |..... 14084851 ..... 1,384,765 ... | (BT2) [ BT 1,379,044 07/15/2026

40785EVQ6 | HAMILTON STHESTRN INCONS SBC ........... ... |02/12/2018| Transfer ................. XXX 2124211 ... 270,000 ...... 2017841 ...... 22712 o e I e @I e 272,421 07/15/2022
41422EGE7 | HARRIS CNTY TX MET TRANSITAUTH ....... [ ... |02/12/2018| Transfer ................. XXX 592,736 |...... 550,000 ...... 600,562 | ...... 593235 (... [ 99 | 99 [ 592,736 11/01/2030
41981CJB7 | HAWAIISTHWYREV ... ... |02/12/2018| Transfer ................. XXX 249785(...... 250,000 ...... 249508 |...... 200781 .o A A 249,785 01/01/2023
425251FL4 | HENDERSON AR ST UNIV AUXENTERREV .. | ... |11/19/2018| VARIOUS .. XXX 879,206 |...... 845,000 |...... 896,258 | ...... 877524 ... oo BATA) o BATA 874,049 11/01/2026
424898BM5 | HENDERSON CNTY NCLTD OBLG ............ ... |11/29/2018| VARIOUS .. Lo XXX 1,095,316 | ..... 1,035,000 |..... 1,107,781 1 ..... 1,092,708 | ......cooooeo | e (4809) [ | (4809) [ 1,088,099 10/01/2029
438701K86 | HONOLULU CITY & CNTY HIWSTWTR SYS ... | ... |11/29/2018| VARIOUS .. o XXX 1,047,612 ..... 1,000,000 |..... 1,061,970 ..... 1,056,737 [ ..o | (4188 [ (4188) 1,052,548 07/01/2032
4424354H3 | HOUSTON TX UTIL SYSREVREF COMBC ... | ... |08/27/2018| VARIOUS .. Lo XXX 1,156,951 | ..... 1,075,000 |..... 1,178,705 ..... 1138939 ..o | BAT) e BAT) 1,133,468 05/15/2023
44352TAA6 | HUBER HEIGHTS OH CSD COP SCH FACS ... | ... |12/03/2018| VARIOUS .. XXX 450,000 ...... 450,000 ...... 450,000 ...... 405,000 | .o [ e e 450,000 12/01/2024
462590LA6 | IA ST STUDENT LOAN LIQUIDITY CORP ...... ... |02/12/2018| Transfer ................. XXX 4404371 ...... 440,000 ...... 440620 ...... 440464 | ... e @D e @D e 440437 ... 12/01/2019
45129WJD3 [ IDHSG & FINASSN ... ... |02/12/2018| Transfer ................. XXX 251565(...... 250,000 ...... 2504731 ...... 251686 (... oo (120) | [ (1200 e [ 251,565 ... 07/15/2022
451152v25 | ID ST BOND BANK AUTH REV REF SERA ... | ... |11/26/2018| VARIOUS ............... XXX 1,301,684 ... 1,225,000 |..... 1,318,076 | ... 1311430 ..o | (B708) o e (BTOB) [ 1,305,724 09/15/2030
4546246J1 .| IN ST BOND BANK REV TXBLREF SCH ........ ... |01/15/2018] MATURITY .............. XXX 700,000 ...... 700,000 ...... 700,000 ...... 700,000 (..o e [ [ e [ 700,000 01/15/2018
4546247G6 | IN ST BOND BANK REV TXBL-SCH SEVER ....|... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 250,000 01/15/2020
4546248D2 | IN ST BOND BANK REV TXBL-SEVERANCE ... ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e [ [ e 250,000 01/15/2019
4550576A2 | IN ST FIN AUTH REV ED FAC-PURDUE ....... .. |08/27/2018| VARIOUS .. XXX 899,585 |...... 880,000 ...... 906,057 | ...... 890,757 [ ....ooooeos [ (IB19) | (BT [ 889,238 07/01/2023
455057MUO | IN STFINAUTHREVEDLFACS .............. ... |07/01/2018| VARIOUS .. Lo XXX 1,345274 | ..... 1,345,000 | ..... 1,367,381 ..... 1,346,376 ... | (1102) [ e e (102) | 1,345,274 10/01/2022
45528S8J8 | INDIANAPOLIS INLOC PUB IMPTBD BK ........ ... |02/12/2018| Transfer ................. XXX 256,216 | ...... 250,000 ...... 268,135|...... 256,441 .. [ (225) | e 228 e 256,216 | ... 08/01/2023
45528UDJ7 | INDIANAPOLIS INLOC PUBIMPTBD BK ...... ... |02/12/2018| Transfer ................. XXX 353226 |...... 350,000 ...... 358,103 |...... 353,330 ... [ (104 [ (104 353,226 | ... 06/01/2023
45528UUP4 | INDIANAPOLIS INLOC PUB IMPTBD BK ....... ... |11/292018] VARIOUS ............... XXX 989,050 |..... 1,000,000 |..... 1,043,130 ..... 1,038195| ... | (2872 (R8T 1,035,323 08/01/2029
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46263RHC2 | IPS IN MULTI-SBC (BAB) ............vvvennnn. ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e [ [ e 250,000 07/15/2022
469485LL8 .| JACKSONVILLE FL SALES TAXREV REF ..... ... |11/29/2018| VARIOUS . co XXX o] 1678941 1,500,000 |..... 1,649,490 ..... 1624408 | ............. | (9861) ..o (98B [ 1,614,546 | ... 56 107 | 10/01/2029
470572AMO | JAMESTOWN ND PARK DIST SALES TAX ... ... |02/12/2018] Transfer .... XXX 321,339 ...... 300,000 ...... 3264421...... 321685 (... e (BAB) | (BAB) [ 321,339 ... .. 7,36707/01/2029
472737EV3 | JEFFERSON CNTY CO SD #R-001 COPS ... |02/12/2018] Transfer .... XXX 355,000 ...... 355,000 ...... 355,000 ...... 355,000 (... e [ [ e 355,000 .. 1,461 12/15/2021
472737FF7 | JEFFERSON CNTY CO SD #R-001 COPS ... 02/12/2018] Transfer .... XXX 2350001 ...... 235,000 ...... 2350001 ...... 235,000 (..o [ [ [ e [ 235,000 .... 837)06/15/2020
486296NS1 | KAKAUNA WIELEC SYSREVSERA .......... ... |02/12/2018] Transfer .... XXX 492556 ...... 475,000 ...... 493972 ...... 492,725 .o e (189) | e (189) | 492,556 .. 3,008 | 12/15/2032
485106CM8 | KANSAS CITY MO SPL OBLIGREF & IMP ... ... |02/12/2018] Transfer .... XXX 135138 ...... 135,000 ...... 138981 ...... 135253 oo | (A [ (M) 135,138 .. 3,159 04/01/2018
48526CAM9 | KANSAS MUNI ENERGY AGY PWR PROJ ... ... |02/12/2018| Transfer ......... XXX 257,093 (...... 250,000 ...... 261,785|...... 257225 . e (132 e (132 e 257,093 . 7,674 {07/01/2026
48542KQ69 | KANSAS ST DEV FIN AUTH REV UNIVKS ..... ... |02/12/2018| Transfer ................. XXX 2476431 ...... 250,000 ...... 2454901 ...... 247608 (... e 35 BB 247,643 11/01/2024
495289760 | KING CNTY WASWRREVREFSERB ........ ... |09/11/2018| VARIOUS o XXX o)., 1,562,088 ... 1,440,000 |..... 1,578,456 | ..... 1550875 | ...oooe | G914 [ (B914) 1,543,960 01/01/2028
495289786 | KING CNTY WASWRREVREFSERB ........ ... |08/27/2018| VARIOUS .. o XXX o] 1078421 L 1,000,000 |..... 1,099,810 ..... 1,080,600 |............. |......(5064) [.............|....... (5084)|........... |..... 1,075,536 | . .. 01/01/2030
500296GQ5 | KOKOMO-CENTER IN SBC 1STMTG SERA ...| ... [08/27/2018| VARIOUS .. s XXX o], 1,083,849 ... 985,000 |..... 1,079,826 | ..... 1055410 ..o | (493D o (93D 1,050,472 ... 01/15/2025
485247AM2 | KS DEV FIN AUTH SALES TAXREV-TAX ...... ... 02/12/2018] Transfer .... XXX 249815(...... 250,000 ...... 249655 ...... 249812 ..o e B B 2498151 ... 09/01/2024
485428ZW9 | KS ST DEV FINAUTHREVPERSC ........... ... |05/01/2018| VARIOUS .. o XXX o] 1503498 ... 1,500,000 |..... 1616,715(..... 1,518,086 |............. |.....(14,588) [ ............. | (14,588) .o | 1,503,498 | ... 05/01/2018
49130TSL1 | KY STHSG CORPREVTXBLSERA .......... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e [ [ e 250,000 ... 01/01/2023
546282G40 | LA ST LOC GOVT ENVRNMNTL FACS ... |08/24/2018| VARIOUS .. o XXX ] 1,042,106 . 1,000,000 |..... 1,064,090 ..... 1,048,607 [........ooooo | e (2878) [ e (2878 e 1,045,729 11/01/2027
507686NG4 | LAKE CENTRAL IN MULTI-DIST SBC REF ..... ... 02/12/2018] Transfer .... XXX 445000 ...... 445000 ...... 445000 ...... 445000 | .o [ e e 445,000 07/15/2025
507686QV8 | LAKE CENTRAL IN MULTI-DIST SBC REF ..... ... |09/13/2018| VARIOUS .. s XXX o]0 1,071,355 L 1,000,000 |..... 1,092,370 ..... 1,064,134 ... | (4980) ... (4986) | 1,059,148 07/15/2025
51427CAP6 | LANCASTER OH WSTWTRREVREF .......... ... |11/29/2018| VARIOUS .. s XXX o], 1,048,857 ... 1,010,000 |..... 1,075,509 | ..... 1039412 ... | (B083) [ (B0B3) [ 1,034,359 12/01/2025
536045AY3 | LINN-MAR IA CMNTY SD INFRASTRUCTUR ... | ... [02/12/2018| Transfer .... XXX 378,188 |...... 380,000 ...... 376,170 ...... 378154 ..o e B B 378,188 07/01/2023
537363GG2 | LITTLE ROCK AR CAPITAL IMPTREVRE ..... ... |11/26/2018| VARIOUS .. XXX 923,902 ...... 860,000 ...... 948,494 | ...... 946,825 ............. ... (B210) | .o [ (B210) [ [ 941615 ... 10/01/2030
537374CN8 | LITTLE ROCK AR HOTEL & RESTAURANT .... | ... |11/06/2018| VARIOUS .. s XXX o]0 1057,224 .. 1,000,000 |..... 1,081,770 ..... 1,055,746 ............. | n (B210) [ oo e (B210) e 1,050,536 | ... 07/01/2025
543573DE6 | LORAIN CNTY OH CMNTY CLG DIST GEN ... | ... |11/26/2018| VARIOUS .. s XXX ] 1013196 L 960,000 |..... 1,033,075 ..... 1,029,067 ..o | @A) [ @B 1,024,652 12/01/2030
545904KD5 | LOUDOUN CNTY VA SNTN AUTH WTR&SWR . | ... [11/29/2018| VARIOUS .. co XXX o], 1,004,937 .. 1,000,000 |...... 983,320 ...... 989,466 | ..........oo | 836 [ 836 [ 990,302 01/01/2026
546589YA4 | LOUISVILLE & JEFFERSON CNTY KY MET ....|... [09/13/2018| VARIOUS .. o XXX ]...0 1,070,997 | ... 1,000,000 |..... 1,099,870 ..... 1,080487 ... | (5,098) [ | (B098) [ 1,075,389 05/15/2029
546589YB2 | LOUISVILLE & JEFFERSON CNTY KY MET ....|... |11/14/2018| VARIOUS .. o XXX .| 1576475 ... 1,500,000 |..... 1,629,465 ..... 1604129 ... | (TT02) e e (W02 1,596,427 05/15/2030
549843DY3 | LUGOFF-ELGIN ..., ... |07/02/2018| VARIOUS .. XXX 500,000 ...... 500,000 ...... 500,000...... 500,000 (... e [ [ e 500,000 07/01/2018
559560AN7 | MAGNOLIA AR SALES & USE TAXREV ....... ... |01/23/2018| CALLED .... Lo XXX ]...1,025000]..... 1,025,000 |..... 1,067,281 1..... 1,025,000 [ ..o | [ L e 1,025,000 08/01/2020
574482AL9 | MARYSVILLE OH SPL OBLG REV-COLEMAN ..|... [09/13/2018| VARIOUS .. o XXX ] 1,104,681 1,045,000 |..... 1,130,460 | ..... 1,098,153 ..o | (543 [ (B4R 1,092,710 12/01/2025
574847AL3 | MASON CITY IACMNTY SCHDIST ............ ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 07/01/2023
57419RYN9 | MD ST CMNTY DEV ADMIN DEPT HSGDEV .. | ... |02/12/2018| Transfer ... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 03/01/2021
57419RYRO | MD ST CMNTY DEV ADMIN DEPT HSGDEV .. |... [02/12/2018| Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e e [ e [ 250,000 09/01/2022
574204YC1 | MD ST DEPT TRANS CONS 2ND ISSUE ........ ... |12/06/2018| VARIOUS .. Lo XXX 1,018,628 | ..... 1,000,000 |...... 990,190 ...... 993,094 ... e 582 B2 993,657 12/01/2025
57420PGL4 | MD ST ECON DEV CORP LEASE REV-AVIA ... | ... |02/12/2018| Transfer ... XXX 250916 (...... 250,000 ...... 252873 1...... 250960 ....cooveons [ @A) @) 250,916 06/01/2020
574295DT5 | MD ST STADIUM AUTH LEASE REV TXBL ..... ... |02/12/2018] Transfer .... XXX 239,024 |...... 240,000 ...... 236,388 |...... 238943 .. e B BT 239,024 06/15/2019
57429KBN7 | MD ST TRANS AUTH LSE REV REF-METRO .. | ... (11/20/2018| VARIOUS XXX 987,588 |..... 1,000,000 |...... 988,880 ...... 991,072 (... e 505 L B05 L [ 991,578 07/01/2028
583887DK7 | MECKLENBURG CNTY NC COP SERB ........ ... |02/01/2018| CALLED @ 100.0000000 . |... XXX ... 1,000,000 ..... 1,000,000 |..... 1,089,220 ..... 1,000,903 | .....ooee e (903) [ e Q03) [ 1,000,000 02/01/2020
58400CAL1 | MECKLENBURG CNTY NC LTD OBLG TXBL ... ... |02/12/2018| Transfer XXX 378452 ...... 375,000 ...... 3814131 ...... 378526 (... e (A TR 378,452 02/01/2024
58400CAJ6 | MECKLENBURG CNTY NC LTD OBLIG TXBL .. | ... |02/12/2018| Transfer ... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e [ 250,000 02/01/2022
586158QC4 | MEMPHIS TN ELEC SYSREV ................. ... |02/12/2018] Transfer .... XXX 260,940 ...... 250,000 ...... 261,330 (...... 261,049 ... [ (109) | e (109 [ [ 260,940 12/01/2033
586200QM2 | MEMPHIS TN SANTN SWR SYS REV REF ..... ... |12111/2018{ VARIOUS ............... Lo XXX 1,029,483 | ..... 1,000,000 |..... 1,044,030 | ..... 1018436 [ ...ooooove | TN [ @I 1,013,645 10/01/2024
586108AK8 | MEMPHIS-SHELBY CNTY TN INDLDEVBD ... | ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 11/01/2019
586123CE9 | MEMPHIS-SHELBY CNTY TN SPORTS AUTH . | ... |02/12/2018| Transfer .... XXX 2542741 ...... 250,000 ...... 275553 ...... 254546 (... @) e @T) e 254,274 11/01/2019
586123DG3 | MEMPHIS-SHELBY CNTY TN SPORTS AUTH . | ... |02/12/2018| Transfer ... XXX 2477211 ...... 250,000 ...... 2447501 ...... 47873 | ..o e B B 247,721 11/01/2022
590252PA4 | MERRILLVILLE IN MSBC TXBL REF 1ST ...... .. |07/16/2018| VARIOUS XXX 615,000 ...... 615,000 ]...... 615,000 ...... 615,000 ... e [ [ e 615,000 07/15/2018
590252KM3 | MERRILLVILLE IN MULTI-SBC 1STMTG ....... ... |01/15/2018| CALLED @ 100.0000000 .|... XXX ... 1,000,000 ..... 1,000,000 |..... 1,075,060 | ..... 1,000,363 | .....ooovoe | (363) [ e (BB3) [ 1,000,000 07/15/2020
591840AQ6 | MET CMNTY CLG AREANE COPSTAX ....... ... |05/02/2018| VARIOUS XXX 7233171 ...... 730,000 ...... 756,587 | ...... 752949 ... BT e BT e 752,378 03/01/2031
592041XQ5 | MET GOVT NASHVILLE & DAVIDSON CTY ... | ... |02/12/2018| Transfer ... XXX 246,039 |...... 250,000 ...... 245865 ...... 245998 | ... e MM 246,039 10/01/2027
59455TWV0 | MI MUNC BD AUTH REV LOC GOVTLN ....... ... |02/12/2018] Transfer .... XXX 442,054 ...... 440,000 ...... 454,089 ...... 442240 | .o e (18B) | e (18B) | 442,054 05/01/2019
59455T3X8 | MI MUNI BOND AUTH CLEAN WTRREV FD ... | ... [02/12/2018 Transfer .... XXX 195,000 ...... 195,000 ...... 205,052 ...... 195,000 [ ..o | [ e [ 195,000 ... 10/01/2022
593237ES5 | MIAMI BEACH FL REDEV AGY CTRHIST ...... ... |02/12/2018] Transfer .... XXX 252919(...... 250,000 ...... 254835(...... 253,026 (... oo (107 | [ (1O 2529191 ... 02/01/2021
593791FL5 | MIAMIUNIVOHREF ... ... |11/29/2018| VARIOUS .. o XXX ]...1,039,840 ... 1,000,000 |..... 1,061,040 ..... 1,025161(............ | (4665) ..o | (4665) [ 1,020,496 09/01/2022
59333ND83 | MIAMI-DADE CNTY FL SPL OBLIGREF B ..... .. |[11/29/2018| VARIOUS .. c XXX ] 1887 1,500,000 |..... 1613,445(..... 1608698 |.........c.coo |eeee e (TITO) e | (TITD) | 1,600,723 04/01/2032
596232DF2 | MIDDLEBURY INSBCREF .................... ... |11/26/2018| VARIOUS .. S XXX .o ]... 1,088,369 ..... 1,000,000 |..... 1,078,250 | ..... 1,061,270 [ .....oooovee | e (B164) [ (B1B4) | 1,056,106 07/15/2026
596232DV7 | MIDDLEBURY IN SCHS BLDG CORP REF ..... ... |02/12/2018] Transfer .... XXX 201,465(...... 190,000 ...... 203,365 ...... 201,604 ... e (139 e (139 e 201,465 01/15/2030
596232EGY | MIDDLEBURY IN SCHS BLDG CORP REF ..... ... |02/12/2018] Transfer .... XXX 340,559 |...... 320,000]...... 3439741 ...... 340809 (... oo (250) [ [ (280 [ [ 340,559 07/15/2029
597163BB9 | MIDDLETOWN OH NON-TAXREV TXBL ....... ... |12/03/2018| VARIOUS .. XXX 230,000 ...... 230,000 ...... 230,000 ...... 230,000 [ ..o e [ [ e 230,000 12/01/2025
603786HQO | MINNEAPOLIS MN REV REF-UNIVPROJ ...... ... |09/13/2018| VARIOUS .. c XXX ] 1132373 1,055,000 |..... 1,154,138 | ..... 1127771 (B090) [ e (B090) [ 1,122,680 12/01/2027
603792TR3 | MINNEAPOLIS MN SPL SD #1 COPSC ........ ... |11/19/2018] VARIOUS XXX ] 1150,797 | ... 1,000,000 |..... 1,201,940 ..... 1198631 ... | (18184) [ | (18184) [ 1,180,447 02/01/2025
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604832LU7 | MISHAWAKA IN SEWAGE WKS REV REF ..... ... |11/26/2018| VARIOUS co XXX o] 1,064,897 ... 1,000,000 |..... 1,073,500 ..... 1,058,006 | .......cooo | e A790) [ o e TO0) [ 1,053,216 03/01/2027
604146AP5 | MN ST GEN FUND REV REF APPROPB ...... .. |09/13/2018| VARIOUS .. o XXX ]... 1,052,165 ... 1,000,000 |..... 1,080,340 ..... 1,044,822 ............ | ... (5867) ... | (BBBT) [ | 1,039,154 | ... 03/01/2026
60416HQF4 | MN ST HIGHER ED FACS AUTHREV ... . 102/12/2018] Transfer .... XXX 250,777 ...... 250,000 ...... 2539451 ...... 250829 ... e B [ B e 10/01/2023
60416SLU2 | MN ST HSG FIN AGY NON-AMT ACE ST ... ... |11/30/2018| VARIOUS .. co XXX ] 1279950 . 1,215,000 |..... 1,293,404 | ..... 1274975 ..o | (B8T) [  (BBTR) e 08/01/2028
606341GM1 | MO ST BRD OF PUB BLDGS SPL OBLGA ..... ... |08/27/2018| VARIOUS .. XXX 342,602]...... 325,000]...... 353,132(...... 342127 | oo e B e BI) 10/01/2026
606341JG1 | MO ST BRD OF PUB BLDGS SPL OBLGB ..... ... |08/27/2018| VARIOUS .. o XXX ] 1073724 1,000,000 |..... 1,090,920 ..... 1,068,248 04/01/2028
606341JX4 | MO ST BRD OF PUBLIC BLDGS SPL OBLG ....|... |02/12/2018| Transfer .... XXX 448898 | ...... 440,000 ...... 451,158 ...... 449,050 | ..o [ (152) | e (182) | 04/01/2029
606033BQ0 | MO ST DEV FIN BRD ANN APPROP SERA ....|... |12/04/2018| VARIOUS .. co XXX ] 1,939,750 . 1,865,000 |..... 2,013678|..... 1,984,857 [ ... | (MIB4) [ (B4 10/01/2029
60636ABD4 | MO ST HLTH & EDL FACS AUTHREV ......... ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ .. e [ [ e [ 11/15/2023
61336PDJ7 | MONTGOMERY CNTY MD REV TAXABLE ..... ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 05/01/2022
613741EZ6 | MONTGOMERY CNTY VAECON DEV AUTH .. | ... |02/12/2018| Transfer ................. XXX 259679 (...... 250,000 ...... 265230 (...... 259920 ... [ @A @A 06/01/2022
613741GL5 | MONTGOMERY CNTY VAECON DEV AUTHB |... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (..o e e [ e 06/01/2023
614091AL0 | MONTGOMERY OH SPL OBLIGREV TXBL ....|... |02/12/2018| Transfer ................. XXX 327,353 |...... 315,000 ...... 342,7011...... 327752 o e B9 [ B e 12/01/2025
616047DJ2 | MOORESVILLE IN CONSOL SBC 1ST MTG ....|... |09/11/2018| City Securities ........... XXX 1,019,170 ..... 1,000,000 |..... 1,007,590 | ..... 1,004,162 07/15/2024
60534RBQ1 | MS DEV BK SPL OBLG-HINDS CMNTY COL ... | ... |02/12/2018| Transfer ................. XXX 322,986 (...... 320,000...... 336,128 |...... 323187 ... [ (200) e e (200) [ [ 10/01/2022
60534PMU4 | MS DEV BK SPL OBLIGS JACKSONPROJ ... | ... |02/12/2018| Transfer ................. XXX 363,405(...... 360,000 ...... 392,533 |...... 363,767 ..o e (BB | [ BB [ 03/01/2019
60534TC94 | MS ST DEV BANK SPL OBLG REF-WSTWTR .. ... |09/12/2018| VARIOUS ............... XXX 1,238,808 | ..... 1,175,000 | ..... 1,283,723 |..... 1252281 (... | (5,856) [ | (B8BB) [ 07/01/2028
60534TRT4 | MS ST DEV BANK SPL OBLG TXBL PROJ ... ... |02/12/2018] Transfer .... XXX 380,000 ...... 380,000...... 380,000 ...... 380,000 (... e [ [ e 03/01/2023
60534T3L7 | MS ST DEV BANK SPL OBLG-PEARLSD ...... ... |11115/2018{ VARIOUS ............... XXX 1,194,844 | ... .. 1,135,000 |..... 1247320 ..... 1,229,779 04/01/2029
60534WHS0| MS ST DEV BK SPL OBLG MERIDIAN ART ... [ ... |02/12/2018| Transfer ................. XXX 463,865|...... 440,000 ...... 466,145 ...... 464,123 | .o e (59) | e (2B9) | 03/01/2029
60534WLP1 | MS ST DEV BK SPL OBLG PASCAGOULA ..... ... |02/12/2018| Transfer ................. XXX 322,034 |...... 300,000 ...... 323430...... 322266 (... e (232) o [ (@232) e 07/01/2029
553543DS5 | MSD WARREN TWP IN VISION 2005 SBC ..... ... |02/12/2018| Transfer ................. XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 01/10/2020
66283AEK8 | N TX MUNI WTR DIST REGL WSTWTR SYS ... | ... |11/30/2018| VARIOUS ............... XXX 1527261 . 1,445,000 |..... 1,549,127 | ..... 1,526,943 06/01/2030
631144AP7 | NASHCNTYNCLTDOBLIG ..............e..e ... |02/12/2018| Transfer ................. XXX 352,934 |...... 345,000 ...... 372224 |...... 353,259 (... [ (B325) | [ (B2 e 10/01/2024
65819WAMS5| NC ST ESTRN MUNI PWR AGY REV TXBL ... | ... |02/12/2018| Transfer ................. XXX 253,025(...... 250,000 ...... 255935(...... 253164 ... e (139 e [ (139 e 07/01/2020
658207PP4 | NC ST HSG FIN AGY HOMEOWNERSHIP TX .. | ... |02/12/2018| Transfer ................. XXX 240,000 ...... 240,000 ...... 240,000 ...... 240,000 [ ...ooi e e [ e 01/01/2020
658289B51 | NC ST UNIV @ RALEIGH REV TXBL GEN ..... ... |02/12/2018| Transfer ................. XXX 357,980 (...... 380,000...... 345800 ...... 357647 ..o o334 BB 10/01/2024
65887PNP6 | ND ST PUB FIN AUTH CAPITALFINGA ....... ... |02/12/2018| Transfer ................. XXX 263,044 1...... 250,000 ...... 2698401 ...... 263,256 ... e IS e @I e 06/01/2026
659011CC2 | ND ST UNIV REV REF SERA ......... ... |02/12/2018| Transfer ................. XXX 212,790 ...... 215,000 ...... 212,306 |...... 222771 o e 19 19 04/01/2029
63948WAH5| NDSU RESEARCH & TECHND LEASE ........ [... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 05/01/2024
63948WAJ1 | NDSU RESEARCH& TECHNDLSE ........... ... |02/12/2018| Transfer ................. XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 [ ..o | [ e [ 05/01/2025
664259CH9 | NE MN MET INTERMEDIATE SD #916 COP ....|... |11/26/2018| VARIOUS .. Lo XXX 1,308,846 | ..... 1,235,000 |..... 1,346,409 | ..... 1322467 ..o | (T05) o | (TT0B) | 02/01/2029
641667PZ7 | NEW ALBANY FLOYD CNTY IN SBC REF ... |09/13/2018| VARIOUS .. Lo XXX 1,067,178 | ..... 1,000,000 |..... 1,093,770 ..... 1,063,592 (... |oee . (5A04) [ (BA04) [ 07/15/2025
642577TK6 | NEW BRAUNFELS TXUTILREVREF .......... ... |08/27/2018| VARIOUS .. o XXX 1,069,901 |..... 1,000,000 |..... 1,089,380 | ..... 1,071,463 07/01/2029
642577TJ9 .| NEW BRAUNFELS TX UTILITY REVREF ...... ... |08/27/2018| VARIOUS .. XXX 8594741 ...... 800,000 ...... 880,800 ...... 864,522 (... (4T768) L (4768 [ [ 07/01/2028
65081PAJ8 | NEWBURGH HEIGHTS OH INC TAXREV ...... ... |02/12/2018| Transfer ................. XXX 302,129 ...... 290,000 ...... 306,194 |...... 302,316 (..o e (18T | [ (18 e 12/01/2030
655164GH8 | NOBLESVILLE INREDEVAUTH ............... ... |02/12/2018| Transfer ................. XXX 2553111...... 250,000 ...... 257,018...... 255388 | .....ccooein e (TB) | [ (O [ 08/01/2030
660546FT4 | NORTH LITTLE ROCKARELECREV SER ... ... |07/02/2018{ VARIOUS ............... XXX 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 07/01/2018
665250BT2 | NRTHRN IL MUN PWR AGY-PRAIRIE-BAB ..... ... |02/12/2018| Transfer ................. XXX 250,909 ...... 250,000 ...... 257,640(...... 251,021 .o e (M) e (M) e 01/01/2020
665304FH9 | NTHRN KY UNIV GEN RECPTS REF SERA ... | ... |02/12/2018| Transfer ................. XXX 451,040 ...... 440,000 ...... 453,191 ...... 451,181 | o [ (140) | e (140) | 09/01/2027
641480JE9 |NVSTHWYIMPTREV ..o ... |11/30/2018{ VARIOUS ............... Lo XXX 1,586,057 | ..... 1,500,000 |..... 1,600,110 ..... 1,593,024 ... | (583 [ (B3 12/01/2032
667300DA2 | NW ALLEN CNTY IN MSBC REF & IMPT ....... ... |11/30/2018| VARIOUS o XXX 1317426 | ..... 1,260,000 |..... 1,338,448 | ..... 1,300,143 01/15/2022
66328RCBO | NW HENDRICKS IN MULTI-BLDG CORP ....... ... |02/12/2018] Transfer .... XXX 329489 1...... 305,000 ...... 33539 |...... 329,830 01/15/2027
668204CU2 | NW OH WTR & SWR DIST REC ZONE(BAB) ... | ... |12/03/2018| VARIOUS .. XXX 395,000 ...... 395,000...... 395,000 ...... 300,000 12/01/2020
673588EN5 | OAKLAND UNIV MIREV TXBL REF SERB ..... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 05/15/2023
67419AAB7 | OAKWOOD OH NATURAL GAS DIST SYS ... ... |02/12/2018] Transfer .... XXX 653,029 |...... 635,000 ...... 661,899 (...... 653,313 04/01/2029
677555Q23 | OH ST ECON DEV REV-ENTERPRISEFD ..... ... |02/12/2018] Transfer .... XXX 2250001...... 225000]...... 2250001...... 225,000 06/01/2027
67756A2M3 | OH ST HGR EDUC FAC COMMHOSP ......... ... |02/12/2018] Transfer .... XXX 150,000 ...... 150,000 (...... 150,000 ...... 150,000 01/01/2020
677561GLO | OH ST HOSP FAC REV-CLEVELAND CLNIC ... |... |02/12/2018| Transfer .... XXX 440,034 ...... 440,000 ...... 440295 | ...... 440,038 01/01/2025
67868UBY8 | OKLAHOMA CNTY OK FIN AUTH (BAB) ....... ... 02/12/2018] Transfer .... XXX 290,000 ...... 290,000 ...... 290,000 ...... 290,000 09/01/2019
67868UBZ5 | OKLAHOMA CNTY OK FIN AUTH (BAB) ....... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 09/01/2020
681725KS5 | OMAHA NE ARPT AUTH REF FACS SERB ... | ... |02/12/2018| Transfer ... XXX 261,330 (...... 250,000 ...... 262418|...... 261,454 12/15/2032
68285TCR8 | ONSLOW CNTYNCLTDOBLIG ............... ... |02/12/2018] Transfer .... XXX 312,245(...... 290,000 ...... 315352 ...... 312,508 10/01/2030
68285TAG4 | ONSLOW CNTY NC LTG OBLIG SERA ........|... |11/30/2018| VARIOUS .. Lo XXX 1,197,583 | ..... 1,140,000 | ..... 1,201,252 | ..... 1,176,376 06/01/2025
682852CT3 | ONSLOW NC WTR & SWRAUTHCOMB ....... ... |02/12/2018] Transfer .... XXX 565,697 | ...... 525,000 ]...... 573,064 |...... 566,166 12/01/2029
70917RXJ9 | PA ST HGHR ED-CARNEGIE MELLON UNIV ... | ... [02/12/2018| Transfer .... XXX 251803 (...... 250,000 ...... 264858 |...... 252,011 08/01/2021
704668DE9 | PEACHTREE CITY GAWTR & SWRAUTH ... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 03/01/2020
71884AWS4| PHOENIX AZ CIVIC IMPT CORP EXCISE ...... ... |02/12/2018| Transfer ......... XXX 2044491 ...... 290,000 ...... 297,4011...... 294,556 07/01/2025
724795BD0 | PITTSBURGH & ALLEGHENY CNTY PATXB .. | ... [02/12/2018| Transfer ................. XXX 365,000 ...... 365,000]...... 365,000 ...... 365,000 12/15/2025
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73358WAH7| PORT AUTH NY & NJ CONS-158 .............. ... |02/12/2018| Transfer ................. Lo XXX 12/01/2024
736746XS2 | PORTLAND OR URBAN RENEWAL & REDEV ..|... [02/12/2018| Transfer .... o XXX 06/15/2021
74442PDZ5 | PUB FIN AUTH WI TXBLPROJSERA ......... ... |02/12/2018] Transfer .... Lo XXX 07/01/2029
753385KE2 | RAPID CITY SD SALES TAXREV ..... ... |08/27/2018| VARIOUS .. Lo XXX 06/01/2024
753387BQ1 | RAPID CITY SDWTRREV .......... .| ... |02/12/2018| Transfer ... Lo XXX 11/01/2023
753387CHO | RAPID CITY SDWTRREVREF ................ ... |02/12/2018| Transfer ................. XXX 11/01/2029
75381NCR9 | RAPPAHANNOCK VA REGL JAIL AUTH FAC .. 11/15/2018| SCOTT &
STRINGFELLOW INC ....|... XXX ... 10/01/2029

756872GJ0 | RED RIVER TXED FINREF & IMPT ........... ... |02/12/2018| Transfer ................. Lo XXX 03/15/2026
767169DX0 | RIO RANCHO NM GROSS RECPTS TAXREV . | ... [02/12/2018| Transfer ................. Lo XXX 06/01/2023
767175HE5 | RIO RANCHO NMWTR & WSTWTR SYSREV . | ... [12/06/2018| VARIOUS .. Lo XXX 05/15/2029
79560CAE9 | SALT LAKE CITY UT REDEVAGY TXBL ....... ... |02/12/2018] Transfer .... Lo XXX 04/01/2020
79588VAM7 | SAMPSON CNTY NC LTD OBLIG REF ......... ... |12/11/2018| VARIOUS .. Lo XXX 12/01/2028
800051AX2 | SANDOVAL CNTY NM INCENTIVE PAYT ...... ... |02/12/2018] Transfer .... Lo XXX 06/01/2019
80483CNQO | SAVANNAH GA ECON DEV AUTH REF-ASU ...| ... |12/04/2018| VARIOUS .. Lo XXX 06/15/2031
805091CL7 | SAVANNAH VLT TN UTIL DIST WTRWKS ... |02/12/2018] Transfer .... Lo XXX 06/01/2023
837151FP9 | SC ST PUB SVC AUTH REV TXBL OBLIG ... 02/12/2018] Transfer .... Lo XXX 12/01/2022
837542CC1 | SDBRD REGTSHSG(BAB) ............eeee. ... |02/12/2018] Transfer .... Lo XXX 04/01/2019
837545GC0 | SD CONSERVANCY DISTREV (BAB) ......... ... |02/12/2018] Transfer .... Lo XXX 08/01/2021
83756CHU2 | SD HSG DEV AUTH TXBL HOMEOWNERSHIP .| ... |02/12/2018| Transfer .... Lo XXX 05/01/2024
83755LZX7 | SD ST BLDG AUTHREV REF SERA .......... . 102/12/2018] Transfer .... Lo XXX 06/01/2031
83755LXE1 | SD ST BLDG AUTH REV REF SERE .. ... |... |12/06/2018| VARIOUS .. Lo XXX 06/01/2029
83755LYA8 | SD STBLDG AUTHREV TXBLSERA ......... ... |02/12/2018] Transfer .... Lo XXX 06/01/2020
837545JU7 | SD ST CONS DIST TXBL-STREVFDPRG ..... ... |02/12/2018] Transfer .... Lo XXX 08/01/2025
837549MF8 | SD ST ECON DEV FINAUTHREV TXBL ....... ... 02/12/2018] Transfer .... Lo XXX 04/01/2020
83755VPS7 | SD STHLTH & EDL FACS AUTH (BAB) ........ ... |02/12/2018] Transfer .... Lo XXX 08/01/2025
83755VUH5 | SD ST HLTH & EDL FACS AUTH-AVERA ... ... |08/24/2018| VARIOUS .. Lo XXX 07/01/2019
83755VXR0 | SD ST HLTH & EDUC FACS AUTHVOC ....... .. |02/12/2018| Transfer .... Lo XXX 08/01/2029
818614FC8 | SEYMOUR IN SEWAGE WKS REV . ...|... |09/24/2018| VARIOUS .. Lo XXX 07/01/2027
820794CE3 | SHAWNEE OH STUNIVREF .................. ... |12/11/2018| VARIOUS .. o XXX 06/01/2027
784532EL3 | SM EDUC BLDG CORP MS REF-RESIDENCE . | ... [08/27/2018| VARIOUS .. s XXX |..... 749,898 ...... 750,000 |...... 742,298 |...... 745329 | ............. | 360|300 03/01/2024
836562QT8 | SOUTH BEND IN REDEV AUTH LEASE REV ...|... |02/15/2018| VARIOUS .. .. XXX...|...1635035]|.....1,635000|.....1,749,597 | ..... 1,636,782 | ............. | ... (1T46) [ .o | (1TAB) | | 08/15/2023
847184TP3 | SPARTANBURG SC WTRWKS REV REF SYS . | ... |12/06/2018| Transfer .... .o XXX...|...1,073981]|.....1,000,000.....1,058,650.....1,046,093 | ............. |...o.. (BTB6) | o | (BTBB) | | 12/01/2028
790608ES8 | ST JOSEPH CNTY INECONDEV REVA ...... 12/04/2018{ VARIOUS .. o XXX 04/01/2028
791023AK0 | ST LANDRY PARISH LARD DIST #1 .. .| ... [11119/2018] VARIOUS .. oo XXX ]...1,010995.....1,000,000|...... 990,000 |...... 994,198 | ............. ... 808 808 03/01/2023
79165TRS2 | ST LOUIS MO MUNIFINCORP TXBL .......... ... |02/12/2018] Transfer .... oo XXX...].....350,000]...... 350,000 ...... 350,000 |...... 350,000 | .........oe|veririiiiis [ e [ 04/15/2031
85732MLV7 | ST PUB SCH BLDG AUTH PACOLLREV ...... ... 02/12/2018] Transfer .... s XXX ..o |..... 255181 ...... 250,000 |...... 264,435|...... 255361 | .........ooo | oo (180) [ | (180) [ 03/01/2023
85732MK30 | ST PUB SCH BLDG AUTH PAREVREF ....... ... |02/12/2018] Transfer .... oo XXX...|.....385688|...... 380,000 |...... 387,349 |...... 385766 | ............. | oo (TO) oo (T8 [ 05/01/2030
875139AL1 | TAMPA FL NON-AD VALOREM REV REF ...... ... |02/12/2018] Transfer .... s XXX | 497,273 ..., 460,000 |...... 502,637 |...... 497,715 | ... @A) 4D 10/01/2031
880558FCO | TN ST SCH BOND AUTH TXBL-HGREDL ...... ... |02/12/2018] Transfer .... s XXX ] 231126 ... 230,000 (.. 231,817 L 281143 (AT e AT 11/01/2025
889379QP1 | TOLEDO OH SWR SYSREVREF ............. ... |12/06/2018{ VARIOUS ............... s XXX oo |..... 995543 |...... 940,000 |...... 984,424 |...... 967645 ............ | BT || BB [ 11/15/2024
89556VAX0 | TRI-CREEK IN MIDDLE SBC1STMTG ......... ... |07/16/2018{ VARIOUS ............... o XXX 07/15/2023
899676KT6 | TULSAOKIDATULSAUNIV ............. ... |01/29/2018| CALLED .... o XXX 10/01/2020
88213ABV6 | TX ST A & M UNIV SYS BRD OF RGTS ... |02/12/2018] Transfer .... o XXX o], 250,000 ...... 250,000 ...... 250,000 |...... 250,000 | .........oco | eiiiii [ e [ 05/15/2024
88213ADS1 | TX ST A&M UNIV SYS BRD OF RGTS TXB ... | ... |02/12/2018| Transfer .... oo XXX ..o ].....250,000]...... 250,000 |...... 250,000 |...... 250,000 | .........oii | eoriiii [ [ 05/15/2025
882806EQ1 | TX ST TECH UNIVREV 17TH SERTXBL ...... ... |02/12/2018] Transfer .... oo XXX ... ].....250,000]...... 250,000 |...... 250,000 |...... 250,000 | .........ouii | eiriiiie [ [ 02/15/2023
90470PANG | UNIF FIRE SVC AREA UT LOC BLDG LSE ..... ... |02/12/2018] Transfer s XXX o]0 322122 ... 315,000 (... ... 323,404 | ... 322218 | | (OB) [ (OB) [ 04/01/2030
914023GW0 | UNIV AKRON OH GENRCPTSSERB ......... ... |01/01/2018| CALLED @ 100.0000000 .|... XXX ... 01/01/2020
91402JCL3 | UNIV AL @ BIRMINGHAM HOSP REV SER ... | ... |09/04/2018| VARIOUS ............... ... XXX...|...1,000508].....1,000,000|.....1,029,340|.....1,002447 | ............. | ..o . (1,939) [ oo | (1939) | 09/01/2022
914026FJ3 .| UNIV AL GEN REV SER B-TAXABLE .......... ... |02/12/2018] Transfer .... oo XXX ..o ].....250,000]...... 250,000 |...... 250,000 |...... 250,000 | .........ovii | eiriiiie [ | [ 07/01/2019
914026QN2 | UNIV ALABAMA GEN REV-BIRMINGHAM ... ... |12/04/2018| VARIOUS .. e XXX 10/01/2029
9140846L7 .| UNIV AR REV VAR FAC-FAYETTEVILLE ....... ... |12/06/2018| VARIOUS ............... S XXX ). 1,020,733 L 1,000,000 |..... 1,078,380 ..... 1,016,707 [ ........ooooo | oo n (8509) [ | (6509) [ 1,010,198 | ... 11/01/2020
9140842P2 | UNIV AR REVS VAR FAC-FAYETTEVILLE ..... ... |11/01/2018| CALLED @ 100.0000000 .|... XXX ... |... 1,500,000]..... 1,500,000 |..... 1,482,780 ..... 1493381 ..o | 25T [ 12T 1,494,638 | ... 11/01/2023
91417KE64 | UNIV CO ENTERPRISE REV REF SERB-1 ... | ... |09/13/2018 VARIOUS s XXX ..o ]...1,089460]..... 1,000,000 |..... 1,087,840 ..... 1,080,841 [ ..o | @813 e G813 06/01/2028
914716VD4 | UNIV NC CHARLOTTEREV (BAB) ............. ... |02/12/2018] Transfer .... XXX 455000 ...... 455,000 ...... 455000 ...... 455000 | ..o [ e e 04/01/2021
914023LH7 | UNIVOF AKRONOHREF SERA .............. ... |02/12/2018] Transfer .... XXX 391,943 1...... 370,000 ...... 395878 |...... 392207 ..o e (264) [ (284 [ 01/01/2031
91476PPJ1 | UNIV OK REVENUES TXBL GEN SERD ....... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ .. e [ [ e 07/01/2022
9147607L1 .| UNIV OKLAHOMA (TAXABLE) ................. ... |02/12/2018| Transfer ......... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e e [ e [ 07/01/2026
914805EQ5 | UNIV PITTSBURGH PAHGR EDU TXBLA ..... ... |02/12/2018| Transfer ................. XXX 390,000...... 390,000]...... 390,000...... 390,000 (..o e [ L L 09/15/2019
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91336TCR9 | UNIV S MS EDL BLDG CORP-CAMPUS FAC ...|... |02/12/2018| Transfer ................. XXX 318,976 | ...... 315,000 ...... 337,655|...... 319259 ..o [ (283) | [ (283 e [ 318,976 09/01/2021
9151154Y2 | UNIV TX PERMANENT UNIV FD REF SER ... ... |09/13/2018| VARIOUS .. s XXX ] 1,086912] .. 1,000,000 |..... 1,080,190 ..... 1,067,044 ... | (2683) . (2683) [ 1,064,361 | ... 07/01/2029
917547XT3 | UT ST BLDG OWNERSHIP AUTHLSE REV ....|... |05/15/2018| VARIOUS .. o XXX o). 1205629 ... 1,205,000 |..... 1,246,319 ..... 1,208,161 ... | (@532) [ e (2532 e 1,205,629 | ... 05/15/2018
927781TJ3 .| VA COLL BLDG AUTH VAEDL FAC (BAB) ..... ... |02/12/2018] Transfer .... XXX 250,901 1...... 250,000 ...... 253,880 ...... 250,951 .o e (BO) [ e (BO) e 250,901 02/01/2022
92778VEUS | VA ST CLG BLDG AUTH EDUC FACSREV .... | ... |02/12/2018| Transfer ......... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 [ ..o e [ [ e 250,000 02/01/2025
92778LBK5 | VA ST CMWLTH UNIVHLTH SYS AUTHA ..... ... |02/12/2018| Transfer ................. XXX 266,055 |...... 250,000 ...... 267,740(...... 266,340 ... o (285) [ e (28D [ [ 266,055 01/01/2024
92812QVP9 | VA ST HSG AUTH DEV AUTH RENTAL HSG ... | ... |02/01/2018| CALLED @ 100.0000000 .|... XXX ... 1,000,000 ..... 1,000,000 |..... 1,072,040 ..... 1,000,927 ..o e Q2D e e Q2D 1,000,000 02/01/2021
92812VBZ8 | VA ST HSG DEV AUTH TXBL SERC .......... ... |02/12/2018| Transfer ................. XXX 210,000 ...... 210,000 ...... 210,000 ...... 210,000 ..o e e [ e 210,000 11/01/2024
928172WD3 | VA ST PUB BLDG AUTHREV (BAB) ........... ... |02/12/2018| Transfer ................. XXX 2426911...... 250,000 ...... 237,040 ...... 242583 (... e 108 e 108 [ 242,691 08/01/2024
92818MQK9| VA ST RESOURCES AUTH INFRASTRUCTUR .| ... |12/04/2018 VARIOUS Lo XXX 1,549,613 |..... 1,460,000 |..... 1,565,222 | ..... 1535698 |.............|......(6745) [ ... | (BTAD) | 1,528,953 11/01/2028
920307AR6 | VALPARAISO IN REDEV DIST SERA .......... ... |09/14/2018| VARIOUS .. XXX 981,290 (...... 960,000 |..... 1,009,728 | ...... 980,398 |............. ... (5345) | ... (534D L [ 975,053 01/15/2025
924275CV0 | VERMONT ST COLLEGES REV (BAB) ......... ... |07/02/2018| VARIOUS .. .. XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ e L 1,000,000 07/01/2018
92774GKU8 | VIRGINIA BEACH VA DEV AUTHFACREV ... | ... |11/01/2018| VARIOUS .. co XXX ] 1088911 1,000,000 |..... 1,086,230 | ..... 1,006844 |............. | . (5225) [ | (B228) | 1,061,619 07/15/2027
95308RJH3 | W HARRIS CNTY TX REGL WTR AUTH SYS ... | ... |11/20/2018| VARIOUS .. s XXX ], 1,046959 .. 1,000,000 |..... 1,074,070 ..... 1,060,558 | ...........oo | ATI0) [ GTI0) 1,055,847 12/15/2029
953699CU7 | W LAFAYETTE IN REDEV AUTH LEASE ....... ... |11/27/2018| VARIOUS .. XXX 919,293 |...... 890,000 ...... 962,410(...... 951,091 ... oo (4408) | (4408) [ [ 946,685 08/01/2030
93515PCF2 | WARREN CNTY OH HLTH CARE FACSREV ...|... |02/12/2018| Transfer .... o XXX ] 1,634,789 1,515,000 |..... 1,659,895 | ..... 1,636,409 |.........ooo | (1820) [ oo e (1820) [ 1,634,789 07/01/2026
93638RFR1 | WARSAW IN MULTI-SBCREF ................. ... 02/12/2018] Transfer .... XXX 256,958 | ...... 250,000 ...... 257,735(...... 257,033 (..o e () e [ (T e 256,958 07/15/2030
940093234 | WASHINGTON ST UNIVREVS (BAB) .......... ... |02/12/2018] Transfer .... XXX 250,000 ...... 250,000 ...... 250,000 ...... 250,000 (... e e [ e 250,000 10/01/2021
94216PDX2 | WATERTOWN SD SALES TAXREV SERA ... | ... |02/12/2018| Transfer .... XXX 266,440 ...... 255,000 ]...... 269,790 (...... 266,571 (... [ (13 e (I3 266,440 12/01/2026
944052BQ1 | WAWASEE INHSBC 1STMTG ................ .. |09/13/2018| VARIOUS .. Lo XXX 1,076,610 ..... 1,000,000 |..... 1,091,710 ..... 1073617 (.o | (4887 o | (488D | 1,068,730 07/15/2026
946363LA4 | WAYNE TWP IN SBC MARION CNTY SERA ...|... |09/12/2018| VARIOUS .. Lo XXX 1,385,298 | ..... 1,290,000 |..... 1,418,884 |..... 1,385,033 |.........ocoo | e (6,508) [ | (6,508) [ 1,378,525 07/15/2026
952753DV0 | WEST FARGO ND WTR & SWR REV ... |08/24/2018| VARIOUS .. Lo XXX 1,029,304 |...... 985,000 |..... 1,060,589 | ..... 1,017,964 [ ... | (4048) [ (4048) [ 1,013,915 11/01/2023
96023PJP1 | WESTFIELD INMULTI-SBC ................... ... |08/27/2018| VARIOUS .. XXX 801,087 (...... 770,000 ...... 834,187 |...... 817015 ..o [ BOT8) | [ (BOTB) [ [ 813,937 01/15/2025
967338XE9 | WICHITAKS WTR & SWR UTILREVREF ...... ... |09/11/2018| VARIOUS .. co XXX ] 1,377,027 L 1,345,000 | ..... 1,405,538 | ..... 1,389,807 .....oove | n (3309 [ e (B309) [ 1,386,498 | ... 10/01/2029
975680CR8 | WINSTON-SALEM NC LTG OBLIG REF SER ... |... |02/12/2018| Transfer .... XXX 412,092 ...... 400,000 |...... 430,152 ...... 412,385 .o [ (93) | e (293) | 412,092 ... 06/01/2022
957897HKO | WSTRN CAROLINANC UNIV REF GENA ... ... |11/27/2018| VARIOUS .. s XXX o] 1,052,083 ... 1,000,000 |..... 1,078,620 ..... 1,063,462 (.............|......(5208) [ ...........oo |oee. (B208) [ 1,058,256 | ... 10/01/2030
985724BY8 | YELLOWSTONE CNTY MT HLTH CARELEASE 10/01/2018| VARIOUS XXX 625,000]...... 625,000]...... 625,000]...... 625000 (... oo [ L e 625,000 10/01/2019
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment .................................................... . 204,006,955 | .. 197,317,224 | .. 208,081,477 | .. 203,599,824 .. 203,697,234 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated
00206RAXO0 [AT&T,INC. ....oviiiie e ... |02/12/2018] Transfer XXX 249,930 ...... 250,000 ...... 249813 1...... 249928 (... e 2 [ 2 249,930 05/15/2021
00206RBD3 [ AT &T, INC. . ... |02/12/2018] Transfer .... XXX 2432841 ...... 250,000 ...... 237125(...... 243107 ..o [ T8 T8 243,284 02/15/2022
00206RCEO [AT&T,INC. ................ ... |02/12/2018] Transfer .... XXX 255183 |...... 250,000 ...... 257470(...... 255271 . [ BT e [ @D e 255,183 03/11/2024
002824BB5 | ABBOTT LABORATORIES .. oo.| ... |02112/2018] Transfer .... XXX 243455(...... 250,000 ...... 2414501 ...... 243362 (... e B 9B 243,455 03/15/2025
001055AL6 | AFLAC,INC. .......cooiiiiiiiiiiiiien ... |02/12/2018] Transfer XXX 2471110 ...... 250,000 ...... 2451471 ...... 247,056 (... e BB [ BB 247111 06/15/2023
12667GL84 | ALTERNATIVE LOAN TRUST 2005-27 200 ..... ... |12/26/2018| PRINCIPAL RECEIPT ....|... XXX ... |...... 11,091 ....... 11,001 |....... 11,035 | o [ BB BB 11,091 08/25/2035
023135BC9 | AMAZON.COM,INC. ..., ... |02/12/2018| Transfer ................. XXX 250,758 | ...... 250,000 ...... 250,775 ...... 250,766 | ......cooeoee e B) e [ B e 250,758 08/22/2027
02766PAA2 | AMERICAN MUSEUM NATURAL HISTORY ... | ... |02/12/2018| Transfer .... Lo XXX 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ..o | [ L e 1,000,000 07/15/2021
031162BV1 | AMGEN, INC. ... ... |05/16/2018| VARIOUS .. XXX 497,945]...... 500,000 ...... 500,590 ...... 500,413 .o [ (M) e () e 500,399 05/22/2024
036752AB9 | ANTHEM, INC. ... .. |02/12/2018| Transfer .... XXX 249508 |...... 250,000 ...... 2494981 ...... 249503 (... e B [ B 249,508 12/01/2027
038222AH8 | APPLIED MATERIALS, INC. ................... .. |02/12/2018| Transfer .... XXX 4470411 ...... 440,000 |...... 448892 ...... 447338 . e (29B) | e (29B) | 447,041 10/01/2020
040555CR3 | ARIZONA PUBLIC SERVICECO ............... .. |02/12/2018| Transfer .... XXX 251,192 ...... 250,000 ...... 251,603 |...... 251261 ..o e B e [ (B e [ 251,192 01/15/2020
04685A2A8 | ATHENE GLOBAL FUNDING ..... .| ... [02112/2018| Transfer ......... Lo XXX 1,496,201 | ..... 1,500,000 |..... 14844301 ..... 1495590 | ..o | e B12) e B2 1,496,201 10/23/2018
06051GGF0 | BANK OF AMERICACORP .................... ... |02/12/2018| Transfer ................. XXX 282563 |...... 275,000 ...... 282,838 |...... 282695 (... [ (132 e (132 e 282,563 01/20/2028
06366RMS1 | BANK OF MONTREAL ............cooeinnes C |04/09/2018| VARIOUS ............... XXX 2,000,187 | ..... 2,000,000 ..... 2,006,480 | ..... 2,001,072 ..o (88B) [ e (8BE) | | 2,000,187 04/09/2018
114259AN4 | BROOKLYN UNION GAS CO. ....... covveeind] .. [02/12/2018 Transfer ... XXX 256,475 ...... 250,000 ...... 256,858 | ...... 256,556 | ... e B e [ B e 256,475 03/10/2026
12189LAH4 | BURLINGTON NORTH SANTAFE ............. ... |02/12/2018| Transfer ......... XXX 2497221 ...... 250,000 ...... 249375(...... 29715 . e T e T 249,722 03/15/2022
12189TBC7 | BURLINGTON NORTH SANTA FE SRNOTES ..|... (02/12/2018| Transfer ......... XXX 2499141 ... 250,000 ...... 249563 |...... 249908 (... e B [ B 249,914 10/01/2019
127055AJ0 | CABOT CORPORATION ..............coveee .. |01/15/2018] MATURITY Lo XXX 1,000,000 ..... 1,000,000 |..... 1,033,480 ..... 1,000,265 | .......ooooeo | e (268) [ | (288) [ 1,000,000 01/15/2018
13342BAE5 | CAMERON INTERNATIONAL CORP ... ... |02/12/2018| Transfer ......... Lo XXX 1,251,560 ..... 1,200,000 |..... 1,264,836 | ..... 1253239 ..o | (BT e e (BT | 1,251,560 06/01/2021
151020AH7 | CELGENE CORPORATION ....... ... 02/12/2018] Transfer .... XXX 249,261 1...... 250,000 ...... 2484981 ...... 249244 | e T T 249,261 08/15/2022
15987TAK?7 | CHARLES STARK DRAPER LAB . ... |02/12/2018] Transfer .... o XXX 1,041,021 (... 1,075,000 |..... 1,031,167 | ..... 1041400 (... | D12 B2 1,041,921 09/01/2024
17252MAL4 | CINTAS CORPORATION#2 ... ... |02/12/2018] Transfer .... XXX 250,446 |...... 250,000 ...... 250,983 ...... 250458 (... [ (1) e (1) e 250,446 06/01/2022
17275RAN2 | CISCO SYSTEMS, INC. ........ ... |02/12/2018] Transfer .... XXX 252,056 |...... 250,000 ...... 253,163 |...... 252,090 (... e B e [ BB e [ 252,056 03/04/2024
17275RAW2| CISCO SYSTEMS, INC. ........ ... |02/12/2018] Transfer .... XXX 251,9511...... 250,000 ...... 252,528 |...... 251977 oo [ @D e @D e 251,951 06/15/2025
12572QAG0 | CME GROUP, INC. .......... ... |02/12/2018] Transfer .... XXX 201,378 ...... 200,000 ...... 201,700 ...... 201398 ..o [ RO) e RO 201,378 ... 03/15/2025
20369EAAQ0 | COMMUNITY HOSPITALS .. ceveood| ... |02/12/2018| Transfer ......... XXX 254,076 |...... 250,000 ...... 255100 ...... 254131 BB | [ (BB e [ 254,076 | ... 05/01/2025
219350AU9 | CORNING, INC. ... ... |02/12/2018| Transfer ................. XXX 353,292|...... 350,000]...... 360,6211...... 353435 ... e (43 [ (143 353,292 08/15/2020
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22160KAL9 | COSTCO WHOLESALECORP ................. ... |02/12/2018| Transfer ................. XXX 252,003 |...... 250,000 ...... 252,158 |...... 252,037 05/18/2024
12669WAE6| COUNTRYWIDE ASSET-BACKED CERTIFICA . | ... [12/26/2018| PRINCIPAL RECEIPT ....|... XXX ... |..... 3264411...... 3264411...... 3BATT| .o 11/25/2037
126408GV9 | CSX CORPORATION ..........ccovvviiie ... |02/12/2018| Transfer ................. XXX 260,727 (...... 250,000 ...... 268,698 |...... 261,077 06/01/2021
126650BZ2 | CVS CAREMARK CORP ....... ... |... |02112/2018] Transfer .... XXX 2498211...... 250,000 ...... 249653 |...... 249,817 4l e P PO 12/01/2022
126650CB4 | CVSHEALTHCORP ........... ...|... [12/05/2018| VARIOUS .. .o XXX...[...1,000680]..... 1,000,000 |..... 1,013,270 ..... 1,003,097 e | (2417) . 12/05/2018
263534BT5 | E.|l. DU PONT DE NEMOURS .. ... |07/16/2018| VARIOUS .. s XXX o]0 1,607,928 ... 1,500,000 |..... 1,584,975 ..... 1,534,225 \ | (26,297) 507, . , 07/15/2018
278642AL7 |EBAY,INC. .................... ... |02/12/2018] Transfer .... XXX 249670 ...... 250,000 ...... 249518 |...... 249,665 . e 08/01/2024
278865BD1 | ECOLAB, INC. ............ oo | ... |02/12/12018| Transfer ......... XXX 249253 | ...... 250,000 ...... 249238 | ...... 249,245 12/01/2027
268648AQ5 | EMC CORPORATION .........ovvviviin ... |02/12/2018| Transfer ................. XXX 250,106 | ...... 250,000 ...... 250,303 |...... 246,832 06/01/2020
291011BA1 | EMERSON ELECTRIC COMPANY ............. ... |02/12/2018| Transfer ................. XXX 5184731...... 500,000 ...... 529,500 ...... 520,242 04/15/2019
291011BG8 | EMERSON ELECTRIC COMPANY .. ... |02/12/2018] Transfer .... XXX 2506051 ...... 250,000 ...... 250,798 |...... 250,613 06/01/2025
29364DAU4 | ENTERGY ARKANSAS, INC. ........ ... |02/12/2018] Transfer .... XXX 448990 ...... 440,000 ...... 4497151 ...... 449,100 04/01/2026
30231GAR3 | EXXON MOBIL CORPORATION .. ... |... |02/12/12018| Transfer .... XXX 286,470 ...... 285,000 ...... 286,673 |...... 286,501 03/01/2023
31428XAV8 | FEDEXCORP ...................... ..| ... |02/112/2018] Transfer .... XXX 247188 |...... 250,000 ...... 244968 |...... 247,131 04/15/2023
31677QBD0 | FIFTH THIRD BANK ... ... |07/20/2018| VARIOUS .. XXX 999,994 | ..... 1,000,000 ...... 999,830 (...... 999,963 08/20/2018
31677QBF5 | FIFTH THIRD BANK ... |02/12/2018] Transfer .... XXX 199,983 |...... 200,000 ...... 199,954 | ...... 199,981 03/15/2019
354613AK7 | FRANKLIN RESOURCES, INC. ........... .| ... |02112/2018 Transfer .... XXX 4419491 ...... 440,000 ...... 442394 ...... 441,977 03/30/2025
372546AK7 | GEORGE WASHINGTON UNIVERSITY ........ ... |04/27/2018| VARIOUS .. c XXX L TTT06 1,750,000 |..... 1,882,720 ..... 1,794,659 09/15/2018
m 41283DAB9 | HARLEY DAVIDSON FUNDING .......... ....|... |06/15/2018| VARIOUS .. o XXX .o ]...1,003303]..... 1,000,000 |..... 1,061,410 ..... 1,021,972 06/15/2018
— | 44266RAC1 | HOWARD HUGHES MEDICAL, INC. . ... |12/20/2018| VARIOUS .. o XXX ] 2,164,062 . 2,115,000 |..... 2119950 ..... 2,117,893 09/01/2023
| 443510AG7 | HUBBELL,INC. ..................... ... 02/12/2018] Transfer .... XXX 254645 ...... 250,000 ...... 255273 | ...... 254,703 03/01/2026
—> [446150AJ3 | HUNTINGTON BANCSHARES .... ... |02/12/2018| Transfer ......... XXX 199,750 | ...... 200,000 ...... 199,606 |...... 199,741 03/14/2021
© | 446150AK0 | HUNTINGTON BANCSHARES ... ... |02/12/2018| Transfer ......... XXX 4395131 ...... 440,000 | ...... 439,336 ...... 439,500 01/14/2022
446438RN5 | HUNTINGTON NATIONAL BANK . ... |07/02/2018] MATURITY .. XXX...[...1,000000]..... 1,000,000 |...... 997,110(...... 999,511 06/30/2018
459200HU8 [IBMCORP ...........cccvvvevennne. ... |02/12/2018| Transfer ......... o XXX ] 2013739 2,000,000 {..... 2,021,100 ..... 2,013,975 02/12/2024
452308AT6 | ILLINOIS TOOL WORKS, INC. ...... oo|... |02/12/2018 Transfer ......... XXX 2518711...... 250,000 ...... 252873 1...... 251,903 03/01/2024
45866FAF1 | INTERCONTINENAL EXCHANGE .............. ... |02/12/2018] Transfer .... XXX 200,759 ...... 200,000 ...... 200,792...... 200,767 09/15/2027
46132FAB6 | INVESCO FINANCEPLC .............. ... |02/12/2018] Transfer . XXX 2054201 ...... 200,000 ...... 208,048 ...... 205,514 01/30/2024
478111AA5 | JOHNS HOPKINS HEALTH SYSTEM .. “|.>- |0s/15/2018) VARIOUS . XXX 999,612|..... 1,000,000 |...... 973414 |...... 997,770 05/15/2018
478115AA6 | JOHNS HOPKINSUNIV ............... .| ... |02/12/2018] Transfer .... XXX 124,822 ...... 125,000 ...... 123946 ...... 124,808 07/01/2019
478366AU1 | JOHNSON CONTROLS ........ ... |02/12/2018] Transfer .... XXX 255588 |...... 250,000 ...... 270,338 |...... 255,874 03/30/2020
46625HRY8 | JPMORGAN CHASE & CO. ... ... |02/12/2018] Transfer .... XXX 2826711...... 275,000 ...... 282,911 ...... 282,811 02/01/2028
48203RAF1 | JUNIPER NETWORKS ......... .| ... |02/12/12018| Transfer .... o XXX ]...1,026508]..... 1,000,000 |..... 1,066,930 ..... 1,027,432 03/15/2021
548661CT2 | LOWES COMPANIES ............... .| ... |02/12/2018] Transfer .. XXX 2499651 ...... 250,000 ...... 249900 ...... 249,964 04/15/2021
57629WBS8 | MASSMUTUAL GLOBAL FUNDING ... ... |08/02/2018) VARIOUS ... o XXX ]...1,000185]..... 1,000,000 |..... 1,008,840 ..... 1,001,146 08/02/2018
577081AY8 | MATTEL,INC. ..ot ... |02/07/2018| Seaport Group LLC ...... XXX 506,000 ...... 575,000 ...... 576,305|...... 575,728 03/15/2023
585055BG0 | MEDTRONIC, INC. ... ... |02/12/2018] Transfer XXX 251825(...... 250,000 ...... 253,528 |...... 251,922 03/15/2020
58933YAF2 | MERCK & CO., INC. . ... |02/12/2018] Transfer .... XXX 250450 ...... 250,000 ...... 250,803 ...... 250,459 05/18/2023
58933YAQ8 | MERCK & CO.,INC. ......... ... |02/12/2018] Transfer .... XXX 250949 1...... 250,000 ...... 251,395(...... 250,975 02/10/2022
594918BY9 | MICROSOFT CORP ......... o] ... |02/12/12018| Transfer ... XXX 206,183 |...... 200,000 ...... 206,330 ...... 206,254 02/06/2027
595620AJ4 | MIDAMERICAN ENERGY CO. ................. ... |02/12/2018] Transfer XXX 251,189 (...... 250,000 ...... 255560 |...... 251,312 03/15/2019
61945CAA1 | MOSAIC COMPANY ... ... |02/12/2018| Transfer ................. XXX 377678 (...... 370,000 ...... 389,062 ...... 377,913 11/15/2021
620076BB4 | MOTOROLA,INC. ............. ... |02/12/2018| Transfer ......... XXX 247964 |...... 250,000 ...... 2457151 ...... 247,914 05/15/2022
637432KT1 | NATIONAL RURAL UTILITIES ... ... |02/01/2018] MATURITY o XXX...]...1,000000]..... 1,000,000 ...... 979,350 |...... 999,766 02/01/2018
63743FMZ6 | NATIONAL RURAL UTILITIES ... oo |... |02/12/12018| Transfer ......... .. XXX...[...1,000000]..... 1,000,000 |..... 1,000,000 ..... 1,000,000 07/15/2019
63743FNB8 | NATIONAL RURAL UTILITIES ....... .| ... |02/12/12018| Transfer .... XXX 998,807 |..... 1,000,000 |...... 994,000 ...... 998,714 07/15/2019
63743FUT1 | NATIONAL RURAL UTILITIES COOP .. ... |... |02/12/2018| Transfer .... XXX 994,026 | ..... 1,000,000 ...... 991,510(...... 993,935 10/15/2024
64952WBT9 | NEW YORK LIFE GLOBAL FUNDING .......... ... |02/12/2018] Transfer .... XXX 250,608 |...... 250,000 ...... 251515(...... 250,658 06/18/2019
651639AN6 | NEWMONT MININGCORP .............. ... |... |02/12/2018| Transfer .... XXX 248520 ...... 250,000 ...... 246,730 (...... 248,482 03/15/2022
664397AK2 | NORTHEAST UTILITIES ..... .oo.| ... |02/12/2018| Transfer .... XXX 350,4511...... 350,000 ...... 350,809 ...... 350,460 05/01/2023
665859AP9 | NORTHERN TRUST CORP ....... .| ... |02/12/2018| Transfer ... XXX 369,898 |...... 360,000 ...... 373,460 (...... 370,025 10/30/2025
666807BA9 | NORTHROP GRUMMAN CORP .. ... |02/12/2018] Transfer .... XXX 260,200 ...... 250,000 ...... 2734901 ...... 260,979 08/01/2019
680033AC1 | OLD NATIONAL BANCORP ......... ... |02/12/2018] Transfer .... o XXX ] 2013891 ... 2,000,000 ..... 2,020,000 ..... 2,014,105 08/15/2024
68389XAC9 | ORACLE CORP NOTES ..... .. |04116/2018 VARIOUS .. o XXX ], 1,200,093 ... 1,200,000 |..... 1,2135% | ..... 1,200,524 04/15/2018
713448CG1 | PEPSICO, INC. ........... ... |02/12/2018] Transfer .... XXX 593,664 |...... 600,000 ...... 588,510(...... 593,531 03/01/2023
718546AC8 | PHILLIPS 66 ... oo |... |02/12/2018 Transfer ......... XXX 253,977 (...... 250,000 ...... 257,665]...... 254,078 04/01/2022
69353REZ7 | PNCBANKNA ... ..., ... |12/07/2018| MATURITY ... .. XXX...[...1,000000]..... 1,000,000 |...... 999,180 ...... 999,614 12/07/2018
69353RET1 | PNC BANK NAT'L ASSN BD CORP ... ... |... [11/05/2018| VARIOUS ..... co XXX ] 1,999,981 .. 2,000,000 ..... 1,999,700 ..... 1,999,914 11/05/2018
693506BH9 | PPG INDUSTRIES, INC. ....................... ... |02/12/2018| Transfer ................. XXX 2514421...... 250,000]...... 252,073|...... 251,534 11/15/2019
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74005PBA1 | PRAXAIR, INC. ... ... |02/12/2018| Transfer ................. XXX 2494691 ...... 250,000 ...... 248875(...... 249455 | ... A (L OO P 249,469 02/15/2022
74005PBQ6 | PRAXAIR, INC. ................ ... |02/12/2018] Transfer .... XXX 255963 |...... 250,000 ...... 256,320 |...... 256,040 T6) .o o 255963 | ... 01/30/2026
744482BJ8 | PUBLIC SERVICECO.OFNH ......... ... |05/01/2018| VARIOUS .. XXX .| 1128461 1,125,000 |..... 1225418 ..... 1,140,740 (12279) | ... | e 1,128,461 ... 05/01/2018
747525AM5 | QUALCOMM, INC. ..o, . 102/09/2018{ J.P. MORGAN
SECURITIESLLC ....... XXX 994520|..... 1,000,000 |..... 1,002,540 | ..... 1,001,797 (135) | oo | 1,001,662 05/20/2019

754730AE9 | RAYMOND JAMES FINANCIAL ................ .. |02/12/2018| Transfer XXX 439,394 ...... 440,000 | ...... 439,300 ...... 439387 | ..o e T Tl |, 439,394 09/15/2026
778296AA1 | ROSS STORES, INC. ................. ... |02/12/2018] Transfer .... XXX 248860 ...... 250,000 ...... 248,365 ...... 248843 1 ... 18 18 | 248,860 09/15/2024
749685AR4 | RPM INTERNAT'L INC SRUNS NTS ... .o.|... |02/12/2018| Transfer .... XXX 249944 | ...... 250,000 ...... 249738 |...... 200041 o A 4l 249,944 10/15/2019
78355HJT7 | RYDER SYSTEM, INC. ...t ... |02/07/2018| CALLED ................ XXX 750,000 ...... 750,000 ...... 748,268 | ...... TA9944 | .. B K7 ) U I 749,978 03/01/2018
80586LAA5 | SCALA FNDG CO SER 16-1 (MONEX CC) ..... .. |02/12/2018| Transfer Lo XXX 2,000,000 ..... 2,000,000 ..... 2,000,000 ..... 2,000,000 [ ..o [ [ e e 2,000,000 01/15/2021
844895AV4 | SOUTHWEST GASCORP .............oveeee .. |02/12/2018| Transfer .... XXX 999,844 | ..... 1,000,000 ...... 999,660 |...... 999840 [ ....ovoii [ A Al 999,844 04/01/2022
855244AD1 | STARBUCKS CORP ..o . 102/12/2018] Transfer XXX 249530 ...... 250,000 ...... 249228 | ...... 249521 o 9 9. 249,530 10/01/2023
86359UAA7 | STRUCTURED ASSET SECURITIES CORP M . | ... |12/26/2018| PRINCIPAL RECEIPT ....[... XXX ... [...... 10,337 ....... 10,337 |....... 10149 ... 87 | 10,337 04/25/2036
863667AF8 | STRYKER CORPORATION .................... .. |02/12/2018) Transfer ................. XXX 598,186 |...... 600,000 ...... 597,283 |...... 598,156 [ ......ooooove e 30 30 . e 598,186 05/15/2024
88166HAD9 | TEVA PHARMACEUTICALS FINANCE LLC ..... D (02/12/2018| Transfer .... Lo XXX 1,002,373 | ..... 1,000,000 |..... 1,007,690 ..... 1,002,499 (126) | ...ooooven | e 1,002,373 03/18/2020
883556BC5 | THERMO FISHER SCIENTIFIC ................ .. |02/12/2018| Transfer . XXX 250,564 |...... 250,000 ...... 251,040...... 250,576 12 250,564 01/15/2023
88607JAA8 | THUNDERROAD MOTORCYCLE TRST 2016-1 .| .. [02/12/2018| VARIOUS . XXX 504,189 (...... 504,189 1...... 504,189 (...... 504,189 | ... [ e [ e 504,189 09/15/2022
872539AA9 | TIX COMPANIES, INC. .................ooee ... |02/12/2018] Transfer .... XXX 254267 |...... 250,000 ...... 256,700 |...... 254,406 (139) | oo e 254,267 06/15/2021
902757AB9 |UIRC-GSAIILLC ............. ... |02/12/2018] Transfer .... Lo XXX 1,000,000 ..... 1,000,000 |..... 1,000,000 ..... 1,000,000 [ ... | [ L e 1,000,000 04/05/2024
898384AX0 | UNION COLLEGE TRUSTEES . ... |02/12/2018] Transfer .... XXX 373210...... 375,000 ...... 372,731 ...... 373186 (..o [ 28 840 e 373,210 07/01/2025
911312AM8 | UNITED PARCEL SERVICE ... ... 02/12/2018] Transfer .... XXX 247,6011...... 250,000 ...... 242633 |...... 247513 . e BB 88| ..o [ 247,601 01/15/2021
91324PBZ4 | UNITEDHEALTH GROUP, INC. . ... |02/12/2018] Transfer .... XXX 389640 (...... 400,000 ...... 382,780 (...... 389,422 28| 389,640 02/15/2023
91324PCV2 | UNITEDHEALTH GROUP, INC. ................ ... |02/12/2018| Transfer ... XXX 253,607 |...... 250,000 ...... 2543331 ...... 253,652 L@ 253,607 03/15/2026
92276MBA2 | VENTAS REALTY LP CAP CORP GTDNTS ....[... |02/15/2018| VARIOUS . Lo XXX 1,000,001 | ..... 1,000,000 |..... 1,002,630 ..... 1,000,065 ®4)]...ccoooonn | 1,000,001 02/15/2018
92343VCR3 | VERIZON COMMUNICATIONS, INC. ........... ... 02/12/2018] Transfer .... XXX 253,537 ...... 250,000 ...... 253,653 |...... 253,593 (56) ..o [ 253,537 11/01/2024
925524BG4 | VIACOM, INC. ...................... ... |02/12/2018| Transfer ......... XXX 994,0411..... 1,000,000 ...... 983,200 ...... 993,833 208 994,041 03/01/2021
931009AD6 | WAKE FOREST UNIVERSITY ................. ... |02/12/2018| Transfer ................. XXX 376,116 ...... 365,000 ...... 377899 ...... 376,241 (125) | oo e 376,116 01/15/2027
93362YAB8 | WAMU MORTGAGE PASS-THROUGH CERTIFI | ... |12/26/2018 PRINCIPAL RECEIPT . XXX 39,110 ....... 39,110....... 38,083 (.............. 1,027 39,110 06/25/2046
95709TAD2 | WESTAR ENERGY, INC. . ... |02/12/2018| Transfer ... XXX 267,898 ...... 250,000 ...... 271695 |...... 268,715 (818) e e 267,898 07/15/2020
78012KC62 | ROYAL BANK OF CANADA D |02/12/2018| Transfer .... XXX 439,782 ...... 440,000 | ...... 439,683 ...... 439770 | oo [ 12 12 | 439,782 03/02/2020
035242AP1 | ANHEUSER-BUSCH INVEV FINANCE ... D |02/12/2018| Transfer .... XXX 282,388 |...... 275,000 ...... 282,587 (...... 282,484 96) ..o oo 282,388 02/01/2026
046353AF5 | ASTRAZENECAPLC .................. .| D |02/12/2018| Transfer .... XXX 251,087 ...... 250,000 ...... 254275(...... 251,163 76) ..o s 251,087 09/18/2019
05526DBBO0 | B.A.T. CAPITAL CORPORATION . D |02/12/2018| Transfer .... XXX 249851 1...... 250,000 ...... 2498481 ...... 249849 (... [ 2 [ 20 249,851 08/15/2027
05964HAES | BANCO SANTANDER, SA. ....... .| D |02/12/2018| Transfer .... XXX 199,164 | ...... 200,000 ...... 199,128 ...... 199147 [ I8 18 | 199,164 02/23/2023
06741RHL8 | BARCLAYS BANKPLC ... .| D |02/12/2018| Transfer .... XXX 440,000 ...... 440,000 | ...... 440,000 ...... 440,000 | ..o [ e e 440,000 . 09/30/2022
05581KAB7 | BNP PARIBAS ................... ... |02/12/2018] Transfer .... XXX 956,813 |...... 925,000 ...... 957,967 | ...... 957,369 (555) | v [ 956,813 20 699 | 01/10/2024
582839AJ5 | MEAD JOHNSON NUTRITION ......... D |02/12/2018| Transfer .... XXX 2543841 ...... 250,000 ...... 255683 |...... 254,559 (75) | oo e 254,384 .. 1,813 11/15/2020
89153VAB5 | TOTAL CAPITAL INTERNATIONAL .. D |02/12/2018| Transfer .... XXX 2508001 ...... 250,000 ...... 251837(...... 250,822 22) ..o [ 250,800 . 3,494 02/17/2022
904764AM9 | UNILEVER CAPITALCORP ......... D |02/12/2018| Transfer .... XXX 317,853 |...... 300,000 ...... 322,386 |...... 318,512 (659) | ...ovies [ 317,853 .. 6,446 | 02/10/2021
904764AQ0 | UNILEVER CAPITALCORP .............. D |02/12/2018| Transfer ... XXX 300,958 |...... 300,000 ...... 304,569 |...... 301,059 (101) | oo e 300,958 .. 2,860 03/06/2019
377372AD9 | GLAXOSMITHKLINE CAP INC GTDNTS ....... C |05/15/2018 VARIOUS ............... . XXX ... 2,000,334 ..... 2,000,000 |..... 2,026,030 ..... 2,001,245 (910) | ... | 2,000,334 | ... 47,743 | 05/15/2018
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) .............................c .. 71,223773 | ... 70,941,168 | ... 71,763,066 | ... 70,958,962 , (77416)[........... .. 71263985 ... ... (50,142) | ...... (50,142) ... 1,126,292 | . XXX .
8399997 Subtotal - BONAS - Part 4 ... ... ... . 449,457,664 | .. 435,523,392 | .. 457,347,264 | .. 449,226,396 | ....... 3279|..(1,221,361) | ............. .. (1,218,082) | ........... .. 449,051,999 ............. |..... 395729 (...... 395,729 |.. 12,058,390 | . XXX .
8399998 Summary Item from Part 5 for BONAS .. ...t . 115,719,355 | .. 112,867,951 |.. 118,067,865 |.............. |............. o (276142) | (276,142) | ........... L MNMTTNTT| ..(2,076,959) | ... (2,076,959) | ... 2,134,345 . XXX .
8399999 SUbOtAl - BOMAS . .. ... 565,177,019 | .. 548,391,343 | .. 575415129 | .. 449,226,396 | ....... 3279|..(1,497,503) | ............. . (1,494224) | ........... .. 566,843,726 |............. ..(1,681,230) | ... (1,681,230) | .. 14,192,735 . XXX .
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
020002879 .| ALLSTATE CORP 6.625% ..................... .. |01/22/2018 Robert W. Baird ... 40,000.000 (... 1,038,176 |............25]..... 1,000,000 ..... 1,000,000 [ ..o | [ e L 1,000,000 f.......ooen | e 38,176 . XXX
045488608 .| ASSOCIATES BANC CORP 5.375% ...... ... |01/23/2018| Robert W. Baird .. ... 40,000.000 ... 1,004977|.............5]..... 1,004,000 ...... 989,623 ... e (BO) | @I 988,932 (... e 16,045 . XXX
054937800 .| B B & T CORPORATION 5.20% SERG ... ... |01/23/2018| Robert W. Baird .. ... 20,000.000]..... 498338|............25[...... 500,000 ...... 500,000 [ ... e [ [ e [ 500,000 | .....coei e (1,662) . XXX
054937206 .| BB & T CORPORATION 5.85% ................ .. |01/19/2018| Robert W. Baird ... 40,000.000 ... 1,009,392 |............25]..... 1,034,000 ..... 1,000,576 | ..o e BB [ e BB [ 1,000,260 [ .........oon | veennns 9,132 . XXX
064058209 .| BANK OF NEW YORK MELLON 5.20% SER ....|... |02/01/2018| Robert W. Baird ... 85,000.000(... 2,073502|............25]..... 2147500 ..... 2129229 | ... (BB) [ e (BBE) | ] 2128874 |............. ... (55,372) . XXX
14040H865 | CAPITAL ONE FINANCIAL CO 5.20% ... |01/26/2018| Robert W. Baird .. ... 40,000.000]..... 989,127 |............25|..... 1,000,000 ..... 1,000,000 [ ... | [ e e 1,000,000 | ...........o. |.enes (10,873) . XXX
14040H840 | CAPITAL ONE FINANCIAL CO 6.00% H ... |01/24/2018| Robert W. Baird .. ... 40,000.000 (... 1,054,376 |............25]..... 1,000,000 ..... 1,000,000 [ ... | [ e e 1,000,000 f.......ooven | oennnn 54,376 . XXX
19075Q870 | COBANKACB6.125% ..o .. |02/07/2018 Robert W. Baird .. ... 20,000.000(... 2,017,078 |.......... 100]..... 1,882,500 ..... 1,884,563 ..o e 104 L 104 1,884,667 ............. |..... 132,411 . XXX
200525301 .| COMMERCE BANCSHARES, INC. 6.00% B ... |01/31/2018| Robert W. Baird .. . 60,000.000 (... 1,555,764 |............25]..... 1,500,000 ..... 1,500,000 [ ..o | [ e L 1,500,000 (... e 55,764 . XXX
229899208 .| CULLEN/FROST BANKERS, INC. 5.375% ...... . |02/07/2018| Robert W. Baird ..........|... 60,000.000 | ... 1476406|............25]..... 1,501,800 ..... 1501329 ..o e O e O 1,501,319 ... | (24,914) . XXX
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263534208 .| DUPONT EI DE NEMOURS $3.50 SERA ....... ... |02/21/2018| Robert W. Baird ... 10,000.000]..... 869,980 . XXX,
263534307 .| EI DUPONT DE NEMOUR & CO $4.50 ......... ... |02/12/2018| Robert W. Baird .. ... 11,000.000 | ... 1,112,974 . XXX
313148884 .| FEDERAL AGR MTG CORP 6.875% ... ... | ... |02/20/2018| Robert W. Baird .. . 40,000.000 | ... 1,045,826 . XXX
446150872 .| HUNTINGTON BANCSHARES 5.875 ... ... |... |02/15/2018| Robert W. Baird .. . 60,000.000 | ... 1,502,265 . XXX
461070856 .| INTERSTATE PWR & LGT 5.10% SERD .......|... |02/06/2018| Robert W. Baird .. 108 000.000 | ... 2,531,462 . XXX,
48127v827 | JPMORGAN CHASE & CO. 6.15% ............. ... |01/30/2018| Robert W. Baird .. ... 40,000.000 | ... 1,030,016 . XXX
481246700 .| JPMORGAN CHASE 6.30% SERW ............ ... |01/23/2018| Robert W. Baird .. ... 40,000.000 | ... 1,051,832 . XXX
665859872 .| NORTHERN TRUST CORP 5.85% SERC ...... ... |01/22/2018| Robert W. Baird . ....|... 60,000.000|... 1,546,164 . XXX
67021C206 | NSTARELECTRIC4.25% ............c.veve ... |04/03/2018| Janney Montgomery AAAAA ... 18,410.000 ... 1,781,126 . XXX,
693475832 .| PNC FINANCIAL 5.375% SERQ ............... ... |02/02/2018| Robert W. Baird .......... ... 65,000.000 | ... 1,587,043 . XXX
808513402 .| SCHWAB CHARLES 6.00% SERC ... ....| ... |01/19/2018| Robert W. Baird ..........|... 20,000.000|..... 524,188 . XXX
857477889 .| STATE STREET CORP 6% SERE .. ... |01/26/2018| Robert W. Baird .. ... 80,000.000 | ... 2,080,552 . XXX
902973833 .| U.S. BANCORP 6.50% SERF ....... ....|... |01/25/2018 Robert W. Baird .. ... 53,500.000 | ... 1,492,081 . XXX,
902973791 .| US BANCORP 5.15% SERH ................... ... |01/23/2018| Robert W. Baird .. ... 60,000.000 | ... 1,493,265 . XXX
938837507 .| WASHINGTON GAS LIGHT $4.80 SERIES ..... ... |03/15/2018| Robert W. Baird .. ... 18,000.000 | ... 1,709,960 . XXX
949746879 .| WELLS FARGO & CO. 8.00% SERJ ........... ... |01/18/2018| Robert W. Baird .. ... 75,000.000 | ... 1,923,006 . XXX
94988U714 | WELLS FARGO & COMPANY 5.70% SERW ... [ ... |01/30/2018| Robert W. Baird .. ... 20,000.000]..... 502,738 . XXX,
949746747 .| WELLS FARGOCO5.20% SER ................ 01/19/2018| Robert W. Baird ..........|... 20,000.000{..... 498,188 e . XXX
I | 8499999 Subtotal - Preferred Stocks - Industrial and M|scellaneous (Unafnhated) AAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAAA .. 36,999,802 ... ... |... 36015523 ... 35,988,601 ... 35,988,789 1,011,013 011, . XXX
K 8999997 Subtotal - Preferred StOCkS - Part4 ......... ...t .. 36,999,802 ... ... |... 36015523 ... 35,988,601 , \ ... 35,988,789 ... 1,011,013 011, , . XXX
— [ 8999998 Summary Item from Part 5 for Preferred Stocks ... [ v e e e e e e L . XXX
N 18999999 Subtotal - Prefermed StOCKS ... .. 36,999,802 ... ... |... 36015523 |... 35988,601(....... 2675|...... (2484) ... | 191 ... 35988789 ............. . 1,011,013 ... 1,011,013 ]..... 227,057|. XXX.
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
88579Y101 [3MCO. ..ot ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|...... 825.000]..... 168,083 (... XXX ... |...... 167,109 oo | [ e e e 167,109 . XXX,
00206R102 [AT&T,INC. ... ... |07/02/2018| VARIOUS ... 49,875.000 (... 1,603,136 ... XXX ... |..... 1,548,838 | ..... 1,939,140 | ... (390,302) | ........oovv [evieii | (390,302) | ...t | 1,548,838 | ... . XXX
002824100 .| ABBOTT LABORATORIES .. ... |08/16/2018 VARIOUS ... 47,460.000 (... 2,391,661 ... XXX ... |..... 1,967,804 | ..... 2,579,564 | ... (743,863)|.........coo |oeiviiiii | (743,863) | ........... |..... 1,967,804 | ... . XXX
00287Y109 | ABBVIE,INC. ............... vevveeen| ... |01/22/2018] Merrill Lynch-Columbus .. |... 11,200.000 | ..... 836,449 (... XXX ... [...... 653,565 |..... 1,083,152 (... (429587)|......ccoovn [eoeiiiii e (429,587) [P 653,565 | ... . XXX
00724F101 | ADOBE SYSTEMS,INC. ..........coevininns ... |05/01/2018{ VARIOUS ............... ... 10,275.000 ... 2,230,622 |... XXX ... |..... 1,353,213 | ..... 1,800,591 [ ... (447,378)|.....ovveii | e (447,378) | ..o | 1,353,213 . XXX
00130H105 [AESCORP ........ccvviiiiiiiiiiiiien ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE .......... ... 14785000 ..... 228255|... XXX ... [...... 168,882 ..o | [ e e e 168,882 ..........co e 593741 ....... 593741 ....... 5766 (. XXX.
008252108 .| AFFILIATED MANAGERS GROUP ............. ... |04/20/2018{ VARIOUS ...............|..... 9,965.000 | ... 1,750,420 (... XXX ... [.....1,652519(.....2,045316|... (392,797)|.......cccce |verveinvis [ornnn (392,797) . XXX
015271109 .| ALEXANDRIA REAL ESTATEEQINC .......... ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|....... 30.000f....... 3685 (... XXX ..o |.ooooon3833 e [ e e . XXX
02079K305 | ALPHABET,INC.VOLUCLA ................. ... |01/26/2018| Wells Fargo Advisors ... |...... 230.000]..... 270980 (... XXX ... [...... 117432(...... 242,282|... (124850) | ............. |eeeiiin | onnn (124,850) . XXX
022095103 | ALTRIAGROUPINC ...... ... |08/21/2018| VARIOUS .. P P 1,460.000...... 88472 (... XXX ..o |.oeein 83309 [ e e . XXX
023135106 .| AMAZON COM, INC. ........ ... |... |09/25/2018| VARIOUS .. e 1,745.000 | ... 2,736,668 |... XXX ... |.....1,692,231|.....2,040,725|... (348495)|............. [.cocoeeiiii | oinn (348,495) . XXX
025816109 .| AMERICAN EXPRESSCO ..................... ... |08/16/2018] VARIOUS ...............|...... 600.000...... 6071 [ ... XXX .o | 54962 [ e e . XXX
026657306 | AMERICAN HOMES 4 RENT REITUSD 0.0 ... |... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|...... 900.000...... 18240 | ... XXX .o oot 19,056 | .o [ e [ . XXX
026874784 .| AMERICAN INTLGROUPINC ................. ... |05/16/2018] Citigroup O P 962.000...... 51,106 (... XXX ... e e . XXX
031162100 .| AMGENINC .............. .. .| ... |11/29/2018] VARIOUS .. ... 16,635.000 | ... 2955180 |... XXX ... |.....2,755518]..... 1,999,850 [ ... (129,670) | .........coov [ooeeveii |enen (129,670) . XXX
032654105 .| ANALOG DEVICES, INC. .. ... |04/20/2018| VARIOUS .. o|... 22225000 ... 2010446 ... XXX ... |..... 1,851,419 ..... 1,978,692 (... (127,273) | ..o [ e (127,273) . XXX
036752103 .| ANTHEMINC .......... .| ... |05/16/2018| Citigroup ................ | cooes 70.000{...... 16,161 ... XXX... |....... 15423 | .o e e e . XXX
037411105 .| APACHECORP ..........ocoiiiiiiiiiinns ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[..... 4,465.000 | ..... 158,624 ... XXX ... |...... 177,004 [ oo | [ e e e 177,004 ..o | (18,380) | ...... (18,380) | ....... 3349(. XXX.
038222105 .| APPLIED MATERIALS, INC. ................... ... |04/20/2018| VARIOUS ............... ... 35150.000 ... 1,831,190 |... XXX ... |..... 1,549,701 ..... 1,796,868 | ... (247167)|.........ooov [ | (247,167) | ..o | 1,549,701 | ............. | 2814891 ...... 281,489 ....... 3515[. XXX.
03965L100 .| ARCONICINC .........oviiiiiiiiein ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|..... 1,720.000...... 35627 (... XXX ... [....... 20817 oo | e e 29817 (.o | 5810 |......... 5810 |......... 310|. XXX.
060505104 .| BANK OF AMERICACORP .................... ... |11116/2018{ VARIOUS ............... ... 61,131.000 ... 1,776,461 ... XXX ... |..... 1833746 ..o | [ e e 1833746 ............. |0 (57,285) | ...... (57,285) | ...... 11,739 . XXX.
071813109 .| BAXTER INTERNATIONAL, INC. ............... ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[...... 885.000...... 60,178 (... XXX ... [....... STATA ..o | e STATA ... | 27041......... 27041......... 336 . XXX.
084670702 .| BERKSHIRE HATHAWAY INCDEL ............ ... |06/22/2018{ VARIOUS ...............|..... 4,700.000 | ..... 903,714 ... XXX ... [...... NMTBA6 .o e [ e e M7546 ... | (13,832) | ...... (13,832) [.....ovennn . XXX
09253U108 | BLACKSTONE GROUP LP/THE ............... ... |12/10/2018] COWEN AND COMPANY,
LLC ... ... 59,900.000 ... 1,804,559 ... XXX... |..... 1,831,567 [ ..... 1,917,998 | .....(86,431) [ .......ocooe | eveeiii [ (8643 | | 1,831,567 [.....ocoovoe | (27,008) | ...... (27,008) | ..... 144958 . XXX.
093671105 .| BLOCKH&RINC ..., ... |10/09/2018| UBS Paine Webber ...... |..... 2,195.000]...... 58,066 (... XXX... |....... 57914 | .o | L e 57914 | ..o | 152 ... 1 549|. XXX.
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134429109 .| CAMPBELL SOUP CO COMMON STOCK USD .| ... [11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|....... 55.000....... 24710 XXX oo | 2,089 e e e e e 2089 82| . (-7 P 19(. XXX.
14149Y108 | CARDINAL HEALTH, INC. ..................... ... |10/09/2018 VARIOUS ............... . 25,555.000 (... 1,574,047 ... XXX ... |..... 1,751,204 | ..... 1,537,877 |..... 188515 | ........cooe | veeiii [ 188515 (..o | e 1751204 ............. (177,157) | ..... (177,157) | ...... 23429|. XXX.
124857202 .| CBSCORPNEWCLB ...........ooieee . |04/20/2018] COWEN AND COMPANY,
LLC ... ... 29,900.000 (... 1,476,628 ... XXX ... |..... 1,990,647 |..... 1,764,100 | ..... 226547 [ ...........o. | oo [ 226547 | ... | 1,990,647 ... (514,019)|..... (514,019) . XXX
12514G108 | CDW CORP/DE COMUSD 0.01 ................[... 12/27/2018| VARIOUS .. e 5,120.000 | ..... 438,821 ... XXX ... [...... 457,965 e e e e 457,965 ............. | .. (19,144) | ...... (19,144) | ... . XXX
150870103 .| CELANESE CORPORATION SERA . ... |11/27/2018] Citigroup ... 18525000 ... 1,903,039 |... XXX ... |..... 1,108,154 | ..... 1,983,657 [ ... (875503)|......ovvs [eeeiii | (875503) | ..o [ e 1,108,154 ... | e 794,885 ...... 794,885 . XXX
151020104 .| CELGENECORP ..........ccooviiiiiinnnns . |04/20/2018] COWEN AND COMPANY,
LLC ... ... 17,375.000 ... 1,551,866 |... XXX ... |..... 1,111,044 | ... 1,813,255 [ ... (702211) | ..o [ (702211) | ..o | 111044 . 440,822 ...... 440822 ............. . XXX
151897107 | CENTERPOINTENERGYINC ................. 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 7,295.000]..... 201,885|... XXX ... [...... 205,755 ... | [ e e 205,755 . XXX
125269100 .| CFINDSHLDGSINC ..........cooiviiiinnn 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|..... 1,780.000...... 76835(... XXX... [....... 86,594 ... | [ 66,594 . XXX
166764100 .| CHEVRON CORPORATION ................... .. [11/29/2018| VARIOUS .. e 8,970.000 | ... 1,068,190 |... XXX ... |..... 1,069,695 | ... e e e 1,069,695 | ... . XXX
17275R102 | CISCO SYSTEMS, INC. ........ . |08/16/2018| VARIOUS .. ... 70,565.000 ... 2,559,453 |... XXX ... |..... 1,992,668 o (735,861) | [ (735,861) | ..o | e 1,992,668 | ... . XXX
172967424 .| CITIGROUP, INC. NEW ... .o..| ... |11/29/2018] VARIOUS ... 20,760.000 ... 1,378,036 |... XXX ... |..... 1,476,550 | ...... 925288 |..... (30,593) [ ..ovovee e (30,593) | ..o | e 1,476,550 . XXX
191216100 .| COCACOLA ... ... ... |12/10/2018] COWEN AND COMPANY,
LLC ... ... 43,800.000 (... 2,156,633 |... XXX ... |..... 1515316 |..... 2,000,544 | ... (494,228) | ..........oo i (494228) | ........... |..... 1,515,316 . XXX
20030N101 | COMCAST CORPNEW ..........ccovvvennn. 12/113/2018{ VARIOUS ...............|..... 3,315.000..... 122458 (... XXX ... |...... 109,342 oo [ e e e e 109,342 | ... . XXX
205887102 .| CONAGRABRANDSINC ............ccevnnes .. [11/29/2018 VARIOUS ...............|..... 1,479.632(...... 48132|... XXX ... [...... 126,005 | ..o | [ e e e 126,005 . XXX
20825C104 | CONOCOPHILLIPS ..., . |06/22/2018] VENDOR CODE INST
NOTINTABLE ..........|...... 975.000...... 65,967 (... XXX... . XXX
219350105 .| CORNING, INC. ...........cooeviiiii, ... |05/16/2018| Citigroup ................ |..... 3,630.000..... 101,149 (... XXX ... . XXX
22160K105 | COSTCO WHOLESALE CORP NEW 11/27/2018{ VARIOUS ............... . 10,700.000 | ... 2,341,321 ... XXX ... . XXX
222070203 .| COTY INC COMMON STOCK USD 0.01 ........ 11/29/2018{ VENDOR CODE INVE
NOTINTABLE .......... . 12,660.000..... 107,488 (... XXX ... . XXX
229663109 .| CUBESMART .........oiiiiiiiiieianea, ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|...... 125.000....... 3810 ... XXX ... |.oooiinn BTA o e e e e BT 68 . XXX
126650100 .| CVS HEALTH CORPORATION ................ ... |11/29/2018| VARIOUS ~.|... 23801.205|... 1,549,633 ... XXX... |..... 1,944,705 ..... 1,725,500 | ..... 219030 (..o [ 219,030 (395,071) . XXX
235851102 .| DANAHERCORP .............. . |04/20/2018| VARIOUS .. e 4,988.000..... 510678 ... XXX ... [...... 413,706 ...... 462,986 | ..... (49,280) [.....ooovoee e (49,280) [ .........o. | AABT06 | | 96,971 . XXX
247361702 .| DELTAAIRLINES,INC. ...............coenens 11/29/2018| VARIOUS .. . 41,585.000 | ... 2,244,934 ... XXX ... . (357,114) | ..o .0 1,968,092] . | 276,842 . XXX,
25179M103 | DEVON ENERGY CORP NEW . 12/13/2018{ VARIOUS ...............|..... 6,332.000..... 167,960 ... XXX ... |...oon 225109 | .o [ e e e [ 22509 (57,149) . XXX
253868103 .| DIGITALRLTY TRINC ................ ... |11/292018] VARIOUS ...............|...... 770000 ...... 86,112 (... XXX ... |...ee. 80505 ..o [ e e e e e 80505 | 5,607 . XXX
254709108 .| DISCOVER FINANCIAL SERVICES ... . |04/23/2018| Merrill Lynch-Columbus .. |... 33,800.000 | ... 2,376,873 |... XXX ... [.....1,746,615|.....2599,896|... (853,281)(............. |.ecooevvenun |2 (853281) | oo | 1746615 | 630,259 . XXX
25746U109 | DOMINION RESOURCES;, INC. ........ 10/09/2018| UBS Paine Webber ...... |..... 1,035.000...... 76,333 ... XXX .o |oooeen 8753 [ e e e e e BTAB3 9,180 . XXX,
257559203 .| DOMTARCORP ................. 10/09/2018{ UBS Paine Webber ...... |..... 1,130.000...... 54,014 ... XXX ..o | 49825 [ e e e e e 49825 4,189 . XXX
25960P109 | DOUGLAS EMMETTINC ...............oceeee. 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|...... 215000(....... 7826 (... XXX .o |oooo ol 7839 o [ e e e e TB39 187 . XXX
26078J100 .| DOWDUPONT,INC. ..........covvviiiinnns ... |10/09/2018 VARIOUS ............... . 34,000.000 ... 2211,520|... XXX ... |.....2325119]..... 1,794,744 ... .. B9271) .o [ (39,271) (113,599) . XXX
264411505 .| DUKE REALTY INVESTMENTSINC ........... 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 1,210.000...... 33926 (... XXX ..o | 34054 e e e e e 34054 (127) . XXX
267475101 .| DYCOM INDUSTRIES, INC. ................... . |04/20/2018] COWEN AND COMPANY,
LLC ..o ... 17,200.000|... 1,797,782 ... XXX ... , ... (500,447) (500447) | ....cooon | 1416149 381,633 . XXX,
277432100 .| EASTMAN CHEMICAL CO. ............oveee. ... |11/27/2018| VARIOUS .. ..|... 21,050.000 ... 1,810,533 ... XXX ... |..... 1,211,660 ..... 1,950,072 (... (738,412)]... (738412) | ..o [ 1211860 | e | 598,873 . XXX
281020107 .| EDISONINTL ..............ooceeene, ... |11/15/2018| VARIOUS .. e 7,363.000]..... 365,023 (... XXX ... [...... 472988 | ... e e (107,965) . XXX
28176E108 | EDWARDS LIFESCIENCE CORP . |04/20/2018| VARIOUS .. |... 16,300.000 ... 2,235,007 ... XXX ... |..... 1,839,731(..... 1,837,173 ....... 2,558 L2588 183973 395,276 . XXX
291011104 .| EMERSON ELECTRICCO .......... 11/29/2018{ VARIOUS ...............|..... 9,760.000 | ..... 662,014 ... XXX ... [...... 854725 ... e e e e e | BBAT 7,288 . XXX
29364G103 | ENTERGY CORPNEW ..........ocovvvivinnnn. 11/29/2018{ VENDOR CODE INVE
NOTINTABLE .......... .. 10,530.000 | ..... 900,576 (... XXX ... [...... 826,105 ... | [ e e 826,105 ............. [.o.ns 74,471 . XXX
26875P101 | EOG RESOURCES,INC. ...................... ... |09/19/2018| VARIOUS ... 18,550.000 ... 2135527 |... XXX ... |..... 1,699,854 | ..... 2,001,731 ... (301,876) | ......cooevv oo e (301,876) | ...t | e 1,699,854 ............. |..... 435,673 . XXX
518439104 .| ESTEE LAUDER COMPANIES, INC.CLA ...... ... |06/26/2018| VARIOUS . 15,550.000 | ... 2,252,590 | ... XXX ... |..... 1,144,360 | ..... 1,978,582 (... (834,222) | ..o |eeeiii | (834,222) | ... | e 1,144,360 .. 1,108,230 . XXX
30161N101 |EXELONCORP ........ccoviiiiiiiiiinns 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 1,620.000...... 73438 (... XXX... [....... 62342 ... e 62342 (... | 11,097 . XXX
30231G102 | EXXONMOBILCORP ..o 11/29/2018 VARIOUS .......... ... 13,070.000 ... 1,027,300 | ... XXX ... |..... 1012043 [ .o | [ e e 1012043 ... | 15,258 . XXX
30303#107 .| FACILITY INSURANCE HOLDING CORP . 11/27/2018] Fac Ins Hidg Corp .. . 42417.000(....... 2969 (... XXX .o |ooooioiiiiis | 28547 (28BAT) | e e e (@8BAT) [ e e 2,969 . XXX
31847R102 | FIRSTAMERN FINLCORP .................... 10/09/2018| UBS Paine Webber ...... |...... 370.000]...... 19139 ... XXX ... |..oons 20681 (..o | [ e 20681 (... | (1,542) . XXX
337932107 .| FIRSTENERGY CORP. ..............covee 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 6,315.000..... 232621 ]... XXX... |...... 217883 ... | e e e 217883 ... | 14,738 . XXX
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344849104 .| FOOT LOCKER INC COMMON STOCK USD 0 . 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|...... 755.000...... 4718 |... XXX ... [...... 37337 oo | e 37337 .o | 4381(......... 4381(......... 260|. XXX.
345370860 .| FORDMTRCODEL ..o ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE .......... . 61,380.000..... 572,761 (... XXX ... [...... 561,351 ..o e [ e e 561,351 ... [ M4 ... MAn | . XXX
35671D857 | FREEPORT-McMORAN COPPER & GOLD ... 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|..... 2,120.000...... 24932(... XXX... [....... 29100 (..o | [ e 29100 f......ooi | (4,169) | ....... (4169)[......... 106|. XXX.
36467J108 .| GAMING & LEISURE PPTYSINC .............. 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[...... 225000(....... 76140 XXX ..o | TB06 | ..o [ [ e e e 7806 | .o | 9. ] 284, XXX.
366651107 .| GARTNER, INC.NEW ......................... ... |04/20/2018] COWEN AND COMPANY,
LLC ... ... 14,850.000 ... 1,751,658 |... XXX ... |..... 1,842,183 | ..... 1,828,778 |...... 13406 | ..o | [ 13406 |........... |..... 1842183 | ............. | ... (90,525) | ...... (90,525) ............. . XXX
369550108 .| GENERAL DYNAMICS CORP. ................. ... |08/20/2018| Merrill Lynch-Columbus .. |..... 9,300.000 | ... 1,807,680 (... XXX ... |..... 1,864,064 | ..... 1,892,085 ..... (28,021) [ ..o [ | (28021) | | 1,864,064 |............. |..... (56,384) | ...... (56,384) | ... . XXX
369604103 .| GENERAL ELECTRIC COMPANY ... 10/17/2018{ VARIOUS ............... . 59,959.000..... 731,006 (... XXX ... [...... 877164 ... | [ e e 877,164 | ... ... (146,158) | ..... (146,158) | ....... 7195(. XXX.
406216101 .| HALLIBURTON COMPANY .................... ... |10/15/2018{ VARIOUS ............... . 41,950.000 (... 1,724,795 ... XXX ... |..... 1,760,357 | ..... 2,050,097 | ... (289,740) | .........coo [oeiiiii | (289,740) | ] 1,760,357 ... |t (35,562) | ...... (35,562) | ...... 19,656 |. XXX.
412822108 .| HARLEY-DAVIDSON INC COMMON STOCK U . | ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|...... 235.000....... 9931 ... XXX ... |.ooiiiis 9687 | ..o [ e e e e 9687 ..o | 43| 43| 87|. XXX.
418056107 .| HASBROINC ..........cooiiiiiiiiiiinns 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 1,985.000..... 191,368 (... XXX ... |...... 173,355 oo | [ e e e 173,355 oo | 18,013 ]....... 18,013 ]....... 3752(. XXX.
423452101 .| HELMERICH & PAYNEINC .................... 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 1,390.000...... 84375(... XXX... |...... 100,929 [ oo | [ e e e 100,929 | ..ooviii o (16,554) | ...... (16,554) [ ............. . XXX
42809H107 | HESS CORPORATION ...........cevvivinnns 12/13/2018{ VARIOUS ...............|..... 3,183.000..... 164,938 (... XXX ... |...... 184,978 oo | [ e e e 184978 ... | (20,040) | ...... (20,040) | ....... 1,796 . XXX.
42824C109 | HEWLETT PACKARD ENTERPRISE CO ....... 10/09/2018| UBS Paine Webber ...... |..... 4,625.000...... 72837 (... XXX .. [....... 71658 .o | 858 1,179 . XXX
436106108 .| HOLLYFRONTIERCORP ................c...e. 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[...... 150.000 ....... 9253 ... XXX ... |.oooiiiis 8486 | ..o e [ e e e B8R 1,067 . XXX
437076102 .| HOME DEPOT,INC. ..........oviiiiiin ... |12/28/2018] VARIOUS ...............|..... 7,667.000 (... 1,322,845 (... XXX ... |..... 1,015,043 | ..... 1,453,127 | ... (438,084)|......ccoovv [eeviiii e, (438,084) | ........... |.....1,015043 | ............ | ... 307,802 . XXX
438516106 .| HONEYWELL INTERNATIONAL, INC. .. 10/29/2018| VARIOUS . 15,700.000 | ... 2,228,707 | ... XXX ... |..... 1,344,186 | ..... 2,407,752 | .. (1,078,208) . (1,078,208) | ... | 1344186 | 884,521 . XXX
44107P104 | HOST HOTELS & RESORTSINC .............. 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[...... 330.000....... 6,313 ... XXX .o | n8099 e [ e e e e 8099 214 . XXX
45168D104 | IDEXX LABORATORIES,INC. ................. . |04/20/2018| VARIOUS ..... .. 1175000 ... 2,199,112 ... XXX ... CTT098 | 1824643 (............. |..... 374,469 . XXX
458140100 .[ INTELCORP ..., ... |11/292018{ VARIOUS ............... . 31,970.000 (... 1,524,346 ... XXX ... |..... 1833747 [ | e e e 1,633,747 ... (109,401) . XXX
459200101 .| INTERNATIONAL BUSINESS MACHINE COR .. | ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[..... 3,240.000..... 396,351 (... XXX ... [...... 470446 | ..o [ e e e e 470446 ... | (74,094) . XXX,
460690100 .| INTERPUBLIC GROUP COSINC .............. 10/09/2018{ VARIOUS ............... . 21,485.000..... 507,287 (... XXX ... [...... 499,150 | i e e e e [ 499,150 | ..o [ 8,137 . XXX
460146103 .| INTL PAPER CO 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|..... 4,520.000 | ..... 204940|... XXX ... [...... 206,213 ..o e [ e e 206,213 ..o [ (1,273) . XXX
46590V100 | JBGSMITHPPTYS .......cooiviiiiiiin 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|...... 885.000...... 34594 ... XXX .o | 8033 [ [ e e e e 8033 4,262 . XXX
478160104 .| JOHNSON & JOHNSON ...............cocnee 11/29/2018| VARIOUS ..... oo|... 10,565.000 | ... 1,324,994 ... XXX ... |.....1369567 |.........oon oo [ e [ e [ 1369567 [ (44,573) . XXX
46625H100 | JPMORGAN CHASE & COMPANY ... 12/13/2018{ VARIOUS .. e 4,900.000 | ..... 542,018 (... XXX ..o [ o BA3T73 o e e e [ BABTTR (1,755) . XXX
49456B101 | KINDER MORGAN INCDEL ................... 11/29/2018{ VARIOUS ............... . 11,655.000 ..... 206,521 ... XXX .o oo 78933 o | [ e e [ 1TB933 27,588 . XXX
500754106 .| KRAFTHEINZCO .......coovviiiiii 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|..... 8,910.000..... 457,017 | ... XXX oo | 07311 | e e e e e [ BT (50,294) . XXX
512807108 .| LAMRESEARCHCORP ....................... . |05/01/2018| VARIOUS .......... ... 10,460.000 | ... 2013128 |... XXX ... |...... 969,585|.....1,925372 ... (955,787)|...........c. [oeveeiii | (985787) i | 1,043,542 . XXX
531172104 .| LIBERTY PROPERTY TRUST .. ... |10/09/2018| UBS Paine Webber ...... |...... 775.000...... 33130 (... XXX .o | 80576 | e e e e e e 80576 2,554 . XXX
55616P104 | MACYSINC .........oviiiiiiiiin, . |08/16/2018{ VENDOR CODE INST
NOTINTABLE ..........[..... 1,375.000...... 48,339 | ... XXX ..o oo 44807 [ | [ e e e 44807 3,731 . XXX
56585A102 | MARATHON PETROLEUM CORP ... ... |11/29/2018| VARIOUS .. ... 10535120 ..... 728742(... XXX ... |...... 493,084 (...... 489,902|... (227,038)|...........co. | ooeeriiiionn [ (227,038) [ | 493,084 L 235,658 . XXX
577081102 .| MATTELINC ..................... . 107/19/2018| VARIOUS .. .|... 10,740.000..... 174440 ... XXX .o | 139715 | [ e e e e 13T 34,725 . XXX
58933Y105 | MERCK& CO.,INC. .............. 11/29/2018{ VARIOUS ...............|..... 4,205.000 | ..... 259548 |... XXX ... [...... 213,565 ...... 233521 ..... (23,047) [ .......ooooei | e [ (23047 | 213565 ... [ 45,983 . XXX
589400100 .| MERCURY GENL CORPNEW ................. 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|..... 3,400.000 | ..... 187,967 (... XXX ... |...... 160,574 | .o | [ e e e 160574 (... | 27,394 . XXX
59156R108 | METLIFE, INC. ..........cooooiiiiiien ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[..... 7,975.000]..... 355333 (... XXX... [...... 375324 .o e e e e 375324 (... |l (19,991) . XXX
595112103 .| MICRON TECHNOLOGY, INC. ................. ... |08/29/2018| VARIOUS ............... .. 43,000.000 ... 2,261,675|... XXX ... |..... 1,246,114 1,768,160 | ... (522,046) | ............. [.oeoeiii |t (522,046) | ........... |..... 1,246,114 | ... 1,015,561 . XXX
595137100 .| MICROSEMICORP CLA ...... ...|... |03/02/2018| Wells Fargo Advisors ... |... 36,850.000 | ... 2,432,748 |... XXX ... [..... 1,494611(..... 1,903,303 | ... (408,692)|............. [oeeiiiiiiii |t (408,692) | ........... |..... 1494611 1............. |..... 938,137 . XXX
594918104 .| MICROSOFTCORP .............. ... |11/29/2018| VARIOUS ...............|..... 2,750.000 | ..... 258593 (... XXX ... [...... 149,453 | ...... 222,404 (.....(88,022) |......oooviii | [ (88,022) [.......ovn |oiinnn 149453 ... | 109,139 . XXX
608190104 .| MOHAWK INDUSTRIES, INC. ....... .| ... |09/20/2018{ VARIOUS ...............|..... 7,350.000 | ... 1,377,308 ... XXX ... |..... 1,401645(..... 2,027,865 | ... (626,220) |..........ovo | viiiiiiiiie | (626,220) | ........... |..... 1401645 ............. | ..o (24,336) | ...... (24,336) . XXX
609207105 .| MONDELEZ INTERNATIONAL, INC. ........... . |04/20/2018] COWEN AND COMPANY,
LLC ... ... 44,400.000 ... 1,772,705 ... XXX ... |..... 2,019,454 ..... 1,900,320 ..... 19134 | ... [ | 19134 ... | 2019454 |............. ... (246,749) | ..... (246,749) | ...... 19,536 |. XXX.
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617446448 .| MORGAN STANLEY ...........coovvviinininn 11/29/2018{ VENDOR CODE INVE
NOTINTABLE .......... . 12,030.000..... 536,817 (... XXX ... [...... 556,211 ..o | [ e e 556,211 (. ...oveie | (19,394) | ...... (19,394) | ....... 3609|. XXX.
626717102 .| MURPHY OILCORP ...........c.oeivininnns 11/29/2018{ VARIOUS ...............|..... 8,050.000 | ..... 251,743 (... XXX ... [...... 230,733 .o e [ e e 230,733 ..o [ 21,009]....... 21,009]....... 3803|. XXX.
636518102 .| NATIONAL INSTRSCORP ..........covvn | oo 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|...... 365.000...... 17,762 | ... XXX oo | 16,766 | o [ e e e 1BTBB 996 . XXX
63938C108 | NAVIENT CORPORATION ................c..e 10/09/2018| UBS Paine Webber ...... |..... 2,925.000(...... 38,768 ... XXX ..o |ooooon 41,088 | oo [ [ e [ e [ 1088 (2,300) . XXX
65339F101 | NEXTERA ENERGY, INC. ... 12/13/2018{ VARIOUS .......... e 1,905.000..... 346,967 (... XXX... e e e e [ 805291 41,677 . XXX
654106103 .| NIKE, INC.CLB ... 10/15/2018{ VARIOUS .. ... 31,850.000 ... 2,161,176 | ... XXX ... ... (130,810 | ... (130,810) | .....ooovov [ ... 1,861,407 | oo | 299,769 . XXX
670346105 .| NUCOR CORP 10/15/2018| VARIOUS .......... ...|... 35660.000]... 2,253,575 o XXX ] 2131102 2,117,214 | ... (142,373)|... (142,373) | ..o [ 2131102 122,473 . XXX
674599105 .| OCCIDENTAL PETE CORP DEL .. 10/09/2018| UBS Paine Webber ...... |..... 4,090.000 | ..... 335211 ... XXX .o [ 293181 [ e [ e e 29318 42,029 . XXX
680223104 .| OLDREP INTLCORP ............ 10/09/2018| UBS Paine Webber ...... ... 11,930.000]..... 259,034 (... XXX ..o [ooore 253,900 (..o | [ e [ 283,900 5,133 . XXX
680665205 .| OLINCORP ...........oooviviiiiiiiiiannn, 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 7,690.000..... 164,727 ... XXX oo | o 192331 | [ e e [ 19233 (27,603) . XXX
68389X105 | ORACLE CORPORATION ..................... . |08/16/2018] VENDOR CODE INST
NOTINTABLE ..........[..... 1,050.000...... 50,554 ... XXX ..o | 47,893 | [ e e e e e ATB93 2,661 . XXX
69318G106 | PBFENERGYINC ..........ovvviiiiin 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|...... 535.000]...... 20,789 (... XXX ..o | 18758 | [ e e e e e 18TBB 2,030 . XXX
713448108 .| PEPSICOINC .........ccooiiiii ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[...... 115.000...... 13566 | ... XXX .o | MATA o [ e e [ e AT 2,392 . XXX
717081103 .| PFIZER,INC. ..o 11/29/2018{ VARIOUS ............... .. 14,980.000 | ..... 607,579 (... XXX ... |...... 493014 |...... 286,681 |.....(46542)|............. |.oeeeroa [ (46542) [ .o | 493014 L 114,565 . XXX
69331C108 [PGE&ECORP ..., 11112/2018{ VARIOUS ...............|..... 6,190.000 | ..... 204,686 (... XXX ... [.ooo 284195 o e [ e e e [ 284195 (79,509) . XXX
718546104 | PHILLIPS 66 ...............ccoiiiiiiiinnn, 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 1,245.000 ..... ST |0 XXX oo | 127878 | e e e e e [ | 127878 (11,961) . XXX
742718109 .| PROCTER & GAMBLECO. ..............ceeoe ... |11/29/2018| VARIOUS .|... 35355000 ... 2,740,883 |... XXX ... . (140,144) . XXX
74340W103 | PROLOGISINC .................. 11/29/2018{ VARIOUS ...............|..... 7,305.600..... 485808 ... XXX ... |......450153 | ... e e [ e e e 450153 35,655 . XXX
744320102 .| PRUDENTIAL FINL INC 11/29/2018{ VENDOR CODE INVE
NOT IN TABLE .. .|... 10,860.000|... 1,018,086 (... XXX... |..... 1,085,677 [ ..o | [ e e e 1,085,677 .....oove | e (47,591) [ ...... (47,591) | ... . XXX
744573106 .| PUBLIC SVC ENTERPRISE GROUP ........... 12/13/2018{ VARIOUS ...............|..... 4,697.000 | ..... 260,601(... XXX ... [...... 232889 ... e [ e e 232889 ... [ 21,7112 ....... 21,712 . XXX
747525103 .| QUALCOMM, INC. ..., 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|....... 40.000]....... 2322|... XXX ..o | 2201 e e e e e 2200 121 . XXX
755111507 .| RAYTHEON CO DELAWARE NEW ............ ... |05/21/2018| Merrill Lynch-Columbus .. |... 11,100.000 | ... 2,117,129 |... XXX ... |..... 1,595,335 ..... 2,085,135 ... (489,800) ........oeove | veiiiiiiiii (489,800) | ........... [.....1595335| . ............ |..... 521,794 . XXX,
794661302 .| SALESFORCE.COM ............o0ovivinnnn. ... |09/04/2018 VARIOUS ............... . 19,175.000 | ... 2,572,306 | ... XXX ... |..... 1,433,533 (..... 1,960,260 | ... (526,728)|.........coou | eeeiiiiiii |oinnn (526,728) 1,138,773 . XXX
80283M101 | SANTANDER CONSUMER USA HOLDINGS IN . ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|..... 2,935.000(...... 57,695(... XXX... [....... ST2T1 oo | e e [ BT2T 424 . XXX
806857108 .| SCHLUMBERGERLTD. ..............coviven ... |10/09/2018| VARIOUS |... 38830.000]... 2645837 (... XXX... |..... 2,793,156 | ..... 1,993,059 [ ..... 221,301 | ....oooeieon [ [ 221,301 . (147,318) . XXX,
824348106 .| SHERWIN WILLIAMS CO. . 11/27/2018{ VARIOUS ...............|..... 4,600.000 | ... 1,871,030|... XXX ... |..... 1,272,752 ..... 1,886,184 | ... (613,432)|.......coooov [eeviiii oo (613432) | ..o [ 1272752 598,278 . XXX
842587107 .| SOUTHERNCO ..........ocoviiiiin 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|..... 9,755.000 | ..... 448328 ... XXX... . XXX
84860W300 | SPIRIT RLTY CAPINCNEW ..............c..e . 106/01/2018{ COSTADJ ... e [, 6643 |... XXX... . XXX,
855244109 .| STARBUCKS CORP .........vvviiiiiiin 11/27/2018{ VARIOUS ............... 32,725.000 | ... 2,132,944 |... XXX ... . XXX
866674104 .| SUNCMNTYSINC ...t 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|...... 495000 ...... 50635(... XXX... . XXX
867224107 .| SUNCOR ENERGY, INC.NEW ................. ... |01/08/2018| Wells Fargo Advisors ... |..... 7,700.000 ] ..... 290,061(... XXX... . XXX,
741447108 | TROWE PRICE GROUP, INC. ................. ... |10/09/2018| UBS Paine Webber ...... |..... 1,665.000..... 180,655 ... XXX... . XXX
874054109 .| TAKE-TWO INTERACTIVE SOFTWARE INC ... | ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|...... 305.000...... 33610(... XXX... . XXX
876030107 .| TAPESTRY INC ........ooiiiiiiiiiienns ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[..... 1,400.000...... 53,127 (... XXX ... . XXX
87612E106 | TARGETCORP ... ..., 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........[..... 3,095.000..... 217393 ... XXX... . XXX
254687106 .| THE WALTDISNEYCO ..., 11/27/2018| Citigroup . 17,325.000 (... 1,961,958 ... XXX ... |..... 339 ... o (730272) | (730,272) . XXX
883556102 .| THERMO FISHER SCIENTIFIC, INC. .. 11/27/2018{ VARIOUS ...............|..... 9,825.000 ... 2,291,527 ... XXX ... [...... 375513]..... 1,865,571 | .. (1,490,058) | ... .. (1,490,058) . XXX
872540109 .| TIXCOS., INC.NEW ............... ... |11/27/2018| VARIOUS .. . 30,987.000 (... 2,416,607 |... XXX ... |..... 1,400,693 |..... 1,911,500 | ... (510,807) | ......ovoves [eveie | (510,807) . XXX
89417E109 | TRAVELERS COMPANIESINC ................ .. |06/22/2018) VARIOUS ...............[...... 687.000...... 86,746 ... XXX ... [....... 90,008 | ... | [ . XXX
90130A101 | TWENTY-FIRST CENTURY FOX INC COMMO . | ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|...... 447.000]...... 22138 (... XXX ... [ 20771 e . XXX
90385D107 | ULTIMATE SOFTWARE GROUP, INC. ......... ... |04/20/2018| VARIOUS e 8,900.000 | ... 2,177,796 |... XXX ... |..... 1,899,216 | ..... 1,942,247 | ... (43,031 [ ..o [ (43,031) ,899, X . XXX
907818108 .| UNION PACIFICCORP ..................c...e. 12/10/2018| VARIOUS . 18,215.000 | ... 2271,711] ... XXX ... |..... 2,059,411 ..... 2,279,700 | ... (410554) | ............. | (410554) | ........... |..... 2,059,411 ... | 2122991 ...... . XXX
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911312106 .| UNITED PARCEL SERVICE INCCLB .......... ... |04/20/2018) COWEN AND COMPANY,
LLC ..o ... 16,900.000 ... 1,838,176 ... XXX ... |..... 1,912,651 1..... 2,013,635|... (100,984) | ........coovv [ veiiiiiiii | (100,984) | ... | .en. 1912651 ... | e (7T4,476) | ...... (74,476) . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. 11/27/2018{ VARIOUS ............... . 19,365.000 | ... 2,404,844 ... XXX ... |..... 2,045,143 ..... 2,181,447 | ... (413,659) |......coovvve o | (413659) | ..o [ e 2045143 ... ] 359,701 (...... 359,701 . XXX
91324P102 | UNITEDHEALTH GROUP, INC. ................ 12/13/2018| Goldman Sachs - SOLD .. |...... 500.000]..... 135625 (... XXX ... |....... 27461(...... 110,230 ..... (82,769) [.....ovoee e (82,769) [ ......covn | oennnn 27461 ... | 108,164 | ...... 108,164 . XXX
902973304 .| USBANCORPDEL .............. cevecoeod| oo |1212172018] VARIOUS ... . 22,621.000 (... 1,091,008 |... XXX... |..... 144414 o e e 1144414 ... | (53,316) | ...... (53,316) . XXX
91913Y100 | VALERO ENERGY CORPNEW ................ ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[..... 1,515.000..... 119645(... XXX ... |...... 151,973 [ o e [ e e e 151,973 [ oo (32,329) | ...... (32,329) . XXX
92047W101 | VALVOLINE, INC. .........oooiiiiiiinn .. |04/20/2018| Morgan Stanley .. ... 77,000.000 (... 1,614,075|... XXX ... |..... 1,875,061 ..... 1,929,620 ..... (54,559) [ ..o [ (54,559) | ..o | 1,875,061 | ... . (260,986) | ..... (260,986) | ... . XXX
922475108 .| VEEVA SYSTEMS, INC.CLA ... .| ... |09/25/2018{ VARIOUS ............... . 32,225.000 ... 2,557,742 | ... XXX... |...... 967,073 |..... 1,781,398 | ... (814,325)|......ocoovi [eeeiii | (814,325) | ... [ et 967,073 .. 1,590,669 | ..... 1,590,669 . XXX
92343104 | VERIZON COMMUNICATIONS ................ . |08/16/2018] VENDOR CODE INST
NOTINTABLE ..........[..... 1,185.000...... 63475 (... XXX ..o | 56,385 | i [ [ e e e 56,385 . XXX
92826C839 |VISA,INC.CLA ... ..o ... |11/27/2018| VARIOUS .o.|... 17,500.000 | ... 2,334,630 [ ... XXX... |...... 325914 |.....1,995350 .. (1,669,436) |............. [.oeveereern. |... (1,669,436) ..ot |oonnnn 325914 ... . XXX
931427108 .| WALGREENS BOOTS ALLIANCE INC ... . |08/16/2018| VARIOUS .. e 1,765.000 | ..... 119,345 (... XXX ... |...... , e e e e e e 113,159 | ... . XXX
931142103 .| WALMARTINC ................ 10/09/2018{ VARIOUS ...............|..... 5525.000..... 470905|... XXX ... [...... A74867 | ..o [ e e 474,667 . XXX
949746101 .| WELLS FARGO & COMPANY 11/29/2018{ VENDOR CODE INVE
NOTINTABLE .......... . 17,775.000 ... 960,399 (... XXX ... [...... 923,100 ..o e [ e e 923,100 ............. . XXX
96145D105 | WESTROCKCO ........cooovviiiiiiii, 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|...... 820.000...... 38,039 (... XXX... . XXX
963320106 .| WHIRLPOOL CORP ...........cvviiiiinnn .. |11/29/2018| VARIOUS .......... o.|... 12,160.000| ... 1,807,219 ... XXX ... . XXX
969457100 .| WILLIAMS COSINCDEL ..........c.ovvene. ... |10/09/2018| UBS Paine Webber ...... |..... 2,995.000...... 82493 (... XXX ... . XXX
969904101 .| WILLIAMS SONOMAINC ..............ooeenen ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........|..... 1,645.000...... 90,947 (... XXX... . XXX
981558109 .| WORLDPAY, INC.CLA ..........oooevin ... |11/27/2018| VARIOUS .......... . 25400.000 ... 2,154,729 ... XXX ... . XXX
984121608 .| XEROXCORP .........ccoiviiiiiiiiiinns ... |10/09/2018| UBS Paine Webber ...... |...... 560.000...... 14779 ... XXX ... . XXX
98954M200 | ZILLOW GROUP INC COMMON STOCK USD .. | ... |11/29/2018| VENDOR CODE INVE
NOTINTABLE ..........[..... 1,540.000...... 55283 (... XXX... . XXX
98956P102 | ZIMMER BIOMET HOLDINGS, INC. ............ ... |12/10/2018] COWEN AND COMPANY,
LLC ..o ... 15,650.000 ... 1,723,628 ... XXX ... |..... 1,647,097 | ..... 1,888,486 | ... (241,389)|......ovvs [eeeii (241,389) | ..o | e 1,647,097 [ .o |, 76532 ....... 76532 (...... 15,024 |. XXX
98978V103 | ZOETIS, INC.CLA ... ... |11/127/2018{ VARIOUS ............... . 26,775.000 ... 2,355916 ... XXX ... |..... 1,261,975 ..... 1,928,871(... (666,896)|............. [.oooevriii |ennn (666,896) | ........... |..... 1,261,975 ............. .. 1,003941 ... 1,093,941 ...... 12,361 . XXX.
G0177J108 | ALLERGANPLC ..........oooiiiiiiiien D [11/29/2018] VENDOR CODE INVE
NOTINTABLE ..........|...... 100.000...... 15489 ... XXX... |....... 731 | [ e e e e T3 (1,823) | ....... (1,823) | .......... 72|. XXX.
GB095L109 | APTIVPLC ... C |11/27/2018| VARIOUS |... 18,900.000 ... 1,393,868 ... XXX... |..... 1,092,255 | ..... 1,603,287 | ... (511,032) [ .......ovvvn | evieiiis [onnn (511,032) | ...oooovens . 1,092,255 o | 301,612]...... 301,612|...... 15946 . XXX.
Y09827109 | BROADCOMLTD. ............. evoo...| € |08/01/2018| VARIOUS ............... |..... 6,950.000 | ... 1,509,059 |... XXX ... [...... 839,558 | ..... 1,785455 | ... (945897)|......ocooooi | | (945,897) | .......... |...... 839,858 ... | 669,501 ...... 669,501 ...... 12,163 . XXX.
143658300 .| CARNIVAL CORP PAIREDCTF ................ D [11/29/2018] VENDOR CODE INVE
NOTINTABLE ..........[..... 3,150.000..... 191,728 (... XXX... |...... 187,342 [ oo e e e e e 187,342 ..o 4386 (......... 4386 (....... 1575|. XXX.
G2709G107 | DELPHI TECHNOLOGIESPLC ................ D |[10/15/2018| UBS Paine Webber ...... |..... 6,300.000 | ..... 146,250 ... XXX... |...... 2221311 ...... 330,561 (108,430) | ...c.ovvvvee [ | (108,430) | ... [eennnn 222131 . (75,881) | ...... (75,881) [ ....... 3213, XXX.
(29183103 | EATONCORPPLC .......ooiiiiiiiiin D [11/29/2018] VENDOR CODE INVE
NOTINTABLE ..........|..... 2/475.000..... 188,075 (... XXX ... |...... 189,826 ..o | [ e e e 189,826 ... |oenn (1,751 | ....... (1,751 |....... 3267 (. XXX.
H2906T109 | GARMINLTD ..ot D |11/29/2018] VENDOR CODE INVE
NOTINTABLE ..........[..... 1,055.000...... 69,923 (... XXX ... [....... 62,554 ... | e 62,554 ... et 7370 ......... 7370 ....... 1,118]. XXX.
G4863A108 | INTERNATIONAL GAME TECHNOLOGY ....... D [11/29/2018] VENDOR CODE INVE
NOTINTABLE ..........|..... 3,885.000...... 65646 ... XXX ... | 86,023 ..o [ e e [ e e 86023 (377) . XXX
G491BT108 | INVESCOLTD ... D |11/29/2018] VENDOR CODE INVE
NOTINTABLE .......... .. 25935.000]..... 526,955|... XXX... 557 | e e e ... (112,602) . XXX
(51502105 | JOHNSON CONTROLS INTERNATIONAL ... D |06/22/2018 VARIOUS ............... .. 44245000 ... 1,523,454 (... XXX ... ) . 245434 . (405,320) . XXX
G5960L103 | MEDTRONICPLC ...... D |01/19/2018| Wells Fargo Advisors ... |..... 2,400.000 | ..... 209899 ... XXX ... [...... 193,988 ...... 193,800 [ ......... 188 ..o [ 188 (..o | 193988 15,911 . XXX
G6518L108 | NIELSEN HLDGS PLC D |11/29/2018| VENDOR CODE INVE
NOTINTABLE .......... . 12,870.000..... 346,459 (... XXX ... [...... 349122 . e e e e e 349122 (2,663)|....... (2663)[............. . XXX
G6700G107 | NVENT ELECTRIC PLC COMMON STOCK ..... D [11/29/2018] VENDOR CODE INVE
NOTINTABLE ..........|..... 2,210.000...... 55,568 ... XXX ... [....... 59533 ..o | [ e [ B9B33 (3,964) | ....... (3,964) . XXX
G7S00T104 | PENTAIRPLC ..ot C |05/01/2018) COSTADJ .....c.ovvvon | e 183249 (... XXX ... |...... 183249 [ oo | e e e e 183249 oo . XXX
000237404 .| DIAGEO PLC COMMON STOCK GBP 28.935 ...| B |08/17/2018 VARIOUS | 11,170,000 . ... 404534 ... XXX ... [...... 388,107 ..o | [ e e 388,107..... (20,137) | ...... 36,564 |....... 16,427 . XXX
11282X103 | BROOKFIELD PPTY PARTNERSLP .......... 11/29/2018{ VENDOR CODE INVE
NOTINTABLE ..........|..... 1,939.000...... 33947 (... XXX ..o | 39157 [ e 39157 [ (5210 ....... (5210) ..o . XXX
89151E109 | TOTALSA ... C |10/16/2018] VARIOUS . 33,410.000 ... 2,062,145]... XXX ... |..... 2,084,417 e i e e 2,084,417 | ..o | (22,272) | ...... (22,272) | ....... 5616 . XXX.
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) ..............................o . . 160,865,465 ... XXX ... |.. 133,839,549 .. 123,898,009 | .(26,159,605) | ............. |............. .. (26,159,605) | ........... . 133,839,549 ..... (20,137) | .. 27,046,058 | ... 27,025,921 |... 1,389,852 | . XXX .
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Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21

F 1 12 13 14 15

0 Current Bond

r Year's Total Book/Adjusted Interest/

e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated

i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual

CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity

Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
Common Stocks - Mutual Funds
119804102 .| BUFFALO SMALLCAPFUND ................. ... |03/16/2018| Buffalo Funds ............|.. 130,269.981 | ... 2,033,514 |... XXX ... |..... 2,203,858 |..... 1,909,758 | ..... 294100 (... e 294100 |........... |..... 2,203,858 . (170,344) | ... (170,344) . XXX
19765H750 | COLUMBIA FUNDS TR CONV SECSCLA ..... ... |03/07/2018| Wells Fargo Advisors ... |.. 129,452.095 ... 2,664,925|... XXX ... |..... 2,500,000 ..... 2,577,391 ..... 7739 [ e 77,390 .o | 2,500,000 | ..o | 164925 ...... 164,925 ... . XXX
256210105 .| DODGE & COX INCOME FUND ... |03/06/2018| Dodge & Cox Funds ...... . 287,152,404 | ... 3,908,144 | ... XXX ... |..... 4,000,000 ..... 39512171 ...... 48783 ... [ 48783 |........... | 4,000,000 | .......cooven |annnn (91,856) | ...... (91,856) | ... . XXX,
256219106 .| DODGE & COX STOCK FUND ... ... |03/06/2018| Dodge & Cox Funds ......|... 34644459 (... 7220598 (... XXX ... |..... 3440572 |..... 7,053,958 | .. (3,613,386) | ... ... (3613386)........... |..... 3,440,572 .. 3,780,026 ..... 3,780,026 | ... . XXX
360802102 .| FUNDAMENTAL INVESTORS-A ... |03/07/2018| Wells Fargo Advisors ... |... 69,684.612|... 4429,154|... XXX ... |..... 1,904,702 ..... 4,335,080 | .. (2,430,378) | ... . (2430,378) | ..o | 1,904,702 ... 2524452 ... 2,524,452 | ... . XXX
00888W403 | INVESCO CONVERTIBLE SECURITIESFD .... | ... |03/07/2018| Wells Fargo Advisors ... |.. 111,496.531 ... 2,835,357 |... XXX ... |..... 2,250,000 ..... 2,721,630 (... (471,630) |......coovvre [ (471,630) | ... | e 2,250,000 |.......cooon | 585,357 | ...... 585,357 | ... . XXX
56064V205 | MAIRS AND POWER GROWTHFUND ......... .. |04/01/2018| Mairs and Power ......... . 34,276,697 | ... 3,982,609 ... XXX ... |..... 3,500,000 ..... 4,151,594 | ... (651,594) |........oooi oo (651,594) | ... | e 3,500,000 | .....oovovinn [ e 482,609 |...... 482,609 | ... . XXX,
670678705 .| NUVEEN REAL ESTATE SECURITIES ... ... |03/07/2018| Wells Fargo Advisors ... |.. 195,850.603 | ... 3,605610|... XXX ... |..... 32204281 ..... 3,962,058 | ... (741,630) | ........ccovo [ oeiiiiii | (741,630) | ........... |..... 3220428 |............. | 385,182 ...... 385,182 ... . XXX
74160Q103 | PRIMECAP ODYSSEY GROWTH .............. .. |03/16/2018| Primecap ................ . 209,028.773 | ... 8,823,105|... XXX ... |..... 4,500,000 | ..... 7,786,322 | .. (3,286,322) | ... .. (3286,322) | ... [ 4,500,000 | ... .. 4323105 ..... 4,323,105 ... . XXX
779562206 .| T ROWE PRICE NEW HORIZONS-ICLA ....... ... |03/27/2018| T Rowe Price ............ .. 53,697.470|... 2,968,396 (... XXX ... |..... 2,078916..... 2,826,098 ... (TA7,182)|.....ccovvvve v | (747,182) | ..o | e 2,078916 ... |oinnn 889,480 |...... 889,480 ... . XXX
880208103 .| TEMPLETON GLOBAL BOND FUND CLA ..... C |03/07/2018| Wells Fargo Advisors .... |.. 120,578.934 | ... 1,422,877 ... XXX ... |..... 1,500,000 ..... 1433684 |...... 66,316 | .......ooe | [ 66,316 |........... |..... 1,500,000 | ........cooen |onnnn (77123)|...... (77,123) . XXX,
922040100 .| VANGUARD INSTITUTIONAL INDEX FUND ... |... |10/12/2018| The Vanguard Group ..... .. 80,418.175] . 20 000,000 ... XXX ... |..... 5,555,288 | ... 19,578,609 | .(14,023,321)| ... L (14,023321) | | 5555288 | ... L 14444712 .. 14444712 . XXX
921937801 .| VANGUARD INTER-TERM BD INDX ADMIRA .. | ... |03/06/2018| The Vanguard Group ..... 0251992795 ... 2774441 ... XXX ... |..... 2,576,676 | ..... 2,862,638 ... (285962) | ..........coo | oiiiiiii (285962) | ........... |..... 2576676 |............. |..... 197,764 | ...... 197,764 . XXX
922908835 .| VANGUARD MID-CAP INDEXINSTL .......... ... |10/12/2018| The Vanguard Group ..... . 465,330.588 | . 19 278,646 (... XXX ... [..... 5,782,200 | ... 19,692,790 (13 910,591) | ... (183910591 | .o | 5782200 ... .. 13,496,447 | ... 13,496,447 . XXX
921936209 .| VANGUARD PRIMECAP ADMIRAL SHARES ... |... |10/12/2018| The Vanguard Group ..... . 138,979.475|.. 19,623,902 (... XXX ... |..... 6,722,594 | ... 18,569,048 | .(11,846,453)| ... . (11,846453) | ... |l 6,722,594 | ... .. 12,901,308 | ... 12,901,308 | ... . XXX
92203J308 .| VANGUARD TOTAL INT'L BOND INDEXFD ....| C |03/05/2018| The Vanguard Group ..... . 46,707.146 | ... 1,010,276 | ... XXX ... |..... 1,000,000 ..... 1,013,545 ..... (13,545) [ ..o e [ (13,545) | ..o | e 1,000,000 f.....c.ovovn | eennnn 10,276 | ....... 10,276 | ... . XXX,
94975J359 .| WELLS FARGO SMAL CO GRWTHFD CLA ... | ... |03/07/2018| Wells Fargo Advisors .... |... 34,125619 ... 1,843585|... XXX ... |..... 1,500,000 ..... 1,711,400 | ... (211,400) | ..o [oee (211,400) | ........... |..... 1,500,000 | ............. |..oes 343,585 ...... 343,585 | ... . XXX
256206103 .| DODGE & COX INTERNATIONAL STKFUND .. | D |03/06/2018| Dodge & Cox Funds ......|.. 142,334.158 | ... 6,654,122 | ... XXX ... |..... 4,091,628 ]..... 6,592,918 | .. (2,501,290) | ... . (2501,290) | .o [ 4,091,628 ... 2,562,494 |..... 2,562,494 | ... . XXX
411512445 .| HARBOR INTERNATIONAL FD-RETIREMENT . | D |03/19/2018| Harbor Funds ............ . 73974362 ... 4989571 |... XXX ... |..... 3,015305]..... 4,991,790 | .. (1,976,484) | ... .. (1,976,484) | ... | 3,015,305] ... 1974265 ..... 1,974,265 . XXX
683974109 .| OPPENHEIMER DEVELOPING MKTS CLA .... | D |03/07/2018| Wells Fargo Advisors ... |... 58,547.113 ... 2,645,159 |... XXX ... |..... 2,000,005 ..... 2,550,312 ... (550,307) | .....covvore [oeiiiiie | (550,307) | ..o [ 2,000,005 | ......oeoien | 645,154 |...... 645,154 . XXX,
92828W387 | VIRTUS VONTOBEL EMG MKTSOPPFD ...... D |03/07/2018] Wells Fargo Advisors ... |.. 305821.861|... 3,604,814 |... XXX... |..... 3,000,000 ..... 3,575,058 | ... (575,058) | ..........o. oo [ (575,058) | ........... |..... 3,000,000 |..........o | 604,814 ...... 604,814 ... . XXX
9299999 Subtotal - Common Stocks - Mutual FUNAS ........... ... 126 318,805|... XXX... |... 66,342,172 |.. 123,846,898 | . (57,504,725) | ... .. (57,504,725) . 66,342,172 .. 59,976,632 | ... 59,976,632 . XXX
9799997 Subtotal - CommON SOCKS - Part 4 . ...t . 287,184,270 (... XXX... |.. 200,181,721 .. 247,744,907 | . (83,664,330) .. (83,664,330) | ........... .. 200,181,721 .. 87,022,690 | ... 87,002,553 ... 1,927,163 [. XXX .
9799998 Summary Item from Part 5 for Common Stocks .................ooiiii i . 78444426 (... XXX ... |... 81840688 |.............. | ..o [ ... 81,840,688 ..(3,310,532) | ... (3,396,269) | ..... 919,463 |. XXX.
9799999 Subtotal - COMMON SEOCKS ... .. ...ttt . 365,628,696 |... XXX... |.. 282,022,409 |.. 247,744,907 | .(83,664,330) [ ............. | oiriiininn. .. (83,664,330) [........... .. 282,022,409 | ... .. 83,712,158 | ... 83,606,284 | ... 2,846,626 . XXX .
9899999 Subtotal - Preferred and COmMMON SOCKS ...\ . 402,628,498 (... XXX... |.. 318,037,932 .. 283,733,508 | . (83,661,655)|...... (2484)|............. .. (83,664,139) | ........... .. 318,011,198 | ... .. 84723171 ... 84,617,297 | ... 3,073,683 [. XXX .
9999999 TOAIS .. .. ... . 967,805,517 |... XXX ... |.. 893,453,061 .. 732,959,904 | . (83,658,376) | .. (1,499,987)|............. .. (85,158,363) |........... .. 884,854,924 | ... .. 83,041,941 ... 82,936,067 | .. 17,266,418 | . XXX .
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Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
6] Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) B./A.C.V. on Disposal on Disposal on Disposal During Year Dividends
Bonds - U.S. Governments
3133ECES9 .. | FEDERAL FARM CREDIT BANK | .. [02/12/2018 | Transfer ............. 04/24/2018 | Merrill
Lynch-Columbus .....|..... 600,000 ...... 600,000 ...... 587,538 |...... 600,000 [ .....ovviiie | [ e [ L (12,462) | ...... (12,462) | ......... 2012(.......... 284
3133EF4A2 ...| FEDERAL FARM CREDIT BANK | .. [02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 250,000 ...... 250,000 ...... 239,750 ...... 250,000 [ ..o e [ e e L (10,250) | ...... (10,250) | ......... 2480 (......... 1,507
3133EFCZ8 .. | FEDERAL FARM CREDIT BANK | .. |02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 250,000 ...... 250,000 ...... 242175(...... 250,000 [ ..o | L e [ e (7825)|....... (7825)[......... 3530 |......... 2,364
3133EGDBS .. | FEDERAL FARM CREDIT BANK | .. | 02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 200,000 ...... 200,000 ...... 188,800 ...... 200,000 [ ..o e [ e e L (11,200) | ...... (11,200) | ......... 1938|.......... 949
3133EHCN1 .. | FEDERAL FARM CREDIT BANK | .. | 02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 250,000 ...... 250,000 ...... 2445251 ... 250,000 [ ... | L e [ e (5475 |....... (5475 [......... 3255 (......... 2,170
3130A7D44 ...| FEDERAL HOME LOAN BANK .| .. [02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 200,000 ...... 200,000 ...... 188,020 ...... 200,000 [ ..o e [ e e L (11,980) | ...... (11,980) [ ......... 3390 (......... 2,295
3130A7RS6 .. | FEDERAL HOME LOAN BANK ..|.. | 02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
T INC. ... | 200,000 ...... 200,000 ...... 187,200 ...... 200,000 [ ..o e [ e e L (12,800) | ...... (12,800) [ ......... 2621(......... 1,546
on | 3130A82M4 .. | FEDERAL HOME LOAN BANK ..| .. [02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 200,000 ...... 200,000 ...... 184,740 ...... 200,000 [ ..o e [ e e L (15,260) | ...... (15,260) | ......... 2137 (... 1,143
3130AAR75 .. | FEDERAL HOME LOAN BANK .| .. [02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 200,000 ...... 200,000 ...... 192,760 ...... 200,000 [ ..o | L e [ e (7,240) | ....... (7,240) | ......... 3598 |......... 2,551
3130ABGGS . .| FEDERAL HOME LOAN BANK .| .. |02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 200,000 ...... 200,000 ...... 192,320 ...... 200,000 [ ..o | L e [ e (7,680)(....... (7,680)[......... 1970 ..o 928
3130ACMH4 . .| FEDERAL HOME LOAN BANK .. |.. | 02/12/2018 | Transfer ............. 04/24/2018 | MIZUHO
SECURITIES USA
INC. ... | 440,000 |...... 440,000 ...... 419,760 ...... 440,000 ... [ e L L e (20,240) | ...... (20,240) [ ......... 5775[......... 3,544
0599999 Subtotal - Bonds - U.S. GOVEMMENS . ...\ttt ....2,990,000]..... 2,990,000 ..... 2,867,588 |..... 2,990,000 | ... e | L e L (122412) | ..... (122412)]....... 32,706 ....... 19,281
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
041042B43 ... | ARKANSAS STREF ............ .. | 02/12/12018 | Transfer ............. 04/17/2018 | Wachovia Securities . |..... 250,000 ...... 2706% | ...... 259,063 |...... 210294 | ..o | (403) | oo (03) | oo [ (11,231) [ ...... (1,231 [......... 2625(.......... 997
20772JRM6 .. | CONNECTICUT ST ............. .. | 02/09/2018 | J.P. MORGAN
SECURITIESLLC ... |08/27/2018 | Wells Fargo Advisors | ..... 950,000 |..... 1,063,098 | ..... 1,055,868 | ..... 1,05289 | ........cooon | oennn (10,201) [...oooveies | (10,201) [ ..o e [ 2972 ... 2972|....... 4431 15,569
20772JL91 ... | CONNECTICUT ST TXBL SER B | .. |02/12/2018 | Transfer ............. 04/24/2018 | Crews & Associates,
Inc. ..o | 250,000 ...... 250,000 ...... 240593 |...... 250,000 [ ..o | L e [ e (9,408) | ....... (9,408) [ ......... 1907 | ... 247
4197925 .| HAWAIIST ... .. | 01/31/2018 | MERRILL LYNCH,
PIERCE, FENNER &
SMITH .............. 08/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 285,078 ...... 281,100 ...... 281,227
546415F88 ... | LOUISIANA ST TXBL SERD ....|.. | 02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 248815(...... 250,000
6055805M7 ...| MISSISSIPPI ST SER
D-TAXABLE .................... .. | 02/12/12018 | Transfer ...|10/01/2018 | MATURITY ..........|..... 250,000 ...... 250,000 ...... 250,000 ...... 250,000 ....
605581GD3 .. | MISSISSIPPI ST TXBL SERB .. | .. |02/12/2018 | Transfer .| 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 241565(...... 250,000 ....
880541Q8S9 ...| TENNESSEE STSERC ........ .. | 02/12/2018 | Transfer 04/24/2018 | Janney Montgomery . |..... 150,000 ...... 150,000 ...... 151,949 ...... 150,000 ...
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) .................................. ... 2,600,000 ]..... 2,768,872 ..... 2,728,953 | ... .. 2,754,417
Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed)
015032HVO ...| ALEXANDRIA LA TXBL LTD TAX| .. |02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 145,000 ...... 145,000 ...... 143260 ...... 145,000 [ .o | e L e [ (1,740) | ....... (1,740) | ......... 1354 .......... 663
021087RG8 .. | ALPINE UT SD SCHBLDG ..... .. | 02/12/2018 | Transfer ............. 03/15/2018 | CALLED @
100.0000000 ........ |..... 250,000 ...... 250,109 ...... 250,000 ...... 250,000 (... [ (109) | oo e, (109) | oo [ | e 6,250 (......... 5,104
021753UY2 ...| ALTOONA IA REF-URBAN
RENEWALSERC .............. .. | 02/12/2018 | Transfer ............. 04/23/2018 | Morgan Stanley ......][..... 250,000 ...... 262,983 |...... 252458 |...... 262,708 (... | (275) | oo | (275) | oo o (10,250) | ...... (10,250) | ......... 3500(......... 1,726




ANNUAL STATEMENT FOR THE YEAR 2018 oF THE CENTRAL MUTUAL INSURANCE COMPANY

b'6l3

SCHEDULE D - PART §

ully DISPOSED OF During Current Year

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and F
5 6 7 8 9 10 1
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E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
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032879TES ... | ANCHOR BAY MI SD TXBL REF Goldman Sachs -
SERB ......oooviiiiii .. | 02/12/2018 | Transfer ............. 04/24/2018{ SOLD ..o venn 250,000 ...... 250,000 ...... 2454981 ...... 250,000 [ ..o | L e [ e e (4503) (4,503)[......... 2819 (......... 1,627
034313ZT6 ... | ANDOVER MN TXBL National Financial
ABATEMENT SERC ........... .. | 02/12/2018 | Transfer ............. 04/24/2018 | Services Co .........|..... 260,000 ...... 259,090 ...... 247806 (...... 259125 ... BB B e (1319) (1,319 [......... 1305].......... 169
15147TCCO .. | CENTER GROVE IN MULTI-SBC Crews & Associates,
ISTMTG ... 02/12/2018 | Transfer ............. 117202018 { Inc. ... [ 285,000 ...... 303,156 |...... 309276 | ...... 301170 .o | (1986) [ e (198B) | e | 8106 8106 |....... 1M151 .. 1,140
15987EFW9 .. | CHARLES STEWART MOTT MI National Financial
CMNTYCLG ... .. | 02/12/12018 | Transfer ............. 04/17/2018 | Services Co ......... |..... 275,000 ...... 285,144 | ...... 279620 ...... 284942 .. 202) e e (02) | e e (B322) (5322)[......... 3850 |......... 2,315
172217WG2 .. | CINCINNATI OH TXBL
JUDGEMENT SERD ........... .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 340,000 ...... 340,000 ...... 336,005 ...... 340,000 ..o | L e [ e e (3998) [ (3995)[......... 44701 ......... 2,189
185468RQ0 .. | CLEBURNE TXTXBL ........... .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 246,393 |...... 250,000 [ ..o | L e e e e (3,608) (3,608)[......... 5966 |......... 4,207
205759KE2 ...| COMSTOCK PARK MI PUB
SCHSTXBLB .................. .. | 02/12/12018 | Transfer 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 242580 (...... 250,000 [ ... | L e [ e (TA20) | (7420)|......... 3541(......... 2,334
208418E74 ...| CONROE TXISDREF .......... .. | 02/12/2018 | Transfer 04/23/2018 | National Financial
ServicesCO ......... |..... 250,000 ...... 274184 | ...... 267,233 |...... 273718 .o | (4BB) [ e (4BB) | e e (6,486) [ (6,486) [ ......... 5944 |......... 3917
248775270 ... | DENTON CNTY TXREF ........ .. | 02/12/2018 | Transfer ............. 04/23/2018 | National Financial
ServicesCo ......... [..... 250,000 ...... 273.2811...... 267458 |...... 212720 (.o e BB e (BB e e e (5262) (5262)[......... 2778 (.......... 750
2487753A4 ... | DENTON CNTY TXREF ........ .. | 02/12/2018 | Transfer ............. 04/23/2018 | National Financial
ServicesCO ......... |..... 250,000 ...... 260,408 | ...... 253,503 |...... 260,159 ..o | (248) | (248) | e e (6857) | 6,657)[......... 2431[.......... 656
269408MN7 .. | EAGAN MN TXBL TAX INCR
SERA ... .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 245,000 ...... 242,704 1 ...... 237675]...... 242763 ... B9 B e e (B089) [ (5,089)
271515VF2 ... | EAST CENTRAL TX ISD SCH
BLDG .....oiiiiii .. | 02/12/2018 | Transfer 04/17/2018 | Wachovia Securities . |..... 380,000 ...... 395488 |...... 378,100 ...... 395148 (... | (BAO) [ e (BAO) | e | (17,048) | (17,048)
288713GG9 .. | ELLIS CNTY TX REF . ... |.. |02/12/2018 | Transfer .|04/23/2018 | PERSHING LLC ... |..... 440,000 | ...... 450,807 ...... 435824 ...... 450,570 | .o [ (@38) | e (@238) e e e (14745) | (14,745) | ...
362676JL3 ... | GAHANNAOHREF ............ .. | 02/12/2018 | Transfer 04/23/2018 | Citigroup ............ |..... 305,000 ...... 328,354 |...... 334246 | ...... 327825 ... e (B29) [ (B29) | e B2 6,421
363334271 ... | GALENA PARK TX INDPT SD CALLED @
SCHBLDG ............cevennn .. | 02/12/12018 | Transfer ............. 08/15/2018 | 100.0000000 ........ |..... 315,000 ...... 316,0411...... 315,000 ...... 315,000 ..o | (04 [ (0B [ e e [
367748LX6 ... | GATEWAY PA SD ALLEGHANY
CNTYTXBL ... .. |02/12/2018 | Transfer ............. 04/17/2018 | Janney Montgomery . |..... 600,000 ...... 600,000 ...... 572,112 ...... 600,000 [ ... [ e e e e (27,888) [ (27,888)
374208EW?2 .. | GERRISH & HIGGINS MI SD SB CALLED @
&SITE ... .. | 02/12/12018 | Transfer ............. 05/01/2018{ 100.0000000 ........ |..... 355,000 ...... 355445(...... 355,000 ...... 355,000 | .....ovvviinen | (@AB) [ @B) [ e e e 8875(......... 4,980
384514UB9 .. .| GRAFTON WI TXBL REF SER B
CORPPUR ... 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 235,000 ...... 235000]...... 230427 1...... 235000 ... | L e [ e e (BT 4573)[......... 3029(......... 1,483
392641XK7 ...| GREEN BAY WI TXBL REF SER
Do 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 243590 ...... 250,000 [ ..o | L e [ e e (6410) | 6,410)[......... 4200(......... 2,684
39602848 ... | GREENVILLE CNTY SC TXBL
REFSERA .................... .. |02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 2431381 ...... 250,000 (..o e e e e e (6,883) [ (6,863) | ......... 3203|......... 2,047
416489RX2 ...| HARTFORD CNTY CT MET DIST
SERB ........oviiiii .. | 02/12/12018 | Transfer ............. 04/23/2018 | PERSHINGLLC .....|..... 510,000 ...... 545527 | ...... 520,348 |...... 544567 [ ..o | (9B0) [ e (9B0) | e | (24219) (24,219)[......... 92441......... 5,366
442331XT6 ...|HOUSTONTEX ................ .. | 02/28/2018 | BARCLAYS CAPITAL,
INC................ 08/24/2018 | RBC Capital Markets .| ... 1,745,000 | ..... 1975898 | ..... 1,956,948 | ..... 1954461 (... | @UAST) [ 1ABT) e 2486 2486 |....... 42898 |.......... 242
447711KC5 ...| HURON SC SCH DIST #2-2 REF | .. |02/12/2018 | Transfer ............. 04/23/2018 | Stifel Nicolaus .......|..... 355,000 ...... 372428|...... 366,108 |...... 371820 (..o | (BO9) [ e (B09) [ e e (BTI2) 5712) ... 4970 (......... 2,450
458934BH8 ...| INTERMEDIATE SD #287 Sterne, Agee & Leach,
PLYMOUTHMN ................ .. | 02/12/12018 | Transfer ............. 04/11/2018{Inc. ....ovvveii e 200,000 ...... 209,323 |...... 198,758 | ...... 209128 (..o e (198) [ e (19B) | e | (10370) | (10,370) | ......... 2700 (......... 1,683
472737FZ3 ... | JEFFERSON CNTY CO SD Sterne, Agee & Leach,
#R-001COPS .................. .. | 02/12/2018 | Transfer ............. 04/23/2018 | Inc. .......ooiiii | 250,000 ...... 269,952...... 266,593 |...... 269503 (... | A9 @49 e (2910) [ (2910)|......... 3611 (......... 1,583
478164GZ3 ...| JOHNSON & MIAMI CNTYS KS
USD#230 ........ceviinnnn .. | 02/12/2018 | Transfer ............. 04/23/2018 | Morgan Stanley ......]..... 250,000 ...... 263,701(...... 254530(...... 263421 .. e (280 [ e (280) [ e e (889 | (8891)[......... 5688|......... 3913
483270GR9 .. | KALAMAZOO MI PUB SCHS Sterne, Agee & Leach,
SERB ... .. | 02/12/2018 | Transfer ............. 04/17/2018 | Inc. .......ooeii e 515,000 ...... 538,202 ...... 509,330 (...... 537,738 | ..o | B4 [ @B | (28408) | (28,408)[......... 7210 ......... 4,335
483271AN2 ...| KALAMAZOO MI REGL EDL SVC CALLED @
AGCYSB .......ovviiiiinn .. | 02/12/2018 | Transfer ............. 05/01/2018{ 100.0000000 ........ |..... 250,000 ...... 250,363 |...... 250,000 ...... 250,000 | ..o | (BB3) e e (BB3) [ e e L 6,250 (......... 3,507
494751CVO0 ...| KING CNTY WA FIRE PROT
DIST#39 ..., .. | 02/12/2018 | Transfer ............. 04/23/2018 | Morgan Stanley ......|..... 350,000 ...... 376,390 (...... 3725441 ...... 375793 | ..o e GBI e BT | e e (3250) [ (3,250) [ ......... 5600(......... 2,761
495224279 ... | KING CNTY WA SD #411
ISSAQUAH ... .. | 02/12/2018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 600,000 |...... 630,532|...... 595,800 ...... 629,984 ... | (BAB) [ e (BAB) | e | (34184) (34,184)[......... 6,600 (......... 3,550
498531BF8 ... | KLEIN TX INDPT SCH DIST REF
SERB ... .. | 02/12/2018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 300,000 ...... 307524 |...... 309,147 ...... 307228 ... | (296) [ | (298) | e 1919 1919]......... 1800].......... 275
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5176964N7 ... | LAS VEGAS NV TXBL REF VAR
PURPSER ..o, 02/12/2018 | Transfer 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 243253 | ...... 250,000
548768FB1 ... | LOWNDES CNTYMSSD ....... 02/12/2018 | Transfer ...|04/23/2018 | PERSHINGLLC ... |..... 440,000 | ...... 472,744 ...... 475873 ...... 4719771 ...
552048PP9 ...| LYONTWP MIREF ............ 02/12/2018 | Transfer ...|04/11/2018 | PERSHING LLC .....|..... 275,000 ...... 2048371...... 2828401...... 2044951 ...
557259VS4 ...| MADISON CNTY MS TXBL REF | .. |02/12/2018 | Transfer .| 04/24/2018 | PERSHING LLC .....|..... 250,000 ...... 250,000 ...... 2452931 ...... 250,000 ....
557412WP4 .. | MADISON CNTY TN TXBL REF .| .. |02/12/2018 | Transfer 04/02/2018 | MATURITY ..........|..... 250,000 ...... 250,151 1...... 250,000 ...... 250,000
566746DB6 . ..| MARICOPA CNTY ARIZ CTFS
PARTN ..., .. | 03/01/2018| JPMorgan ........... 08/24/2018 | JPMorgan Chase ... | ... 1,325,000 |..... 1,513,057 | ..... 1,502,484 | ..... 1,496,986
569203ME9 .. | MARION & POLK CNTYS OR SD
#24J . 02/12/2018 | Transfer 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 2447851 ...... 250,000
586145F58 ... | MEMPHIS TN TXBL REF SER B 02/12/2018 | Transfer .| 04/24/2018 | PERSHING LLC ... |..... 250,000 ...... 250,000 ...... 243625(...... 250,000
590485H68 ... [MESAAZ .............ccoeie 02/12/2018 | Transfer 04/23/2018 | Sterne, Agee & Leach,
Inc. ... 250,000 ...... 258,403 |...... 2457481 ...... 258,226
590485F37 ... | MESAAZ TXBLREF SERB ....|.. |02/12/2018 | Transfer .| 04/24/2018 | PERSHING LLC .....|..... 250,000 ...... 250,000 ...... 233,953 |...... 250,000
597009FA2 ... | MIDDLETOWN DE REF ........ 02/12/2018 | Transfer 04/23/2018 | National Financial
ServicesCO ......... |..... 315,000 ...... 336,010(...... 325130(...... 335,570
597749ZU7 ...| MIDLAND TX CTFS OBLIG LTGO) .. |02/12/2018 | Transfer ............. 02/16/2018 | CALLED @
100.0000000 ........ |..... 250,000 ...... 250,104 |...... 250,000 ...... 250,082
605128TE7 ... | MISSION TX CTFS OBLIG ...... 02/12/2018 | Transfer ............. 04/23/2018 | Sterne, Agee & Leach,
Inc. ..o |ins 455000 ...... 483,300]...... 463549 ...... 482,572
621451PB3 ...| MOUNT HEALTHY OH CSD SCH CALLED @
IMPT ... .. | 02/12/2018 | Transfer ............. 06/01/2018{ 100.0000000 ........ |..... 310,000 ...... 311,009 ...... 310,000 ...... 310,000
621587KD5 ...| MOUNT HOOD OR CMNTY CLG WEDBUSH
DISTREF .........oooveiiinnnn. 02/12/2018 | Transfer ............. 04/17/2018 | SECURITIESINC. ... |..... 250,000 ...... 269,543 | ...... 258,513 (...... 269,159
627627QU9 .. | MUSKEGO NORWAY WI SD
SCHBLDGIMPT ............... 02/12/2018 | Transfer ............. 04/23/2018 | Wachovia Securities . | ..... 440,000 | ...... 457,723 ...... 440,000 ...... 457,337
64966MAV1 .. | NEW YORKN Y 03/02/2018 | VENDOR CODE
KEYB NOT IN TABLE | 08/24/2018 | Wells Fargo Advisors | ... 1,125,000 |..... 1,327,590 ..... 1,323,383 | ..... 1317227 oo | (10,363) [ ..o e (10,363) [ ..o | [ 6,156 |......... 6,156 |....... 32344 ......... 5,469
680616ZN2 ...| OLENTANGY OH LSD TXBL
SERA ... 02/12/2018 | Transfer 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 243555(...... 250,000 [ ... | L e [ e (6,445) | ....... 6,445)|......... 3172
689225VR8 ...| OTTAWA CNTY MIREF ... 02/12/2018 | Transfer ...| 04/23/2018 | Citigroup ............ [..... 380,000 ...... 402,257 | ...... 399,893 (...... 401,741 o e B1B) | e B1B) e (1,848) | ....... (1,848)(.........6428]....
690887QQ0 .. | OWENSBORO KY TXBL .. 02/12/2018 | Transfer ...| 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 251623 |...... 239,318 |...... 251584 ..o e B e B e (12,267) | ...... (12,267) L2715
701060HDO ...| PARKER CNTY TXREF ........ 02/12/2018 | Transfer .|04/23/2018 | PERSHING LLC .....|..... 250,000 ...... 2715991 ...... 265,025(...... 21125 @TE) BT e 6,100) | ....... (6,100) ....6,944
706711JH2 ... | PENDER CNTY NC SCH SERA |.. | 02/12/2018 | Transfer 04/23/2018 | PERSHINGLLC .....|..... 250,000 ...... 269,0421...... 258,080 ...... 268,648 ... | B [ B | e (10,568) | ...... (10,568) | ......... 5,688
715029FX7 ... | PERRY TWP IN MULTI-SBC 1ST Crews & Associates,
MTG ..o 02/12/2018 | Transfer ............. 11/202018 {Inc. ..o [ 250,000 ...... 254,061...... 261615]...... 253,306 | ... | (TBB) o e (TBB) | e 8309 |......... 8309 |......... 8556 (.......... 750
729429PL8 ... | PLYMOUTH-CANTON MI CALLED @
CMNTYSDREF ............... 02/12/2018 | Transfer ............. 05/01/2018{ 100.0000000 ........ |..... 135,000 ...... 135301 ...... 135,000 ...... 135,000 ..o e BOT) | e B0 | [ e e 3375 ......... 1,894
729429PQ7 ...| PLYMOUTH-CANTON MICH CALLED @
CMNTYSCH ..o . [02/12/2018 | Transfer ............. 05/01/2018{ 100.0000000 ........ |..... 490,000 | ...... 491,093 ]...... 490,000 ...... 490,000 | ... [ (1093) | e (1093 [ e [ e 12250 |......... 6,874
796237J89 ... | SAN ANTONIO TX REF & IMPT .| .. | 02/12/2018 | Transfer ............. 04/17/2018 | PERSHINGLLC .....|..... 350,000 ...... 370,187 (...... 370,300 ...... 369,621 ... | BBT) [ e (BBT) [ e 679|.......... 679|......... 2654 (.......... 374
821023MB1 .. | SHEBOYGAN WI AREA SC
TXBLPROMNTS .............. .. | 02/12/2018 | Transfer 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 2484281 ...... 250,000 [ ..o | L e [ e (1,573) | ....... (1,573) [ ......... 43421 ......... 2,775
849653UC2 ...| SPRING GROVE PAASD SERA| .. |02/12/2018 | Transfer .| 04/23/2018 | RBC Capital Markets . | ..... 250,000 ...... 264,387 (...... 262,523 |...... 2638711....
790178TD9 ...| ST JOHN BAPTIST PARISH LA . | .. | 02/12/2018 | Transfer 04/17/2018 | PERSHINGLLC .....|..... 250,000 ...... 256,088 |...... 256,260 | ...... 255,884
882723B24 ... | TEXAS ST TXBL REF PUB FIN
AUTHSER ...t 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 2486211...... 242,045(...... 248649 ... | 28| [ 28| [ (6,604)|....... (6,604)[......... 4286 (......... 2,739
889855E73 ... | TOMBALL TX ISD REF SCH
BLDG ... 02/12/2018 | Transfer ............. 04/23/2018 | Morgan Stanley ......|..... 250,000 ...... 266,724 |...... 2544431 ...... 266,353 | ... | @7 [ BT [ (11,911 [...... (M9 ]......... 6,076 (......... 4,302
899840HA3 ...| TUPELOMSPUBSD ...........[.. 02/12/2018 | Transfer ............. 04/23/2018 | PERSHINGLLC .....|..... 275,000 ...... 2971781 ...... 298,394 |...... 296,658 |........ocoo |, (B21) | o (B21) | oo [ 1737 1737 7150 ......... 4,919
8827223F6 ... | TX ST TXBL REF WTRFIN ST
PARTN ..., 02/12/2018 | Transfer 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 250,545 ...... 250,000 [ .. | L e [ e 545|.......... 545|......... 1833 ... 237
921356DZ1 ...| VAN WERT OH CSD REF 02/12/2018 | Transfer 05/02/2018 | Crews & Associates,
Inc. ... 460,000 | ...... 475072 ...... 448960 | ...... AT4731 | B4 [ GBAN o [ (25,771) [ ...... (25,771 [......... 5865(......... 2,722
930353HL4 ...| WADSWORTH OH CSD (BAB) ..| .. |02/12/2018 | Transfer ............. 12/03/2018 | CALLED @
100.0000000 ........ |..... 200,000 ...... 200,000 ...... 200,000 ...... 200,000 [ ..o | L e [ L e e 1,320......... 2,233
933747DT1 ...| WAPAKONETA OH CSD REF National Financial
SCHIMPT ... 02/12/2018 | Transfer ............. 04/23/2018 | Services Co ......... [..... 385,000 ...... 4104411 ...... 408,331]...... 409997 | ... (443) | ..o | (A43) | ..o (1,666) | ....... (1,666) |......... 5775[......... 2,847
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2499999 Subtotal - Bonds - U.S. Political Subdivisions of States (Direct and Guaranteed) ........................coccoiin... .. 24,365,000 | ... 25,655,179 |... 25,157,452 ... 25585290 |.............. |...... (69,895) .............. |...... (69,895) [ ........ooovon | e | (427,849) | ..... (427,849) | ...... 453807 ...... 190,429
Bonds - U.S. Special Revenue, Special Assessment
00644PAR7 .. | ADAMS 12 FIVE STAR SCHS CALLED @
COCOP ..., .. | 02/12/12018 | Transfer ............. 12/03/2018 | 100.0000000 ........ |..... 250,000 ...... 250,252 ...... 250,000 ...... 250,000 | .....ccoieiie | (252) | oo (252) | oo [ e e 11250 ......... 2,219
005596DY4 ...| ADAMS CNTY CO COPS REF & National Financial
IMPT .o .. | 02/12/2018 | Transfer ............. 04/23/2018 | Services Co ......... |..... 250,000 ...... 269,010 ...... 2701731 ...... 268,580 ... | (430) | oo (430) | oo [ 1593|......... 1593|......... 4,000(......... 1,972
04108N2B7 ...| AR ST DEV FIN AUTH ECON RAYMOND JAMES &
DEVREVTX .......ocoovvnn. .. | 02/12/12018 | Transfer ............. 04/24/2018 | ASSOCIATES, IN .| ..... 250,000 ...... 250,000 ...... 2442501 ...... 250,000 [ ... | L e [ e (5,750) | ....... (5,750) [ ......... 3240(......... 2,07
047059GR5 .. | ATHENS-CLARKE CNTY GA
UNIFGOVT .......oviiets .. | 02/12/2018 | Transfer ............. 04/23/2018 | Stifel Nicolaus .......|..... 440,000 | ...... 471,836 ...... 451,070 ...... ATIAT8 | o (658) | ..o [ (658) | ..o o [ (20,108) | ...... (20,108) | ....... 10,010 ......... 6,887
047849GN8 .. | ATLANTA GA TAX ALLOC RAYMOND JAMES &
TXBL-BELTLINE ............... .. | 02/12/12018 | Transfer ............. 04/24/2018 | ASSOCIATES, IN .| ..... 380,000 ...... 388,748 |...... 379,088 |...... 388,321 ... | @27) .o (@27) | oo [ (9,233)f....... (9233)[......... 41041......... 1,463
04785RAV5 .. | ATLANTA GA URBAN RSDL FIN VENDOR CODE
AUTHTXB ... .. | 02/12/12018 | Transfer ............. 04/17/2018 | CANT NOT IN TABLE |..... 250,000 ...... 250,000 ...... 246,248 | ...... 250,000 [ ..o | L e [ e (3,753)|....... (3753) ... 1530 ... 787
072024NV0 ...| BAY AREA TOLL AUTH CALIF VENDOR CODE
TOLL oo .. | 04/17/2018 | RBC Capital Markets .| 05/29/2018 | OPPE NOT IN TABLE | ... 1,000,000 |..... 1,508,000 ..... 1,488,710 ..... 1,506,821 (.......ccooeon |t (A7 o (AT | [ (18,111) | ...... (18,111) ] ....... 1,738 ......... 3,522
14329NDX9 .. | CARMEL IN REDEV AUTH VENDOR CODE
m LEASERENTAL ................ .. | 02/12/12018 | Transfer ............. 04/17/2018 | CANT NOT IN TABLE |..... 250,000 ...... 249885](...... 2478881 ...... 249899 ... | L U L U TR FETo (2011 ....... 011 ... 985|.......... 139
— [ 15147NCA7 .. | CENTER GROVE IN SBC 1ST VENDOR CODE NATI
[ MTG-MULTI ... .. | 02/12/12018 | Transfer ............. 11/20/2018 [ NOT INTABLE ......|..... 250,000 ...... 262,060 ...... 262,383 |...... 260322 (... e (737 oo (73D e | e 2,060 (......... 2,060(......... 8021.......... 703
OO | 155839FY4 ... | CENTRAL WA UNIV SYS REV Sterne, Agee & Leach,
REF ..o .. | 02/12/12018 | Transfer ............. 04/23/2018 | InC. ..o e 315,000 ...... 325862...... 306,297 | ...... 325626 (..o |, (236) | oo [ (236) | oo o (19,329) | ...... (19,329 [......... 4568 (......... 2,651
16166NCG8 .. | CHASKA MN ECON DEV AUTH National Financial
LEASETXBL .........ccceeeuen .. | 02/12/12018 | Transfer ............. 04/24/2018 | Services Co .........|..... 225,000]...... 2250001...... 222,363 |...... 225000 [ ...ccoieie | L e [ e (2637)|....... (2637)[......... 1418 .......... 184
16166NCJ2 . ..| CHASKA MN ECON DEV AUTH Crews & Associates,
LEASETXBL ........ccvvnnn .. | 02/12/12018 | Transfer ............. 04/24/2018 | InC. ..o e 270,000 ...... 270,000 ...... 263,336 |...... 270,000 ..o | L e [ e (6,664)|....... (6,664)[......... 1925|.......... 249
181507FA7 ... | CLARK PLEASANT IN MSBC
REFASTMTG ................. .. | 02/12/12018 | Transfer ............. 04/23/2018 | PERSHINGLLC .....|..... 250,000 ...... 265887 ...... 256,583 |...... 265576 (... |, B [ B [ (8,994) | ....... (8,994)[......... 2431 (.......... 656
186387LQ7 ... | CLEVELAND OH INCOME TAX
REVTXBL ..o .. | 02/12/12018 | Transfer ............. 10/01/2018 | MATURITY ..........|..... 450,000 | ...... 450,000 ...... 450,000 ...... 450,000 | ..o e e [ e e e 7560|......... 2,751
186397CN3 .. .| CLEVELAND OH PARKING FAC
REF ... .. | 02/12/12018 | Transfer ............. 09/17/2018 | MATURITY ..........|..... 325,000 ]...... 326972(...... 3250001...... 325000 (... i (1972) [ .oe e (1972) [ .o | [ [ 17,063 |......... 6,967
186397CZ6 .. .| CLEVELAND OHIO PKG FACS
REV ..o .. | 02/12/12018 | Transfer ............. 09/17/2018 | MATURITY ..........|..... 175,000 ...... 176,062 ...... 175,000 ...... 175,000 | ..o e (1,062) [ ..o [ (1,062) [ oo | e [ 9188 (......... 3,752
196707RL9 ... | CO ST BRD GOVERNORS UNIV
ENTERPRIS ................... .. | 02/12/12018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 150,000 | ...... 150,000 ...... 148521 |...... 150,000 [ ..o | e [ e [ (1,479 ....... (1479 | ......... 3M5 (... 2,134
19043CAK8S .. | COASTAL CAROLINA SC UNIV National Financial
HGREDU .........cccoovvinnn. .. | 02/12/12018 | Transfer ............. 04/23/2018 | Services Co ......... |..... 250,000 ...... 243,946 |...... 2475001 ...... 284094 (... U8 o ) R P P 3406|......... 3406|......... 2500(......... 1,233
190760HJ0 ... | COBB-MARIETTA GA
COLISEUM&EXH ............. .. | 02/12/12018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 246920 ...... 250,000 [ ... | L e [ e (3,080)(....... (3,080)[......... 2476 (.......... 883
196558SF8 ... | COLORADO RIVER TX MUNI BARCLAYS CAPITAL,
WTRDIST ..o .. | 02/12/12018 | Transfer ............. 04/11/2018 | INC. ... |enenn 200,000 ...... 238945(...... 230,864 |...... 238079 ..o | (866) | ... [ (866) | ... o [ (7.215)|....... (7.215)|......... 3167 |......... 1,472
198054LT3 ... | COLUMBIAMO SWRREV ...... .. | 02/12/2018 | Transfer ............. 04/23/2018 | Stifel Nicolaus .......|..... 250,000 ...... 262,837 (...... 263670...... 262,608 ...........co | (229) | oo (229) | oo [ 1,062]......... 1,062]......... 4958 (......... 3,184
199098CQ5 .. | COLUMBUS-FRANKLIN CNTY
OHFINAUTH .................. .. | 02/12/2018 | Transfer ............. 08/15/2018 | MATURITY ..........|..... 230,000 ...... 230,000 ...... 230,000 ...... 230,000 ..o | L e [ e e e 4600(......... 2,262
228485GZ5 ...| CROWN POINT IN MULTI-SBC CALLED @
ISTMTGQ ... .. | 02/12/2018 | Transfer ............. 07/16/2018 | 100.0000000 ........ |..... 250,000 ...... 250,000 ...... 250,000 ...... 250,000 ..o | L e [ L e e 6,250 (.......... 938
270456FK?7 ... | E ALLEN IN MULTI-SBC 1ST Crews & Associates,
MTGSERB ...............c.ie .. | 02/12/2018 | Transfer ............. 04/23/2018 | InC. ... e 175,000 ...... 182975 ...... 184,643 |...... 182677 (.o | (298) | oo (298) | oo [ 1,966......... 1,966......... 1823 ... 492
29270CYN9 .. | ENERGY NW WA ELEC REV
TX-COLUMBIA ................. .. | 02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 252,903 |...... 2484601 ...... 252,665 ... |, (237) | oo [ (237) | oo [ (4,205)(....... (4205)(......... 219 ... 755
341271ABO ... | FL ST BRD OF ADMIN FIN
CORPTXBLA ................. .. | 02/12/12018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 465,000 |...... 469,769 | ...... 457876 ...... 469498 | ... @) @) [ (11,622) | ...... (11,622)|......... 3919 ......... 1,397
348815NG2 .. | FORT SMITHARWTR & SWR ..|.. | 02/12/2018 | Transfer ............. 10/01/2018 | CALLED @
100.0000000 ........ |..... 385,000 ...... 385888 ...... 385,000 ...... 385,000 | .....ccooveiin |iiinnn (888) | v [ (888) | v [ [ e 19250 |......... 7,005
348815NR8 .. .| FORT SMITH AR WTR & SWR CALLED @
REVREF ... .. | 02/12/2018 | Transfer ............. 10/01/2018 | 100.0000000 ........ |..... 215000]...... 215496 ...... 215000 ...... 215000 (... | (496) | ... | (496) | ..o L L e 10,750 | ......... 3912
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397337CQ7 .. | GREENWOOD SC MET DIST Crews & Associates,
REF ..o 02/12/2018 | Transfer ............. 04/23/2018 | InC. ..o e 370,000 ...... 398,395(...... 381,170 (...... 397,811
41422EGE7 .. | HARRIS CNTY TX MET National Financial
TRANSITAUTH ................ .. | 02/12/2018 | Transfer ............. 04/23/2018 | Services Co .........|..... 550,000 ...... 592,736 |...... 560,769 |...... 591,865
41423PAET ...| HARRIS CNTY TX TOLL RD
AUTHLIEN ... 02/08/2018 | Ramirex & Co., Inc. .. | 08/27/2018 | Wells Fargo Advisors | ..... 910,000 ..... 1,048,083 |..... 1,031,867 | ..... 1,035,210
425251FL4 ... | HENDERSON AR ST UNIV AUX
ENTERREV ................... .. | 02/12/2018 | Transfer .| 11/19/2018 | PERSHING LLC ... |..... 245,000 ...... 2542241 ...... 254,188 |...... 2528101 ....
44244CGM3 ..| HOUSTON TEX UTIL SYSREV . | .. | 03/05/2018 | Citigroup 08/24/2018 | PERSHING LLC ... ... 2,500,000 |..... 2934125 ..... 2,923175]..... 2,913,221
462590LA6 ... | IA ST STUDENT LOAN
LIQUIDITYCORP .............. 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 440,000 | ...... 4404371 ...... 433840 ...... 440,390
4546247G6 ... | IN ST BOND BANK REV
TXBL-SCHSEVER ............. .. | 02/12/2018 | Transfer 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 248363 |...... 250,000
455057MUO .. | IN ST FIN AUTH REV EDL FACS | .. |02/12/2018 | Transfer 07/02/2018 | CALLED @
100.0000000 ........ |..... 345,000 ...... 3452741 ...... 345,000 ...... 345,000
45528UUP4 .. | INDIANAPOLIS IN LOC PUB
IMPTBDBK ................... 02/12/2018 | Transfer ............. 04/23/2018 | Wachovia Securities . | ..... 250,000 ...... 250435(...... 247160 ...... 259,237
469485LL8 ... | JACKSONVILLE FL SALES TAX
REVREF ........ooviinn 02/12/2018 | Transfer ............. 04/23/2018 | PERSHINGLLC .....|..... 440,000 | ...... 476,011 ...... 466,202 ...... 475,173
472737EV3 ...| JEFFERSON CNTY CO SD
#R-001COPS .................. .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 355,000 ...... 355,000 ...... 346,338 | ...... 355,000
472737FF7 ... | JEFFERSON CNTY CO SD
#R-001COPS .................. .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 235,000 ...... 2350001 ...... 230,4811...... 235,000
485106CM8 .. | KANSAS CITY MO SPL OBLIG Sink PMT @
REF&IMP ..................... .. | 02/12/2018 | Transfer ............. 04/02/2018 | 100.0000000 ........ |..... 135,000 ...... 135138 ...... 135,000 ...... 135,000
495289760 ... | KING CNTY WA SWR REV REF
SERB ......covviiiii .. | 02/12/12018 | Transfer ............. 04/23/2018 | Citigroup ............ |..... 440,000 | ...... 4734181 ...... 478,755]...... 472,615
495289786 ... | KING CNTY WA SWR REV REF
SERB ..........co .. | 02/12/12018 | Transfer ............. 04/23/2018 | Citigroup ............ |..... 250,000 ...... 269876 ...... 268,665 ...... 269,397
485428ZW9 .. | KS ST DEV FIN AUTH REV
PERSC .......ccoovviiiin, .. | 02/12/12018 | Transfer ............. 05/01/2018 | MATURITY ..........|..... 440,000 | ...... 443498 ...... 440,000 ...... 440,000
49130TSL1 ... | KY ST HSG CORP REV TXBL
SERA ... 02/12/2018 | Transfer ............. 04/24/2018 | DAVENPORT & CO . |..... 250,000 ...... 250,000 ...... 246640 ...... 250,000
546282G40 .. .| LAST LOC GOVT ENVRNMNTL National Financial
FACS ... 02/12/2018 | Transfer ............. 04/23/2018 | Services Co ......... |..... 250,000 ...... 261,99 |...... 256,955 | ...... 261,717
544445EE5 .. .| LOS ANGELES CALIF DEPT VENDOR CODE
ARPTSR ... 03/01/2018 | BARC NOT IN TABLE | 09/11/2018 | Stifel Nicolaus ....... ... 2,155,000 |..... 2,550,917 |..... 2,527,255 ..... 2,533,268
546589YA4 .. .| LOUISVILLE & JEFFERSON
CNTYKYMET .............e .. | 02/12/12018 | Transfer ............. 04/23/2018 | PERSHINGLLC .....|..... 250,000 ...... 269,862 ...... 266,975 ...... 269,408
549843DY3 ...| LUGOFF-ELGIN ................ .. | 02/12/12018 | Transfer ............. 07/02/2018 | MATURITY ..........|..... 150,000 | ...... 150,000 ...... 150,000 ...... 150,000
57419RYRO .. | MD ST CMNTY DEV ADMIN
DEPTHSGDEV ................ .. | 02/12/12018 | Transfer ............. 04/24/2018 | DAVENPORT & CO . |..... 250,000 ...... 250,000 ...... 249,075 ...... 250,000
57420PGL4 . ..| MD ST ECON DEV CORP
LEASEREV-AVIA .............. .. | 02/12/12018 | Transfer ............. 04/24/2018 | Wachovia Securities . |..... 250,000 ...... 250,916 |...... 246,275 ...... 250,838
58400CAL1 ...| MECKLENBURG CNTY NC LTD RAYMOND JAMES &
OBLGTXBL ..............oeien .. | 02/12/2018 | Transfer ............. 04/24/2018 | ASSOCIATES, IN .| ..... 375,000 ...... 378/452(...... 367,538 |...... 378,322
58400CAJ6 ...| MECKLENBURG CNTY NC LTD
OBLIGTXBL ... .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 245,000 ...... 250,000
586108AKS .. .| MEMPHIS-SHELBY CNTY TN
INDLDEVBD ...........etee .. |02/12/2018 | Transfer ............. 04/17/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 2474231 ...... 250,000
590252PA4 ... | MERRILLVILLE IN MSBC TXBL
REFAST ..o .. | 02/12/2018 | Transfer ............. 07/16/2018 | MATURITY ..........|..... 215,000 ...... 215,000 ...... 215,000 ...... 215,000
592041XQ5 .. .| MET GOVT NASHVILLE &
DAVIDSONCTY ............... 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 246,039 |...... 232,765(...... 246,111
596232DV7 ...| MIDDLEBURY IN SCHS BLDG
CORPREF ..............oeuee. 02/12/2018 | Transfer ............. 04/17/2018 | UBS Paine Webber .. |..... 190,000 ...... 201,465(...... 191,501 ...... 201,243
596232EG9 . ..| MIDDLEBURY IN SCHS BLDG
CORPREF .................... 02/12/2018 | Transfer ............. 04/17/2018 | UBS Paine Webber .. |..... 320,000 ...... 340,559 |...... 323456 |...... 340,161
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597163BB9 ... | MIDDLETOWN OH NON-TAX Crews & Associates,
REVTXBL ......covvviiinnn 02/12/2018 | Transfer ............. 04/24/2018 | InC. ..o e 175,000 ...... 175,000 ...... 169,524 | ...... 175,000 [ oo e L L e [ (5476) | ....... (5476) [ ......... 2467 (......... 1,208
603792TR3 ...| MINNEAPOLIS MN SPL SD #1
COPSC ..o, .. | 02/12/2018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 250,000 ...... 298917 1(...... 289613|...... 207845 ... (1072) [ .o e (1072) [ .o | [ (8233)f....... (8233)[......... 4410(......... 2,292
613741EZ6 ...| MONTGOMERY CNTY VA ECON
DEVAUTH ..............e 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 259679 (...... 253,553 ...... 259252 ... | @27) oo (@27) | oo [ (5,700) | ....... (5,700) [ ......... 3575 (......... 1,750
613741GL5 ...| MONTGOMERY CNTY VA ECON Goldman Sachs -
DEVAUTHB .............oeeeee 02/12/2018 | Transfer ............. 04/24/2018{ SOLD ..o nenn 250,000 ...... 250,000 ...... 240,383 ...... 250,000 [ ..o | L e [ e 9618)|....... 9618)[......... 2550 (......... 1,248
60534T3L7 ... | MS ST DEV BANK SPL
OBLG-PEARLSD .............. 02/12/2018 | Transfer ............. 04/23/2018 | Citigroup ............ |..... 285,000 ...... 308,507 |...... 300,786 |...... 307,998 ... | (509) | v [ (509) | v [ (7212) | ....... (7212)|......... 6,460 [......... 4,148
553543DS5 ...| MSD WARREN TWP IN VISION
2005SBC ... 02/12/2018 | Transfer ............. 04/17/2018 | UBS Paine Webber .. |..... 250,000 ...... 250,000 ...... 2472431 ...... 250,000 [ ..o | L e [ e (2,758) | ....... (2,758) [ ......... 1,361 ... 440
65819WAMS . .| NC ST ESTRN MUNI PWR AGY
REVTXBL ... 02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 253,025(...... 249500 1...... 252,778 ..o 47 [ [ 4 I P T (3,278) | ....... (3,278) | ......... 2338 ... 834
63948WAHS . .| NDSU RESEARCH & TECH ND
LEASE . ... 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 150,000 | ...... 150,000 ...... 141,758 | ...... 150,000 [ ..o e e L e [ (8,243) | ....... (8,243)[......... 2,035(......... 1,175
63948WAJ1 .. | NDSU RESEARCH & TECH ND
LSE ..o .. | 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 150,000 | ...... 150,000 ...... 141638 ...... 150,000 [ ..o | e [ e [ (8,363)|....... (8,363)[......... 21441 1,238
642577TJ9 ... | NEW BRAUNFELS TX UTILITY Crews & Associates,
REVREF ... .. | 02/12/2018 | Transfer ............. 04/23/2018 | InC. ..o e 200,000 ...... 2158721...... 214,098 ...... 215421 . e (@51) .o (@51) | oo [ (1,323) | ....... (1,323) | ......... 2533 [.......... 911
660546FT4 ... | NORTH LITTLE ROCK AR ELEC
REVSER .............cooee. 02/12/2018 | Transfer ............. 07/02/2018 | MATURITY ..........|..... 250,000 ...... 250,000 ...... 250,000 ...... 250,000 ... | L e [ L e e 2948 (.......... 671
66285WFB7 .. | NORTH TEX TWY AUTHREV .. 04/17/2018 | Citigroup ............ 05/23/2018 | Citigroup ............ ...1,000,000 |..... 1454270 ..... 1,406,470 ..... 1453200 (.......ccooeon |oennnnn (1,070) [ .o e (1,070) [ .o | (46,730) | ...... (46,730) | ....... 26872]....... 20,154
665304FH9 .. .| NTHRN KY UNIV GEN RECPTS
REFSERA ............cooies 02/12/2018 | Transfer ............. 04/23/2018 | PERSHINGLLC .....|..... 440,000 | ...... 451,040 ...... 436,968 | ...... 450,797 | ..o (243) oo (43) | oo [ (13,829) |...... (13,829 [......... 8580 (......... 5,903
66328RCBO .. | NW HENDRICKS IN
MULTI-BLDGCORP ............ 02/12/2018 | Transfer .| 04/23/2018 | Wachovia Securities . | ..... 305,000 ...... 320489 (...... 322,1811...... 328898 ... | (B oo e (B | oo [ [ 6,717) | ....... 6717 [......... 3ATT | 858
68285TCR8 .. | ONSLOW CNTY NC LTD OBLIG 02/12/2018 | Transfer 04/23/2018 | RAYMOND JAMES &
ASSOCIATES,IN ....|..... 290,000 ...... 312,245(...... 296,832|...... 3788 .. | (@57) | .o (@57) | oo [ (14,956) | ...... (14,956) | ......... 5752 (......... 3,693
682852CT3 ...| ONSLOW NC WTR & SWR
AUTHCOMB ................... 02/12/2018 | Transfer ............. 04/23/2018 | PERSHINGLLC .....|..... 525,000 ...... 565,697 | ...... 541175 ...... 564,879 ... | (B18) v (B18) | [ (23,703) | ...... (23,703) [ ......... 7350 ......... 3,624
704668DE9 .. .| PEACHTREE CITY GAWTR & RAYMOND JAMES &
SWRAUTH .................... 02/12/2018 | Transfer ............. 04/17/2018 | ASSOCIATES, IN .| ..... 250,000 ...... 250,000 ...... 247,090 ...... 250,000 [ ... | L e [ e (2910)|....... (2910)|......... 3135 ..., 2,214
71884AWS4 .. | PHOENIX AZ CIVIC IMPT CORP
EXCISE .......coovviiiiin, 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 290,000 ...... 2944491 ...... 292,285(...... 294260 | ......coii |, (189) | v e (189) | v [ [ (1,975) | ....... (1,975) | ......... 3437 ... 1,225
73358WR55 .. | PORT AUTH NY & NJ Merrill Lynch, Pierce, VENDOR CODE THE
CONSOL-183RDREV .......... 02/01/2018 | Fenner & Smith ... 12/12/2018 | NOT IN TABLE ...... ... 1,850,000 ..... 2,161,300 ..... 2,120,193 ..... 2128980 ... [t (32,320) ..o | (32,320) [ ..o | [ 8,787)|....... 8,787 |....... 80424 |......... 2,056
736746XS2 ...| PORTLAND OR URBAN Crews & Associates,
RENEWAL & REDEV ........... 02/12/2018 | Transfer ............. 04/24/2018 | InC. ..o e 250,000 ...... 263,400 ...... 254138|...... 262624 (... | TI7) e [ TIT) | e [ (8,486) | ....... (8,486) [ ......... 3387 ......... 1,474
74442PDZ5 . ..| PUB FIN AUTH WI TXBL PROJ
SERA ... 02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 440,000 | ...... 451,190 ...... 424706 ...... 451,026 | ... e (165) | oo e (165) | oo [ [ (26,320) | ...... (26,320) [ ......... 4695(......... 1,674
767169DX0 ... | RIO RANCHO NM GROSS National Financial
RECPTS TAXREV ............. 02/12/2018 | Transfer ............. 04/24/2018 | Services Co ......... |..... 250,000 ...... 250,000 ...... 243668 ...... 250,000 [ ..o | L e [ e 6,333) | ....... 6,333)[......... 3071 ......... 1,504
79766DKQ1 .. | SAN FRANCISCO CALIF CITY &
CNT .. 03/02/2018 | Morgan Stanley ...... 08/27/2018 | Stifel Nicolaus ....... ...2,700,000 |..... 3013173 ..... 2,971,539 |..... 2977885 ... [t (35,288) [ ..o | (35,288) [ ..o | [ (6,346) | ....... (6,346) | ...... 112125 ....... 47,250
800051AX2 ...| SANDOVAL CNTY NM
INCENTIVE PAYT .............. 02/12/2018 | Transfer ............. 04/17/2018 | Wachovia Securities . |..... 245,000 ...... 246,635 ...... 244,003 (...... 246411 . e (224) | oo (224) | oo [ (2,408) | ....... (2,408) | ......... 2182(......... 1,122
805091CL7 ... | SAVANNAH VLT TN UTIL DIST FIRST TENN BK BD
WTRWKS ... 02/12/2018 | Transfer ............. 04/24/2018 DIV ... | 205,000 ...... 206,990 ...... 204,2011...... 206,920 ......cooviien e B9 .o | B9 .o [ [ (2720)f....... (2720)[......... 2684(......... 1,314
837151FP9 ... | SC ST PUB SVC AUTH REV RAYMOND JAMES &
TXBLOBLIG ................... 02/12/2018 | Transfer ............. 04/24/2018 | ASSOCIATES, IN ....|..... 250,000 ...... 252,328 |...... 246,278 | ...... 252238 (... (90) .o e (90) | .o e [ (5960) | ....... (5,960) [ ......... 3597 |......... 1,761
83755LYA8 ...| SD ST BLDG AUTH REV TXBL
SERA ... 02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 190,000 ...... 190,000 ...... 187,910 ...... 190,000 [ ..o e e L e [ (2,090) | ....... (2090) [ ......... 1779 871
837545JU7 ... | SD ST CONS DIST TXBL-ST
REVFDPRG .................. 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 249568 | ...... 2443781 ...... 249578 | ... 10 [ 10 [ (5201) | ....... (5201) | ......... 1820 ... 236
83755VXR0 .. | SD ST HLTH & EDUC FACS
AUTHVOC ................... 02/12/2018 | Transfer ............. 04/23/2018 | Wachovia Securities . |..... 320,000 ...... 339,166 |...... 333,005]...... 338712 | (454) | ..o (@54) | ..o [ (5,707) | ....... 5,707 |......... 2800(.......... 367
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784532EL3 ... | SM EDUC BLDG CORP MS
REF-RESIDENCE .............. 02/12/2018 | Transfer ............. 04/23/2018 | Stephens, Inc. .......|..... 200,000 ...... 198,776 | ...... 199,400 ...... 198813 oo | T e ST e e 587 |.......... 587 (.. ....... 3250 |......... 2,236
836562QT8 ...| SOUTH BEND IN REDEV AUTH CALLED @
LEASEREV ...........c.ooooil] 02/12/2018 | Transfer ............. 02/15/2018{ 100.0000000 ........ |..... 475,000 | ...... 475035]...... 475,000 ...... 475000 ... (B5) .o | (B5) | e [ 13,656 |....... 13,429
875139AL1 ... | TAMPA FL NON-AD VALOREM
REVREF ... 02/12/2018 | Transfer ............. 04/17/2018 | UBS Paine Webber .. |..... 460,000 | ...... 4972731 ...... 471,753 ...... 496,570 | ... (TO3) | oo (TO3) | oo [ (24,817)...... (24817)[......... 8855 (......... 5,859
880558FCO ...| TN ST SCH BOND AUTH
TXBL-HGREDL ................ 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 230,000 ...... 231,126 |...... 2264721 ...... 231,096 ..o (BO) | e | BO) e e [ 4,624)|....... 4,624)(......... 3647 |......... 2,105
89556VAX0 ...| TRI-CREEK IN MIDDLE SBC 1ST CALLED @
MTG ... 02/12/2018 | Transfer ............. 07/16/2018 | 100.0000000 ........ |..... 435000 |...... 436,609 ...... 435000 ...... 435000 ... [ (1,609) ..o [ (1609) [ ..o | [ [ M419| ... 1,713
88213ABV6 ...| TX ST A & M UNIV SYS BRD OF
RGTS ..o 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 243350 ...... 250,000 [ ..o | L e [ e (6,650) | ....... (6,650)[......... 3M2| ... 1,681
88213ADS1 .. | TX ST A&M UNIV SYS BRD OF
RGTSTXB ......ccovvviinnn. 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 2399131...... 250,000 [ ..o e [ e [ L (10,088) | ...... (10,088) | ......... 2981 (......... 1,611
882806EQ1 ...| TX ST TECH UNIV REV 17TH
SERTXBL ... 02/12/2018 | Transfer ............. 04/24/2018 | Janney Montgomery . |..... 250,000 ...... 250,000 ...... 245738 ...... 250,000 [ ..o | L e [ e (4,263)|....... (4,263)......... 4813 1......... 3,394
90470PANG .. | UNIF FIRE SVC AREA UT LOC Crews & Associates,
BLDGLSE .............covve 02/12/2018 | Transfer ............. 05/02/2018 | Inc. .....oovviii | 315,000 ...... 3221221...... 309513(...... 321934 | ... (188) | oo e (188) | v [ e (12422)|...... (12422)[......... 5591 (......... 3,439
91402JCL3 ... | UNIV AL @ BIRMINGHAM HOSP CALLED @
REVSER ........coovviiinnn. .. | 02/12/12018 | Transfer ............. 09/04/2018 | 100.0000000 ........ |..... 250,000 ...... 250,508 | ...... 250,000 ...... 250,000 (... | (508) | v [ (508) | v o [ e 14375 ......... 6,429
914023LH7 ... | UNIV OF AKRON OH REF SER A| .. |02/12/2018 | Transfer ............. 04/23/2018 | Wachovia Securities . |..... 370,000 ...... 391,943 1...... 3728711...... 391482 ... | (461) ..o [ (@61) .o [ (18,611)...... (18611)[......... 4101(......... 1,475
91476PPJ1 ... | UNIV OK REVENUES TXBL GEN
SERD .....coovviiiiiiiinn 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 247,020 ...... 250,000 [ ..o | L e [ e (2,980)|....... (2,980)[......... 2364 (.......... 843
914805EQ5 . ..| UNIV PITTSBURGH PAHGR
EDUTXBLA ................... 02/12/2018 | Transfer ............. 04/17/2018 | Janney Montgomery . |..... 390,000 ...... 390,000 ...... 386,541 (...... 390,000 ... | L e [ e (3459)|....... (3459)[......... 42401 ......... 2913
917547XT3 ... | UT ST BLDG OWNERSHIP
AUTHLSEREV ................ 02/12/2018 | Transfer ............. 05/15/2018 | MATURITY ..........|..... 345,000 ...... 345629 |...... 345,000 ...... 345000 ..o | (629) | .o (629) | oo [ e e 3450 |......... 1,668
92778VEUS .. | VA ST CLG BLDG AUTH EDUC
FACSREV ..................... 02/12/2018 | Transfer ............. 04/24/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,000 ...... 239,328 |...... 250,000 [ ..o e [ e e L (10,673) |...... (10,673)[......... 1606|.......... 208
92778LBK5 ... | VA ST CMWLTH UNIV HLTH National Financial
SYSAUTHA ... 02/12/2018 | Transfer ............. 04/24/2018 | Services Co ......... |..... 250,000 ...... 266,055 ...... 253,960 ...... 265550 ... | (505) | v [ (B505) | v o [ (11,590) | ...... (11,590) [ ......... 3081 |......... 1,098
92812VBZ8 ...| VA ST HSG DEV AUTH TXBL
SERC ... 02/12/2018 | Transfer ............. 04/24/2018 | DAVENPORT & CO . |..... 210,000 ...... 210,000 ...... 208,259 ...... 210,000 [ ... | L e [ e (1,741 |....... (1,740 | ......... 3365(......... 1,942
924275CV0 ...| VERMONT ST COLLEGES REV
(BAB) ... 02/12/2018 | Transfer ............. 07/02/2018 | MATURITY ..........]..... 250,000 ...... 250,000 ...... 250,000 ...... 250,000 | ..o | L e [ e e e 5939 |......... 1,353
93515PCF2 ...| WARREN CNTY OH HLTH CARE National Financial
FACSREV ..................... 02/12/2018 | Transfer ............. 04/17/2018 | Services Co ......... ... 1515000 ]..... 1,634,789 | ..... 1,560,450 | ..... 1632202 (... |t (2587) .o (2587) .o | (71,752) | ...... (71,752) | ....... 15908 |......... 6,039
94216PDX2 .. | WATERTOWN SD SALES TAX
REVSERA ................... .. | 02/12/12018 | Transfer ............. 04/11/2018 | PERSHINGLLC .....|..... 255,000 ...... 266,440 ...... 258,284 |...... 266,251 ..o | (190) | v e (190) | oo [ [ (7,966) | ....... (7,966) | ......... 3039 |......... 1,634
944052BQ1 ...| WAWASEE IN HSBC 1STMTG . | .. |02/12/2018 | Transfer ............. 04/23/2018 | Crews & Associates,
Inc. ... 250,000 ...... 268,155 |...... 269813 1...... 267,723 | ... | (433) oo (433) | oo [ 2090]......... 2090]......... 2778 (.......... 750
96023PJP1 ... [ WESTFIELD IN MULTI-SBC .... 02/12/2018 | Transfer ............. 04/17/2018 | Sterne, Agee & Leach,
Inc. ..o |iins 220,000 ...... 233234 |...... 228879...... 232919 .o | (316) | oo e (B16) | oo [ [ (4,039)(....... (4,039 [......... 2011 578
985724BY8 ...| YELLOWSTONE CNTY MT RAYMOND JAMES &
HLTH CARELEASE ............ .. | 02/12/2018 | Transfer ............. 04/17/2018 | ASSOCIATES, IN ....|..... 280,000]...... 280,000...... 278,340 (...... 280,000 (... Je L e L [ (1,660) | ....... (1,660)|......... 3,080 [......... 2,038
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt . ... ..o .. 42,420,000 | ... 45,887,821 ... 45,013,674 ... 45,730,771 |.............. |..... (157,048) | .............. |..... (157,048) | ............. | (7T17,114) | ... (717,114)|...... 893,284 ...... 338,704
Bonds - Industrial and Miscellaneous (Unaffiliated)
023135BC9 ...| AMAZON.COM,INC. ........... 02/12/2018 | Transfer ............. 04/20/2018 | BNY/SUNTRUST
CAPITAL MARKETS .|..... 250,000 ...... 250,758 | ...... 238,333 |...... 250,745 ... (3) e e (3) .o e e (12,413)[...... (12413) [ ......... 5204 ......... 3,719
02766PAA2 ...| AMERICAN MUSEUM NATURAL
HISTORY ..., 02/12/2018 | Transfer ............. 05/01/2018 | PERSHING LLC ... ...1,000,000 |..... 1,000,000 ...... 970,760 | ..... 1,000,000 [ ..o | [ e e L (29,240) | ...... (29,240) [ ......... 7166 ......... 1,897
038222AH8 ...| APPLIED MATERIALS, INC. ... |.. [02/12/2018 | Transfer ............. 04/20/2018 | MUFG SECURITIES
AMERICAINC .......|..... 440,000 | ...... 4470411 ...... 436,740 ...... 446548 | ... B93) | e @93 e (9809)(....... (9809).........6513|......... 4,203
040555CR3 .. .| ARIZONA PUBLIC SERVICE CO | .. |02/12/2018 | Transfer ............. 04/20/2018 | U.S. BANCORP
INVESTMENTS, INC. |..... 250,000 ...... 251,192 ...... 246810(...... 251,077 [ oo e (B [ e (B [ e 4,267)|....... (4267)(.........1513|.......... 413
04685A2A8 .. .| ATHENE GLOBAL FUNDING ... 02/12/2018 | Transfer ............. 04/11/2018 | PERSHING LLC ... ... 1,500,000 |..... 1,496,201 | ..... 1,501,620 ..... 1,497,089 ..o | 888 e 8BB  f 4531(......... 4531(....... 20,365]....... 13,057
06051GGFO .. | BANK OF AMERICACORP ... 02/12/2018 | Transfer ............. 04/20/2018 | Wells Fargo Advisors | ..... 275000 ...... 282,563 |...... 268/452|...... 282343 ... 2200 e (220) | e (13,891) [ ...... (13,891) [.........2746].......... 643
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06051GHHS .. | BANK OF AMERICA CORP Merrill MERRILL LYNCH,
CALLABLEMEDI ............... .. | 05/14/2018 | Lynch-Columbus ..... 12/17/2018 | PIERCE, FENNER ... |... 1,025,000 |..... 1,025,000 ..... 1,020,213 | ..... 1,025,000
06366RMS1 .. | BANK OF MONTREAL .......... C | 02/12/2018 | Transfer ............. 04/09/2018 | MATURITY .......... ..... 600,000 |...... 600,187 |...... 600,000 ...... 600,000 ....
114259AN4 .. .| BROOKLYN UNION GAS CO. ...| .. [02/12/2018 | Transfer ............. 04/20/2018 | PERSHING LLC .....|..... 250,000 ...... 256,475(...... 243108 |...... 256,341
13342BAES . ..| CAMERON INTERNATIONAL
CORP ..o, .. | 02/12/12018 | Transfer ............. 04/20/2018 | PERSHING LLC ... ...1,200,000 | ..... 1,251,560 | ..... 1,224,804 | ..... 1,248,749
151020AH7 ...| CELGENE CORPORATION ..... .. | 02/12/2018 | Transfer ............. 04/20/2018 | Goldman Sachs -
SOLD ..o | 250,000 ...... 249261 1...... 245813 1...... 249290 ....
15987TAK? ...| CHARLES STARK DRAPER LAB | .. |02/12/2018 | Transfer 05/24/2018 | PERSHING LLC ... ... 1,075,000 ..... 1,041,9211..... 1,010,500 ..... 1,043,195 ...
17252MAL4 .. | CINTAS CORPORATION#2 ... |.. | 02/12/2018 | Transfer .|04/11/2018 | PERSHING LLC .....|..... 250,000 ...... 250,446 |...... 249103 |...... 250,429
17275RAW2 .. | CISCO SYSTEMS, INC. ........ 02/12/2018 | Transfer 04/20/2018 | MUFG SECURITIES
AMERICAINC .......|..... 250,000 ...... 251,9511...... 250,480 ...... 251,906
12572QAG0 .. | CME GROUP, INC. ............. .. | 02/12/2018 | Transfer ............. 04/20/2018 | SCOTT &
STRINGFELLOW INC | ....... 200,000 ...... 201,378 |...... 193370 ...... 2013451 ...
22160KAL9 ...| COSTCO WHOLESALE CORP ..| .. |02/12/2018 | Transfer 04/20/2018 | PERSHINGLLC .....|..... 250,000 ...... 252,003 |...... 241650 (...... 251,948 ....
126650BZ2 ... | CVS CAREMARKCORP ........ .. | 02/12/2018 | Transfer .| 04/20/2018 | PERSHING LLC ... |..... 250,000 ...... 2498211...... 2404901 ...... 249,828
126650CB4 ... CYSHEALTHCORP ........... 02/12/2018 | Transfer 11/01/2018 | U.S. BANCORP
INVESTMENTS, INC. |..... 250,000 ...... 250680 ...... 249880 (...... 250,080
263534BT5 ... | E.l. DU PONT DE NEMOURS ... |.. |02/12/2018 | Transfer ............. 07/16/2018 | MATURITY ..........|..... 440,000 | ...... 4479281 ...... 440,000 ...... 440,000 ....
278642AL7 ... |EBAY,INC. .................... 02/12/2018 | Transfer ............. 04/20/2018 | Citigroup ............ |..... 250,000 ...... 2496701 ...... 244468 | ...... 249,678
291011BA1 ...| EMERSON ELECTRIC
COMPANY ... .. | 02/12/2018 | Transfer ............. 04/20/2018 | PERSHING LLC .....|..... 500,000 ...... 5184731 ...... 511,395 ...... 515,524
291011BG8 ...| EMERSON ELECTRIC
COMPANY ... .. | 02/12/2018 | Transfer 04/20/2018 | PERSHINGLLC .....|..... 250,000 ...... 250,605 ...... 244688 ...... 250,591
29364DAU4 .. | ENTERGY ARKANSAS, INC. ... 02/12/2018 | Transfer .|04/20/2018 | PERSHING LLC .....|..... 440,000 | ...... 448990 | ...... 433510]...... 448,806
30231GAR3 .. | EXXON MOBIL CORPORATION 02/12/2018 | Transfer 04/20/2018 | Goldman Sachs -
SOLD ..o 285,000 ...... 286,470 ...... 280,138 ...... 286,418 ....
31428XAV8 ...|FEDEXCORP .................. .. | 02/12/12018 | Transfer ............. 04/20/2018 | Wells Fargo Advisors | ..... 250,000 ...... 247188 ...... 241528 | ...... 247,284
31677QBD0 .. | FIFTH THIRDBANK ............ .. | 02/12/12018 | Transfer ............. 07/20/2018 | CALLED @
100.0000000 ........ |..... 200,000 ...... 199,994 | ...... 200,000 ...... 199,999
354613AK7 ... | FRANKLIN RESOURCES, INC. . 02/12/2018 | Transfer ............. 04/20/2018 | SCOTT &
STRINGFELLOW INC | ........ 440,000 | ...... 4419491 ...... 416,838 ...... 441,902
372546AK7 ...| GEORGE WASHINGTON CALLED @
UNIVERSITY ... .. | 02/12/12018 | Transfer ............. 04/27/2018 | 100.8274636 ........ |..... 550,000 ...... 561,776 ...... 554,551 ...... 557,641
41283DAB9 .. | HARLEY DAVIDSON FUNDING .| .. |02/12/2018 | Transfer ............. 06/15/2018 | MATURITY ..........|..... 200,000 ...... 203,303 ...... 200,000 ...... 200,000
44266RAC1 .. | HOWARD HUGHES MEDICAL,
INC. ... 02/12/2018 | Transfer ............. 12/20/2018 | CALLED ............ |..... 615,000 ]...... 620,770 (...... 632,750 |...... 619,949
443510AG7 ...| HUBBELL,INC. ................ 02/12/2018 | Transfer ............. 04/23/2018 | BNY/SUNTRUST
CAPITAL MARKETS .|..... 250,000 ...... 254645(...... 2414601 ...... 254,544
446150AK0 ...| HUNTINGTON BANCSHARES .. | .. |02/12/2018 | Transfer ............. 04/20/2018 | PERSHINGLLC .....|..... 440,000 | ...... 4395131 ...... 422,770 ...... 439,535
45866FAF1 ...| INTERCONTINENAL EXCHANGE] .. |02/12/2018 | Transfer ............. 04/20/2018 | PERSHING LLC .....|..... 200,000 ...... 200,759 ...... 187,694 |...... 200,746
478111AA5 ... | JOHNS HOPKINS HEALTH
SYSTEM ..., .. | 02/12/2018 | Transfer 05/15/2018 | MATURITY ..........|..... 250,000 ...... 2496121...... 250,000 ...... 250,000
478115AA6 ...| JOHNS HOPKINSUNIV ........ 02/12/2018 | Transfer ...|12113/2018 | CALLED ............ |..... 125,000 ...... 124,822 ...... 126,500 ...... 124928 | ....
46625HRY8 .. | JAMORGAN CHASE & CO. 02/12/2018 | Transfer .| 04/20/2018 | Wells Fargo Advisors |..... 275,000 ...... 2826711...... 268,3811...... 282,439]....
48203RAF1 ...| JUNIPER NETWORKS 02/12/2018 | Transfer 04/20/2018 | PERSHING LLC ... ...1,000,000 |..... 1,026,508 | ..... 1,028,030 ..... 1,024,974
53944VAP4 .. .| LLOYDS BANK PLC NOTES DEUTSCHE BANK
FIXED3.3%0 .........cevennnn .. | 05/01/2018 | Morgan Stanley ...... 12/17/2018 | SECURITIES INC. ... | ... 1,030,000 |..... 1,028,743 | ..... 1,021,801 ..... 1,028,994
57629WBS8 . .| MASSMUTUAL GLOBAL
FUNDING ................o.. .. | 02/12/2018 | Transfer 08/02/2018 | MATURITY ..........|..... 200,000 ...... 200,185(...... 200,000...... 200,000
585055BG0 ...| MEDTRONIC, INC. ... 02/12/2018 | Transfer ...| 04/20/2018 | Citigroup ............ [..... 250,000 ...... 251825(...... 248693 |...... 251,664 |....
58933YAF2 ...| MERCK & CO., INC. .... ...|.. | 02/12/2018 | Transfer .| 04/20/2018 | Wells Fargo Advisors |..... 250,000 ...... 250,450 ...... 2445851 ...... 250,435 ....
58933YAQ8 .. | MERCK & CO.,INC. ............ .. | 02/12/2018 | Transfer 04/20/2018 | DEUTSCHE BANK
SECURITIESINC. ... |..... 250,000 ...... 250,949 1...... 243,575
594918BY9 ...| MICROSOFTCORP ............ .. | 02/12/2018 | Transfer 04/20/2018 | Morgan Stanley ......]..... 200,000 ...... 206,183 |...... 196,026
595620AJ4 ... | MIDAMERICAN ENERGY CO. .. | .. | 02/12/2018 | Transfer ...|11/01/2018 | PERSHING LLC ..... |..... 250,000 ...... 251,189 (...... 249,530
63743FMZ6 .. | NATIONAL RURAL UTILITIES .. 02/12/2018 | Transfer .| 04/23/2018 | Morgan Stanley ...... ....1,000,000 |..... 1,000,000 ..... 1,001,160
63743FNBS .. .| NATIONAL RURAL UTILITIES .. 02/12/2018 | Transfer 04/23/2018 | Morgan Stanley ...... ....1,000,000...... 998,807 |..... 1,001,160
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63743FUT1 ...| NATIONAL RURAL UTILITIES
COOP ..ot 02/12/2018 | Transfer ............. 04/23/2018 | RBC Capital Markets .| ... 1,000,000 |...... 994,026 |...... 954,700 ...... 994184 ... | 158 | 158 | o | (39,484) | ...... (39,484) [ ......... 9,028 (......... 2,438
64952WBT9 .. | NEW YORK LIFE GLOBAL U.S. BANCORP
FUNDING ...................... 02/12/2018 | Transfer ............. 04/20/2018 | INVESTMENTS, INC. |..... 250,000 ...... 250,608 |...... 248,108 |...... 250524 ... B B [ e (2,416)
664397AK2 ...| NORTHEAST UTILITIES ........ 02/12/2018 | Transfer ............. 04/20/2018 | U.S. BANCORP
INVESTMENTS, INC. |..... 350,000 ...... 350,4511...... 337526 |...... 350435 ... e (1B [ e (IB) e e (12,909)
665859AP9 ...| NORTHERN TRUST CORP ..... . [ 02/12/2018 | Transfer 04/20/2018 | Morgan Stanley ......]..... 360,000 ...... 369,898 |...... 367,492(...... 369,686 |........oooven | e I @IB) [ e (2,194)
666807BA9 ...| NORTHROP GRUMMAN CORP .| .. |02/12/2018 | Transfer ...|04/20/2018 | PERSHING LLC ..... |..... 250,000 ...... 260,200 ...... 256,850 | ...... 258911 .o e (1289 [ e (289) [ e (2,061)
680033AC1 ...| OLD NATIONAL BANCORP .....|.. 02/12/2018 | Transfer ...| 04/11/2018 | Stifel Nicolaus ....... 2,000,000 | ..... 2,013,891 ..... 1,985,600 ..... 2013585 ... e (B0B) | [ BOB) | e (27,985)
68389XACY .. | ORACLE CORP NOTES ........ . [ 02/12/2018 | Transfer .| 04/16/2018 | MATURITY ..........|..... 350,000 ...... 350,093 (...... 350,000 ...... 350,000 ... | O3 e e OB) [ e
713448CG1 .. | PEPSICO,INC. ................. .. | 02/12/2018 | Transfer 04/20/2018 | JPMorgan ...........|..... 600,000 |...... 593,664 |...... 588,228 | ...... 593,884 ... | 220 e 220 e
69353RET1 ...| PNC BANK NAT'L ASSN BD CALLED @
CORP ..o, 02/12/2018 | Transfer 11/05/2018 | 100.0000000 ........ |..... 500,000 ...... 499,981 ...... 500,000...... 500,000 | ... | 19 19 e
693506BH9 ...| PPG INDUSTRIES, INC. ... 02/12/2018 | Transfer ...|04/20/2018 | PERSHING LLC .....|..... 250,000 ...... 2514421 ...... 247780 ...... 251289 (... | (B3 e (1B3) [ e
74005PBA1 ...| PRAXAIR,INC. ......... ...|.. | 02/12/2018 | Transfer .|04/20/2018 | PERSHING LLC ... |..... 250,000 ...... 2494691 ...... 243190 ...... 249493 | ... 2 28
74005PBQ6 .. | PRAXAIR,INC. ................. .. | 02/12/2018 | Transfer 04/20/2018 | BNY/SUNTRUST
CAPITAL MARKETS .|..... 250,000 ...... 255963 |...... 2427051 ...... 255838 (... | (126) [ e (128) | e
744482BJ8 ... | PUBLIC SERVICE CO.OF NH .. | .. | 02/12/2018 | Transfer ............. 05/01/2018 | MATURITY ..........|..... 375,000 ...... 378/461(...... 3750001 ...... 375000 | ... | (BB [ BABT) [ [
754730AE9 ...| RAYMOND JAMES FINANCIAL . | .. | 02/12/2018 | Transfer ............. 04/20/2018 | RAYMOND JAMES &
ASSOCIATES,IN ....|..... 440,000 | ...... 439,394 ...... 425484 ...... 439405 . ..o [ T e T e
778296AA1 ... ROSS STORES, INC. ........... .. | 02/12/2018 | Transfer ............. 04/11/2018 | MUFG SECURITIES
AMERICAINC .......|..... 250,000 ...... 248860 ...... 246,388 | ...... 248886 (..........oco |25 2 e
749685AR4 .. .| RPM INTERNAT'L INC SR UNS VENDOR CODE
NTS o 02/12/2018 | Transfer ............. 04/11/2018 | CANT NOT IN TABLE |..... 250,000 ...... 2499441 ...... 261548 |...... 249,950 ..o | B B e
80586LAA5 ...| SCALA FNDG CO SER 16-1
(MONEXCC) ... 02/12/2018 | Transfer 05/08/2018 | PERSHING LLC ... ...2,000,000|..... 2,000,000 ..... 1,895,625 ..... 2,000,000
855244AD1 ...| STARBUCKS CORP 02/12/2018 | Transfer .|04/11/2018 | PERSHING LLC ... |..... 250,000 ...... 249530 ...... 258,400 ...... 2495421 ...
863667AF8 ... | STRYKER CORPORATION ..... 02/12/2018 | Transfer 04/20/2018 | Wells Fargo Advisors | ..... 600,000 |...... 598,186 |...... 591,834 |...... 598,235
88166HADS .. | TEVA PHARMACEUTICALS
FINANCELLC .................. D [02/12/2018 | Transfer ............. 04/26/2018 | RBC Capital Markets .| ... 1,000,000 |..... 1,002,373 |...... 955,100 ..... 1,002,146
883556BC5 ...| THERMO FISHER SCIENTIFIC . | .. |02/12/2018 | Transfer ............. 04/20/2018 | MUFG SECURITIES
AMERICAINC .......|..... 250,000 ...... 250,564 |...... 244855 ...... 250,544
88607JAA8 ...| THUNDERROAD MOTORCYCLE
TRST2016-1 ..o 02/12/2018 | Transfer 04/19/2018 | VARIOUS ...........|..... 467,951 |...... 467,951 ...... 466,161 ...... 467,951
872539AA9 .. .| TIX COMPANIES, INC. . 02/12/2018 | Transfer ...|04/20/2018 | PERSHING LLC ..... |..... 250,000 ...... 254267 |...... 2483201 ...... 254,034 | ....
902757AB9 ...|UIRC-GSAIILLC .............. . [ 02/12/2018 | Transfer ...|05/08/2018 | VARIOUS ........... ...1,000,000 |..... 1,000,000 ...... 980,300 ..... 1,000,000 ....
91324PBZ4 .. .| UNITEDHEALTH GROUP, INC. . | .. |02/12/2018 | Transfer .|04/20/2018 | PERSHING LLC .....|..... 400,000 | ...... 389640 (...... 388,772(...... 389,998
91324PCV2 .. | UNITEDHEALTH GROUP, INC. . | .. |02/12/2018 | Transfer 04/20/2018 | Goldman Sachs -
SOLD ..o 250,000 ...... 253,607 |...... 239,378 ...... 253,532
92276MBA2 .. | VENTAS REALTY LP CAP CORP
GTDNTS ... 02/12/2018 | Transfer ............. 02/15/2018 | MATURITY ..........|..... 250,000 ...... 250,001 1...... 250,000 ...... 250,000
92343VCR3 .. | VERIZON COMMUNICATIONS,
INC. ... 02/12/2018 | Transfer ............. 04/20/2018 | Citigroup ............ |..... 250,000 ...... 253,537 (...... 2455201 ...... 253,444
931009AD6 ...| WAKE FOREST UNIVERSITY .. 02/12/2018 | Transfer ............. 04/24/2018 | National Financial
ServicesCo ......... [..... 365,000 ...... 376,116 ...... 338,647 (...... 375,895
95709TAD2 ...| WESTAR ENERGY, INC. ....... .. | 02/12/12018 | Transfer .| 04/20/2018 | PERSHING LLC .....|..... 250,000 ...... 267898 ...... 260,505 ...... 266,538 | ....
78012KC62 .. .| ROYAL BANK OF CANADA ..... D [02/12/2018 | Transfer 04/20/2018 | Morgan Stanley ......]..... 440,000 | ...... 439,782 ...... 433400]...... 439,801
035242AP1 .. .| ANHEUSER-BUSCH INVEV
FINANCE ...................... D [02/12/2018 | Transfer ............. 04/20/2018 | PERSHING LLC .....|..... 275,000 ...... 282,388 |...... 270817 1...... 282,229
046353AF5 ...| ASTRAZENECAPLC ........... D [02/12/2018 | Transfer ............. 04/20/2018 | DEUTSCHE BANK
SECURITIESINC. ... |..... 250,000 ...... 251,087 (...... 247138 (...... 250,960
05964HAES .. | BANCO SANTANDER, S.A. .....| D |02/12/2018 | Transfer 04/20/2018 | Morgan Stanley ......]..... 200,000 ...... 199,164 | ...... 192,852 ...... 199,193 | ....
06741RHLS ...| BARCLAYS BANKPLC ......... D [02/12/2018 | Transfer .|04/20/2018 | PERSHING LLC .....|..... 440,000 | ...... 440,000 ...... 4282341 ...... 440,000
05581KAB7 ...|BNPPARIBAS ................. 02/12/2018 | Transfer 04/20/2018 | Goldman Sachs -
SOLD ..o | 925,000 ...... 956,813 |...... 916,388 | ...... 955,887
582839AJ5 ... | MEAD JOHNSON NUTRITION .. | D | 02/12/2018 | Transfer ............. 04/20/2018 | PERSHINGLLC .....|..... 250,000 ...... 2543841 ...... 2492701 ...... 254,092
89153VAB5 ...| TOTAL CAPITAL
INTERNATIONAL .............. D | 02/12/2018 | Transfer ............. 04/20/2018 | Morgan Stanley ......|..... 250,000 ...... 250,800 (...... 247168 ...... 250,765
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904764AM9 .. | UNILEVER CAPITAL CORP ..... D [02/12/2018 | Transfer ............. 04/20/2018 | PERSHINGLLC .....|..... 300,000 ...... 317,853 |...... 309,756 | ...... 316,765 (... | (1,089) ..o [ (1,089) ..o | [ (7,009)]....... (7,009 ......... 2621 (... 7
904764AQ0 .. .| UNILEVER CAPITAL CORP ..... D [02/12/2018 | Transfer ............. 11/01/2018 | U.S. BANCORP
INVESTMENTS, INC. |..... 300,000 ...... 300,958 |...... 2992921 ...... 300314 ..o | 643) | oo [ B43) | oo [ (1,022) | ....... (1,022) | ......... 7682|......... 2,860
377372AD9 ...| GLAXOSMITHKLINE CAP INC
GTDNTS ... C | 02/12/2018 | Transfer ............. 05/15/2018 | MATURITY ..........|..... 600,000 ...... 600,334 |...... 600,000 ...... 600,000 |.............. | (B34) | (B34) | oo [ 16,950 |......... 8,193
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ... .. 40,492,951 | ... 40,765,993 | ... 39,951,688 |... 40,731,249 .............. |...... (34,745) [ ... | B4,745) [ ... e (784,119) | ..... (784,119)|...... 684,460 |...... 328,635
8399998 SUDLOtAl - BOMAS . .. ...\ . 112,867,951 | .. 118,067,865 | .. 115,719,355 .. 117,791,727 | .............. |..... (276,142) | ............. | (276,142) | ... | ... (2,076,959) | ... (2,076,959) | ..... 2,134,345|...... 900,771
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
00206R102 ... |AT&T,INC. ..............c.es .. | 04/11/2018 | JPMorgan 08/16/2018 | VARIOUS ........... .. 58,295,000 |..... 2,055,044 |..... 1885437 |..... 2,055,044 | ..o e e e e e (169,607) | ..... (169,607) | ......... 9,135
00817Y108 ... | AETNA INC NEW .|.. ] 08/29/2018 | VARIOUS ... 11/29/2018 [ VARIOUS ........... ... 8578.000]..... 1,564,773 | ..... 2,247,038 ..... 1564773 [ ..o | [ e e e 682,265 ...... 682,265 | ...
001055102 ... | AFLACINC .................... .. | 04/11/2018 | JPMorgan ... 11/29/2018 | VARIOUS .. ... 6815000 ]...... 301,1721...... 301,802 ...... 301172 o e L e e e 631|.......... 631
00846U101 ... | AGILENT TECHNOLOGIES, INC. | .. |05/02/2018 | VARIOUS ... 05/16/2018 | Citigroup ... ... 1,890.000 |...... 124,820 ...... 118637 ...... 124,820 oo | L L [ 6,184) | ....... (6,184)
00123Q104 ...| AGNCINVTCORP ............. .. | 04/11/2018 | JPMorgan ... 10/09/2018 | VARIOUS ........... ... 1565.000]....... 2942 |....... 28995 ....... 20426 (... | [ e e e 431)]......... (431)
009158106 ... | AR PRODS & CHEMSINC ... .. | 05/16/2018 | VARIOUS 08/16/2018 | VENDOR CODE INST

NOTINTABLE ...... ... 1,765.000|...... 286,482 ...... 290,366 ...... 286482 (... e e e e 3884(......... 3,884

009717101 ... | AKAMAI TECHNOLOGIES, INC. |.. | 05/02/2018 | DEUTSCHE BANK

SECURITIES INC. ... [08/16/2018 | VARIOUS ...........|..... 247000 ....... 17,698 ....... 18293 |....... 17,698 | ..o [ e [ 595|.......... 595 ...
m | 02005N100 ... |ALLYFINLINC ................. .. | 04/11/2018 | JPMorgan ........... 06/22/2018 | VENDOR CODE INST
- NOTINTABLE ...... ... 4195000]...... 114,156 | ... 11,0421 ... TMA156 | [ e e e (B115)|....... @BM5)[.......... 545 ...
O | 02043Q107 ... | ALNYLAM PHARMACEUTICALS VENDOR CODE INST
o INC ... .. | 04/11/2018| JPMorgan ........... 08/16/2018 | NOT INTABLE ......|..... 225000]....... 21967 |....... 20012 ....... 20067 [ oo | [ e e (1,055) | ....... (1,055) [ ..o |
02376R102 ... | AMERICAN AIRLINES GROUP VENDOR CODE INST VENDOR CODE INST
INCCOMMON ................. .. | 06/22/2018 [NOT IN TABLE . .. ... 08/16/2018 | NOT INTABLE ......|..... 940.000 |....... 38918....... 35602....... 3818 | ... e (3,226)|....... (3226) | ............ 9l
025537101 ... | AMERICAN ELEC PWRINC ... |.. |06/22/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... ... 3,560.000 |...... 240,765 ...... 263,098 ...... 240,765 (... | L e [ e 22,333 |....... 22,333 (......... 4515(..............
026657306 ... | AMERICAN HOMES 4 RENT VENDOR CODE INST VENDOR CODE INVE
REITUSDO.0 .................. .. | 08/16/2018 NOT IN TABLE . ..... 11/29/2018 [ NOT IN TABLE ... ... ...1,500.000|....... 34022....... 30401 ....... 34022 . e (3621)....... (3,621)
03076C106 ... | AMERIPRISEFINLINC .........|.. [10/09/2018| VARIOUS ........... 11/29/2018 | VARIOUS ........... ... 2,870.000]...... 412465 ...... 393697 ...... AM2465 | e e (18,768) | ...... (18,768)
032654105 ... | ANALOG DEVICES, INC. ....... .. 1 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... 10/09/2018 | UBS Paine Webber .. | ... 2,580.000 |...... 244456 | ...... 217271 ... L I [ P I P P (22,729)|...... (22,729) | ...
03349M105 ... ANDEAVOR ................... .. | 05/02/2018 | VARIOUS ........... 10/04/2018 | VARIOUS ........... ... 1,046.000...... 120,507 | ...... 142,093 ...... 120,507 ..o e [ [ e e 21586 ....... 21,586
03755L.104 ... | APERGY CORP COMMON
STOCK ... .. | 05/07/2018| JPMorgan ........... 05/16/2018 | VARIOUS ...........|..... 377500 ....... 13,632]....... 15,369 |....... 13632 ..o [ e e 1737 ... 1737
039483102 ... | ARCHER DANIELS MIDLAND CQj .. |10/09/2018 | VARIOUS ... 11/29/2018 | VARIOUS ........... ... 7,815000 |...... 358,387 ...... 349635(...... 358,387 ..o | e [ e (8,753)|....... (8,753)[......... 2645(..............
045487105 ... | ASSOCIATED BANC CORP ... | .. |04/11/2018 | JPMorgan ........... 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ...... ... 2,505.000....... 61,629.......
04621X108 ... | ASSURANTINC ................ .. | 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............|..... 640.000....... 57,979 .......
052769106 ... | AUTODESKINC ............... .. | 04/11/2018| JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 280.000|....... 36,664 |.......
05351W103 .. [ AVANGRIDINC ................ .. | 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... 10/09/2018 | UBS Paine Webber .. |..... 960.000....... 473591 ....... 45696 |....... 47359 | .o [ e e e e (1863) [ (1,663) L 422
05722G100 ...| BAKERHUGHESAGECO ..... .. | 06/22/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ...2,980.000....... 96,596 |....... 943101 ....... 96,596 | ... [ . (2286) | (2286) [ G5B
062540109 ... | BANK HAWAIICORP ........... .. | 04/11/2018 | JPMorgan ........... 10/09/2018 | VARIOUS ........... ... 2575.000]...... 212,083 ]...... 212,830]...... 212053 | .. e e e e TTT L TTT 2322
064058100 ... | BANK NEW YORK MELLON VENDOR CODE INST
CORP ..., .. | 04/11/2018 | JPMorgan 08/16/2018 | NOT IN TABLE ... ...2915000 |...... 148,527 | ...... 149,945 ... 148,527
054937107 ... [BB&TCORP ......... 10/09/2018 | VARIOUS ... 11/29/2018 | VARIOUS ........... ..26,910.000 | ..... 1,370,643 | ... 1,376,612 ..... 1,370,643 | .. ..
086516101 ... | BESTBUY COINC ... 05/16/2018 | VARIOUS ... 10/09/2018 | VARIOUS ........... ... 1,507.000...... 113869 |...... 13,726 ...... 113,869 | ...
055417101 ... | BGC PARTNERS INC ... 10/09/2018 | VARIOUS ... 11/29/2018 | VARIOUS ........... . 111,855.000 | ..... 1,357,295 | ..... 1,205,341 ... 1,357,295 ..o | [ [ e e (151,954) | ..... (151,954) | ...
09247X101 ... | BLACKROCK, INC. ..... ...|.. | 08/16/2018 | VARIOUS ... 10/09/2018 | VARIOUS ........... ... 2324000 ..... 1142273 | ... 1,085,757 | ..... 142273 oo e e e e (56,517) | ...... (56,517)
093671105 ... [BLOCKH&RINC .............. .. | 04/11/2018 | JPMorgan 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 2,710.000....... 70,1691 ....... 62476 ....... 70469 | ..o [ e e (7,693)]....... (7693)].......... 678|..............
110122108 ... | BRISTOL MYERS SQUIBB VENDOR CODE INST
COMPANY .................... .. | 04/11/2018| JPMorgan ........... 08/16/2018 | NOT IN TABLE ... ...5290.000 |...... 318,365 |...... N7 318,365 ... | [ e [ e (655)|......... (655)|......... 216 (...
11135F101 ... | BROADCOM INC COMMON
STOCKUSD ................... .. | 08/01/2018 | VARIOUS ........... 11/27/2018 | VARIOUS ........... ... 8465.000..... 1,903,654 |..... 1,996,577 | ..... 1,903,654 | ... [ [ e e e 929221....... 929221....... 26976 ..............

12673P105 ... [CAINC ....................es .. | 10/09/2018 | VARIOUS ........... 11/05/2018 | VARIOUS ........... .. 15,630.000 |...... 579,731 ...... 586,040 (...... ST9731 .o | e e e e 6,309 |......... 6,309 |......... 3023 ...
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127055101 ... [ CABOTCORP ................. .. | 04/11/2018| JPMorgan ........... 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ......|..... 645.000]....... 35341 ....... 31141 35,341
133131102 ... | CAMDEN PROPERTY TRUST .. |.. [ 04/11/2018 | JPMorgan ........... 05/16/2018 | Citigroup ............ ... 1,080.000]....... 92,980 1....... 91,183 | ....... 92,980
14040H105 ... | CAPITAL ONE FINLCORP ..... .. | 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 1355000 |...... 129,203 | ...... 128990 ...... 129,203
14149Y108 ... | CARDINAL HEALTH, INC. ...... .. | 04/11/2018| JPMorgan ........... 10/09/2018 | UBS Paine Webber .. ... 4,420.000|...... 282,758 |...... 239255(...... 282,758
149123101 ... [ CATERPILLAR,INC. ........... .. | 06/22/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 3470000 (...... 504,376 |...... 465,175]...... 504,376 | ....
12514G108 ... | CDW CORP/DE COM USD 0.01 .| .. [09/12/2018 | JPMorgan ........... 12/10/2018 [ VARIOUS ...........|..... 630.000]....... 56,0091 ....... 573111 ....... 56,099
150870103 ... | CELANESE CORPORATION
SERA ... .. | 06/22/2018 | VARIOUS ........... 10/09/2018 [ VARIOUS ...........|..... 670.000]....... 73562 ....... 74931 ....... 73,562
151358101 ... | CENTENE CORP COMMON DEUTSCHE BANK
STOCKUSD0.00 .............. .. | 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............|..... 904.000...... 103270 ...... 101,974 | ...... 103,270
15189T107 ... | CENTERPOINT ENERGY INC .. | .. [04/11/2018 | JPMorgan ........... 05/16/2018 | Citigroup .. 18,610.000 | ...... 499,353 | ...... 4804771 ...... 499,353
156700106 ... | CENTURYLINK, INC. ........... .. | 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... 10/09/2018 | UBS Paine Webber .. .. 27,035.000 |...... 620,007 |...... 571,1821...... 620,007
808513105 ... | CHARLES SCHWAB CORP/THE DEUTSCHE BANK VENDOR CODE INST
COMMONSTO ................. .. | 05/02/2018 | SECURITIES INC. ... |06/22/2018 | NOT IN TABLE ...... .. 1723000 ....... 958% |....... 94,748 | ....... 95,896
m | 16119P108 ... | CHARTER COMMUNICATIONS DEUTSCHE BANK
- INCCOMMON ................. .. | 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............|..... 318.000]....... 87,373 |....... 85891 ....... 87,373
O | 166764100 ... | CHEVRON CORPORATION ... | .. |05/01/2018 | VARIOUS 08/08/2018 | VARIOUS ........... ... 7,849.000 |...... 962,545 ...... 979,398 |...... 962,545
8 172062101 ... [ CINCINNATIFINLCORP ....... .. | 04/11/2018 | JPMorgan ... 05/16/2018 | Citigroup ............ |..... 565.000....... 414781 ....... 40,1921 ....... 41,478
17243V102 ... | CINEMARK HOLDINGS INC ... | .. [ 04/11/2018 | JPMorgan 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 3,300.000 |...... 127817 ... 121,944 | ...... 127,817
174610105 ... | CITIZENS FINL GROUP INC ....| .. [10/09/2018 | VARIOUS 11/29/2018 | VARIOUS ........... ... 8430000 (...... 350,311 1...... 336,670(...... 350,3111....
189054109 ... | CLOROX CO DEL .. | 04/11/2018 | JPMorgan ... 11/29/2018 [ VARIOUS ........... ... 1,380.000 |...... 174422 ...... 207,466 |...... 174,422
126117100 ... | CNAFINL CORP 04/11/2018 | JPMorgan 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... . 3,225.000...... 156,923 |...... 148,454 | ...... 156,923
191216100 ... [COCACOLA ................... .. | 05/16/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... 24 755.000 | ..... 1,042,405 ..... 1,204,578 | ..... 1,042,405 ..o | [ e e L 162173 ...... 162173 ....... 17,727 o
192479103 ... [ COHERENTINC ............... .. | 11/05/2018 | MERRILL LYNCH,
PIERCE, FENNER & VENDOR CODE INVE
SMITH .............. 11/29/2018 [NOT INTABLE ......|..... 315.000]....... 41880]....... 42221)....... 41880 . e L e [ e 340|.......... 0|
198287203 ... | COLUMBIA PROPERTY TRUST VENDOR CODE INVE
INCREITU ... .. | 10/09/2018 | VARIOUS ........... 11/29/2018 | NOT IN TABLE ...... ... 4505.000]...... 103,777 | ....... 95547 | ...... 103,777 oo | [ L [ (8230)(....... (8230)[.......... 439 ...
20030N101 ...| COMCAST CORP NEW ........ .. | 04/11/2018| JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 1,905.000]....... 63,937 |....... 66,979 ....... 83,937 [ .o | [ e e L 3043 |......... 3043 (... 362 .
205887102 ... | CONAGRABRANDS INC ........ .. | 04/11/2018| JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 1495000 ]....... 54930 (....... 55614 |....... 54930 ..o | [ L e 684|.......... 684|.......... 635|.............
20605P101 ... | CONCHO RESOURCES INC DEUTSCHE BANK
COMMON STOCK .............. .. | 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............|..... 178.000(....... 28,067 |....... 26,602....... 28,067 ..o e e e e (1,466) | ....... (1,466) [ ..o |
209115104 ... | CONSOLIDATED EDISON INC .| .. |04/11/2018 | JPMorgan ........... 05/16/2018 | Citigroup ............ ... 3,610.000...... 279820 ...... 2702741 ...... 279820 (..o | L e [ e (9,546) | ....... (9,546) | ......... 2581 ...
222070203 ... | COTY INC COMMON STOCK
USDOOT ..o .. | 05/16/2018 | Citigroup ............ 10/09/2018 | UBS Paine Webber .. |... 2,565.000 |....... 36,803 (....... 30,265 ....... 36,803 (... | [ e e 6,537) | ....... 6,537) [ .......... 641 ...
229663109 ... | CUBESMART .................. .. | 04/11/2018| JPMorgan ........... 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ...... ... 4,600.000|...... 130,192 ...... 140,199 130192 oo | e L [ 10,007 |....... 10,007
229899109 ... | CULLEN FROST BANKERS INC | .. |04/11/2018 | JPMorgan ... 10/09/2018 | UBS Paine Webber .. |..... 800.000]....... 84,042 ....... 84,858 |....... 84042 . ... | [ [ e 816|.......... 816
231021106 ... | CUMMINS, INC. ................ .. | 05/16/2018 | VARIOUS 11/29/2018 [ VARIOUS ........... ...2,335000]...... 364,613 (...... 350,863 364,613 (... | [ e e e (13,750) | ...... (13,750)
232806109 ... | CYPRESS SEMICONDUCTOR
CORP ..o, .. | 08/16/2018 | VARIOUS ........... 10/09/2018 | UBS Paine Webber .. | .. 18,270.000 | ...... 302,953 |...... 248,651 (...... 302,953 ..o e [ e [ L (54,302) | ...... (54,302)
235851102 ... | DANAHERCORP .............. .. | 05/02/2018 | DEUTSCHE BANK
SECURITIES INC. ... | 05/16/2018 | Citigroup ............ ... 1,148.000 |...... 114,320 ...... 115,104 | ...... 14320 oo | [ e e [ 7841 T84\ .
237194105 ... | DARDEN RESTAURANTS INC VENDOR CODE INST
COMMONSTOC ............... .. | 06/22/2018 | NOT IN TABLE ...... 10/09/2018 | VARIOUS ........... ... 2575000 ...... 280,993 ...... 287,250 (...... 280,993 ... e L e [ e 6,257 |......... 6,257 |......... 2621 (...l
233153204 ... | DCT INDUSTRIAL TRUSTINC ..|.. |05/16/2018 | VARIOUS ........... 08/21/2018 | Citigroup ............ ... 5130.000|...... 292328 ......... 5233|...... 202328 (.. e e e e e (287,095) | ..... (287,005) | ......... 1847 ..o
254709108 ... | DISCOVER FINANCIAL
SERVICES ...............oc.e .. | 04/11/2018| JPMorgan ........... 11/29/2018 [ VARIOUS ........... ... 3455000 ]...... 244968 | ...... 246,228 | ...... 244968 | ... e L e [ L 1,260|......... 1,260|......... 3953 ...
25470F302 ... | DISCOVERY INC COMMON DEUTSCHE BANK

STOCKUSDO0.0 ................ .. | 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ ... 1,753.000....... 39072|....... 38125|....... 39072 .. e L L e | [ (947)[......... Q47 [
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260003108 ... |DOVERCORP ................. . | 04/11/2018 | JPMorgan ........... 06/22/2018 | VARIOUS ...........|..... 755000 ....... 70632 ....... 68,851 ....... 70632 (.o | [ L e (1,782) | ....... (1,782) [ ..ovnn 355 . .
26441C204 . ..| DUKE ENERGY CORP NEW ....|.. [04/11/2018| JPMorgan ........... 06/22/2018 | VARIOUS ........... .. 16,885.000 | ..... 1,301,538 | ..... 1,299,290 ..... 1,301,638 [ ..o | [ L e [ (2,248) | ....... (2,248)[......... 3102(......
278642103 ... | EBAY INC COMMON STOCK DEUTSCHE BANK
USD0.00T ..o . | 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ ... 3455000 ]...... 128471 ...... 132471 ... 128471 | e e e e 3699(......... 3699 ..o [
26875P101 ... | EOG RESOURCES, INC. ....... .. | 09/19/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... ...2,191.000|...... 257,196 |...... 255340 ...... 257196 ..o e L e [ e (1,856) | ....... (1,856) [ .......... M3
294761107 ... | EQUITY RESIDENTIAL
PROPERTIESTRST ........... 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............ ... 1435000]....... 89,734 |....... 87,619(....... 89,734 ..o | [ e e 115 |....... @UE) [
297178105 ... | ESSEXPPTYTRINC .......... 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............ |..... 425000 |...... 102515 ....... 99,785(...... 102515 oo | L e e [ 731 ....... @73
269246401 ... | ETRADE FINANCIAL CORP ... 05/02/2018 | DEUTSCHE BANK
SECURITIES INC. ... | 05/16/2018 | Citigroup ............ |..... 214000 ....... 13,031)....... 13,682]....... 13,031 | oo [ e [ e 651|.......... B51 . . [
302130109 ... | EXPEDITORS INTERNATIONAL DEUTSCHE BANK VENDOR CODE INST
OF WASHIN ................... 05/02/2018 | SECURITIES INC. ... | 06/22/2018 |[NOT INTABLE ......|..... 765.000|....... 482121 ....... 56,761 ....... 48212 o e e e e 8550 |......... 8550 .......... 4.
30219G108 ... | EXPRESS SCRIPTS HOLDING
CO. oo .. | 09/19/2018 | VARIOUS ........... 10/09/2018 | VARIOUS ........... ... 1461000 |...... 123152 ...... 122,825 ...... 123,152
302257102 ... | EXTRA SPACE STORAGE INC . | .. |04/11/2018 | JPMorgan ... 10/09/2018 | UBS Paine Webber .. | ... 1,460.000|...... 127724 | ... 125987 ...... 127,724
314211103 ... | FEDERATED INVSINCPA ..... 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ..12,065.000 | ...... 391,539 ...... 282,99 ...... 391,539
31620R303 ... | FIDELITY NATIONAL FINANCIAL
IN 08/16/2018 | VARIOUS ........... 10/09/2018 | VARIOUS ........... .. 11,635.000 |...... 452,738 ...... 435758 ...... 452,738
316773100 ... | FIFTH THIRD BANCORP VENDOR CODE INST VENDOR CODE INST
COMMON STOCKU ........... 06/22/2018 | NOT IN TABLE ....... 08/16/2018 | NOT IN TABLE ...... .. 8395.000]...... 253,033 |...... 250,033 |...... 253,033
31847R102 ... | FIRST AMERN FINL CORP ..... 06/22/2018 | VARIOUS 10/09/2018 | VARIOUS ........... ..-3,000.000...... 161,182 ...... 158,056 | ...... 161,182 ....
32051X108 ... | FIRST HAWAIIANINC .......... 10/09/2018 | VARIOUS 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ...... .. 9,555.000...... 265635(...... 2404171 ...... 265,635
343498101 ... | FLOWERS FOODS INC
COMMON STOCKUSD ........ 08/16/2018 | VARIOUS ........... 10/09/2018 | UBS Paine Webber .. ... 6,045.000 |...... 126,124 | ...... 17,501 ...... 126,124
343412102 ... | FLUOR CORP COMMON DEUTSCHE BANK
STOCKUSD0.01 .............. 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ |..... 359.000]....... 21,00 ....... 17,607 |....... 21,090
302520101 ... | FNB CORP/PA COMMON VENDOR CODE INST
STOCKUSD0.01 .............. 08/16/2018 | NOT IN TABLE ...... 10/09/2018 | UBS Paine Webber .. | .. 27,245.000 | ...... 363,762 ...... 3494531 ...... 363,762
345370860 ... | FORDMTRCODEL ............ 04/11/2018| JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .107,450.000 | ..... 1228422 ..... 1,026,424 | ..... 1,228,422
354613101 ... | FRANKLIN RESOURCES, INC. . 06/22/2018 | VENDOR CODE INST VENDOR CODE INST
NOTINTABLE ...... 08/16/2018 | NOT IN TABLE ... ... 6725000 ...... 222,0341...... 218,998 |...... 222,034
35671D857 ... | FREEPORT-McMORAN VENDOR CODE INST
COPPER&GOLD .............. 06/22/2018 | VARIOUS ........... 08/16/2018 | NOT IN TABLE ...... ... 7,240.000 |...... 124,448 | ...... 101,795 ...... 124,448
363576109 ... | GALLAGHER ARTHUR J & CO . 04/11/2018 | JPMorgan ... 05/16/2018 | Citigroup ............ |..... 670.000]....... 455951 ....... 49171 ....... 45,595
36467W109 .. | GAMESTOP CORP NEW ....... 05/16/2018 | VARIOUS ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 24,676.000 |...... 337,832(...... 380,975|...... 337,832
364760108 ... | GAP INC/THE COMMON STOCK VENDOR CODE INST VENDOR CODE INST
USDO0.05 ... 06/22/2018 | NOT IN TABLE ....... 08/16/2018 | NOT INTABLE ......|..... 500.000
366505105 ... | GARRETTMOTIONINC ........ . [10/01/2018 | JPMorgan ........... 10/04/2018 [ VARIOUS ...........|..... 449.000
369550108 ... | GENERAL DYNAMICS CORP. .. | .. |06/22/2018 | VENDOR CODE INST VENDOR CODE INST
NOTINTABLE ...... 08/16/2018 | NOT IN TABLE ...... ... 1,640.000
369604103 ... | GENERAL ELECTRIC COMPANY] .. | 08/16/2018 | VARIOUS 11/29/2018 | VARIOUS ........... . 109,893.000
370334104 ... | GENERAL MILLS, INC. ......... .. | 06/22/2018 | VARIOUS ... 10/09/2018 | VARIOUS ........... .. 41,139.000
37045V100 ... | GENERAL MOTORS CO ....... 08/16/2018 | VARIOUS ... 10/09/2018 | UBS Paine Webber .. | .. 26,550.000
36174X101 ... |GGPINC .....................0. .. | 04/11/2018 | JPMorgan ... 08/30/2018 | VARIOUS ........... ... 3,580.000
375558103 ... | GILEAD SCIENCES, INC. ....... .. | 04/11/2018 | JPMorgan 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ...2220000...... 165,018 ...... 166,650 | ...... 165,018
413875105 ... | HARRISCORPDEL ............ 05/16/2018 | VARIOUS ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 983.000...... 150,315 ...... 141257 | ...... 150,315
418056107 ... |HASBROINC .................. 06/22/2018 | VENDOR CODE INST VENDOR CODE INST
NOTINTABLE ...... 08/16/2018 | NOT INTABLE ......|..... 145.000
42225P501 ... | HEALTHCARE TR AMERINC ...|.. [04/11/2018 | JPMorgan ........... 05/16/2018 | Citigroup ............ ... 5,035.000
423452101 ... | HELMERICH & PAYNEINC ... .. 08/16/2018 | VARIOUS ... 11/29/2018 | VARIOUS .. .| .. 13,140.000
427866108 ... |HERSHEYCO ................. 04/11/2018 | JPMorgan ........... 05/16/2018 | Citigroup ............ |..... 770.000
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42824C109 ... | HEWLETT PACKARD VENDOR CODE INST
ENTERPRISECO .............. .. | 05/02/2018 | VARIOUS ........... 06/22/2018 | NOT IN TABLE ....... .. 12,967.000 | ...... 2233%|...... 197,742 ...... 223,396
438516106 ... | HONEYWELL INTERNATIONAL, VENDOR CODE INST
INC. ... .. | 04/11/2018| JPMorgan ........... 06/22/2018 | NOT IN TABLE ...... ... 1715000 |...... 2474441 ... .. 2475521 ...... 247 444
443510607 ... |HUBBELLINC .................. 04/11/2018 | JPMorgan ... 05/16/2018 | Citigroup ............|..... 740000 ....... 86,7% | ....... 78212|....... 86,796 |....
444097109 ... | HUDSON PAC PPTYSINC ..... 08/16/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... ... 2,150.000]....... 68,986 |....... 67511|....... 68,986
446150104 ... | HUNTINGTON BANCSHARES VENDOR CODE INST
INC/OHCOMMO ............... .. | 08/16/2018 | NOT IN TABLE ...... 10/09/2018 | UBS Paine Webber .. |.. 48,830.000 |...... 7842441 ... ... 757,646 |...... 784,244
459200101 ... | INTERNATIONAL BUSINESS VENDOR CODE INST
MACHINECOR ................ .. | 04/11/2018| JPMorgan ........... 06/22/2018 | NOT IN TABLE ....... ... 6440000 |..... 1,000,535 ...... 911,528 | ..... 1,000,535 [ ..o | [ e e L (89,007) |...... (89,007)|....... 10111
460690100 ... | INTERPUBLIC GROUP COS INC | .. |04/20/2018 | JEFFERIES LLC ..... 10/22/2018 | VARIOUS ........... ..25512.000 |...... 613,308 |...... 595,336 |...... 613,308 ... e [ e [ L (17,973)
460146103 ... | INTLPAPERCO ............... 04/11/2018| JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 8175000 |...... 4287171 ...... 427522 ...... A871T | o [ e [ e e (1,195)
46187W107 .. | INVITATION HOMESINC ........ .. | 08/16/2018 | VARIOUS ... 11/29/2018 | VARIOUS .. .. 11,335.000 | ...... 257327 ...... 253817 1...... 257327 [ oo e e e [ e (3,510)
46284V101 ... | IRONMTNINCNEW ........... .. | 04/11/2018 | JPMorgan ... 05/16/2018 | Citigroup ............ |..... 625.000]....... 20,94 |....... 206%|....... 20,964 .o | [ e e e (268)
832696405 ... | J.M. SMUCKER COMPANY ..... .. | 10/09/2018 | VARIOUS ... 11/29/2018 | VARIOUS .. ... 1,365.000 |...... 152,119 ...... 141,338 ...... 152,119 [ | e e e e (10,781)
493267108 ... | KEYCORPNEW ............... 08/16/2018 | VARIOUS ... 11/29/2018 [ VARIOUS ........... .. 57,701,000 | ..... 1171319 ... 1,143,599 | ..... TATA39 o [ e e e (27,720)
500754106 ... | KRAFT HEINZ CO 05/16/2018 | VARIOUS 11/29/2018 [ VARIOUS ........... .. 14,170.000 | ...... 853,152 ...... 805,712(...... 853,152 (..o | [ e e e (47,440)
501044101 ... | KROGER COMPANY ........... 09/19/2018 | VENDOR CODE INST VENDOR CODE INVE
NOTINTABLE ...... 11/29/2018 | NOT IN TABLE ...... ... 1,260.000....... 37,013 ....... 38324 |....... 7013 o | [ e e e 1311 1311 76|,
501797104 ... |LBRANDSINC ................. 08/16/2018 | VARIOUS ........... 09/14/2018 | VARIOUS ........... .. 35,395,000 |..... 1,255408 | ..... 1,095,784 | ..... 1255408 ... | [ e e e (159,625) | ..... (159,625) | ....... 784 ...
502413107 ... | L3 TECHNOLOGIES INC VENDOR CODE INVE
COMMON STOCKU ........... 05/16/2018 | VARIOUS ........... 11/29/2018 | NOT IN TABLE ...... ... 1271000 |...... 240,022 ...... 2326711...... 240,022 (..o e L e [ e (7,351)....... (7351) [ ......... 3050 ...ciinnn,
517834107 ... | LAS VEGAS SANDS CORP VENDOR CODE INST
COMMON STOCK ..............[.. 08/16/2018 | NOT IN TABLE ...... 10/09/2018 | UBS Paine Webber .. | .. 10,335.000 | ...... TM2141...... 600,435(...... TI214 o e e e e (110,779) | ..... (110,779) | ......... 7751
524901105 ... | LEGG MASON INC COMMON VENDOR CODE INST
STOCKUSDO. ................. .. | 08/16/2018 | NOT IN TABLE ...... 10/09/2018 | UBS Paine Webber .. | ... 5,330.000
524660107 ... | LEGGETT & PLATT INC VENDOR CODE INST
COMMON STOCKU ........... 08/16/2018 | NOT IN TABLE ...... 10/09/2018 | UBS Paine Webber .. | ... 1,620.000
525327102 ... | LEIDOS HOLDINGS INC DEUTSCHE BANK
COMMON STOCKU ........... 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ |..... 866.000
534187109 ... | LINCOLN NATIONAL CORP VENDOR CODE INST VENDOR CODE INST
COMMON STOCK ..............[.. 06/22/2018 | NOT IN TABLE ....... 08/16/2018 | NOT INTABLE ......|..... 240.000
539830109 ... | LOCKHEED MARTIN CORP ... |.. [04/11/2018 | JPMorgan ........... 05/16/2018 | Citigroup ............ ... 2,280.000
541421109 ... |LOGMEININC ................. 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 670.000
554382101 ... | MACERICHCO ................ 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 1,655.000
55608B105 ... | MACQUARIE
INFRASTRUCTURE CORP
COMM ... 08/16/2018 | VARIOUS ........... 10/09/2018 | UBS Paine Webber .. | ... 6,230.000
55616P104 ... |MACYSINC .................... 04/11/2018| JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 1,250.000
565849106 ... | MARATHON OILCORP ........ 05/02/2018 | VARIOUS ........... 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ...... .. 2,851.000
58155Q103 .. .| McKESSON CORPORATION ... | .. |05/02/2018 | VARIOUS ... 08/16/2018 | VARIOUS ...........|..... 682.000
59156R108 ... | METLIFE,INC. ................. .. | 06/22/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 27,560.000
55272X102 ... |MFAFINLINC ..................[.. 04/11/2018| JPMorgan ........... 10/09/2018 | UBS Paine Webber .. |... 6,655.000 |....... 49,729|....... 48268|.......
552953101 ... | MGM RESORTS DEUTSCHE BANK VENDOR CODE INST
INTERNATIONAL COMMON S .| .. | 05/02/2018 | SECURITIES INC. ... |06/22/2018 | NOT IN TABLE ...... ...2,031.000....... 63391|....... 61,280(.......
595112103 ... | MICRON TECHNOLOGY, INC. .. | .. | 11/05/2018 | VARIOUS 11/29/2018 [ VARIOUS ........... ...2,909.000 |...... 126,425 ...... 120,325 ...... 126,425 ....
617446448 ... | MORGAN STANLEY ........... 06/22/2018 | VARIOUS 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 15515000 |...... 804,162(...... 749625 ...... 804,162
553530106 ... | MSC INDLDIRECTINC .........|.. 06/22/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 1970000 |...... 173949 ...... 169,833 |...... 173,949
636518102 ... | NATIONAL INSTRSCORP ..... | .. 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 1,230000]....... 61454|....... 52911 ....... 61,454
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63938C108 ... | NAVIENT CORPORATION ...... 04/11/2018| JPMorgan ........... 10/09/2018 | UBS Paine Webber .. |.. 13,920.000 |...... 185,032 ...... 184,497 | ...... 185,032 [ v | L e e [ (535) | ...vnnn (535) | ... 4454 (. ...
64110D104 ... |NETAPPINC ................... 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 1,190.000|....... 78710 ....... 92435(....... T8I0 .o | [ e e [ e 13726 13726 ..o [
649445103 ... | NEW YORK CMNTY BANCORP VENDOR CODE INST
INC ... 04/11/2018| JPMorgan ........... 06/22/2018 | NOT IN TABLE ....... .. 67,755.000 | ...... 858,530 |...... 770,439 (...... 858,530 ... | [ e [ e (88092) | (88,092)
651229106 ... | NEWELL BRANDSINC ......... 08/16/2018 | VARIOUS ... 10/09/2018 | VARIOUS ........... .. 25560.000 |...... 614,667 |...... 550,222 ...... 614,667 ... | [ e [ | (B4444) | (64,444)
651639106 ... | NEWMONT MINING CORP ... 05/16/2018 | VARIOUS ... 11/29/2018 [ VARIOUS ........... .. 5210000 ...... 210,682]...... 167,320 ...... 210682 (... | [ e e e (43,363) | (43,363)
670346105 ... |NUCORCORP ................. 04/11/2018 | JPMorgan ... . [10/09/2018 | UBS Paine Webber .. | ... 1,225.000 |....... T4704 | ....... 78764 |....... TATOA | .o | [ e e e 4080 4,060
674599105 ... | OCCIDENTAL PETE CORP DEL 05/16/2018 | Citigroup ............ 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 4,090.000...... 3441841 ...... 320,200 ...... 344184 | .o e e [ e (23,984 | (23,984)
680665205 ... |OLINCORP .................... 06/22/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 5930000 ...... 174416 | ...... 175,185 ...... 74416 [ oo | L e e [ e TTO 770
682680103 ... | ONEOK INC COMMON STOCK VENDOR CODE INST
USDO.OT ... 09/19/2018 | NOT IN TABLE ....... 11/29/2018 [ VARIOUS ........... .. 7,705.000...... 540,745 ...... 501,332(...... 540,745 | ... e L e e e (B39413) | (39,413)
690742101 ... | OWENS CORNING COMMON DEUTSCHE BANK
STOCKUSDO0.0 ............. 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ |..... 320.000]....... 20919 ....... 21,048 (... 20919 [ e e e e [ 129 1291 ...
695263103 ... | PACWEST BANCORP DEL ..... .. | 05/16/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... .. 18945000 |...... 9457491 ...... 808,330 945749 ..o e L [ e (137,418) (137,418)
703395103 ... | PATTERSON COS., INC. ....... .. | 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 8255000]...... 193518 ...... 201,923 1...... 193518 [ oo | e [ e [ e 8405 8,405
70959W103 .. | PENSKE AUTOMOTIVE GRP INQ .. | 04/11/2018 | JPMorgan ........... 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ......|..... 820.000]....... 35360 ....... 36,286 |....... 35360 ..o | [ L e 925|.......... 925| ..., 886|..............
712704105 ... | PEOPLES UNITED FINANCIAL
INC ... .. | 10/09/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... .115,485.000 | ..... 2,064,940 ..... 2,001,368 | ..... 2064940 ... [ e e e (63,572)|...... (63,572)
718172109 ... | PHILIP MORRIS INTLINC ...... . | 06/13/2018 | VARIOUS ... 07/17/2018 | VARIOUS ........... .. 17,925,000 | ..... 1,670,342 ..... 1,458,1111..... 1,670,342 .o | [ e e e (212,232) | ..... (212,232) | ...
72348P104 ... | PINNACLE FOODS INCDEL ....|.. | 04/11/2018 | JPMorgan ........... 10/26/2018 | JPMorgan ........... ...2,280.000...... 126,090 ...... 2243811...... 126,000 ..o | L L [ 98,2911 ....... 98,291
723787107 ... | PIONEER NATURAL DEUTSCHE BANK
RESOURCES CO COMMO ... 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ |..... 438.000....... 86,051(....... 88,746 | ....... 86,051 [ ..o | [ L e e 2695 |......... 2695 | .
724479100 ... | PITNEY BOWESINC ........... 05/16/2018 | VARIOUS ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 445550.000 |...... 4470371 ...... 4094181 ...... 447,037 ....
72651A207 ... | PLAINS GPHLDGSLP ........ .. | 04/20/2018 | JEFFERIES LLC ..... 05/30/2018 | VARIOUS ........... ... 6155000 ...... 154,086 | ...... 149,292 ...... 154,086
693475105 ... | PNC FINL SVCS GROUP INC ...| .. |04/11/2018 | JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 4,020.000]...... 600,759 (...... 561,219(...... 800,759 ... | [ e [ L (39,540) | ...... (39,540) [ ......... 3015 .o
74251V102 ... | PRINCIPAL FINANCIAL GROUP
INCCOMM ...t 05/16/2018 | Citigroup 10/09/2018 | UBS Paine Webber .. |... 5,715.000|...... 338,961 ...... 3442471 ... 338,961 ... | [ e [ e 5286 |......... 5,286
744320102 ... | PRUDENTIAL FINL INC 04/20/2018 | JPMorgan 06/22/2018 | VARIOUS ........... ..20,337.000 | ..... 2,132,626 |..... 2015412 ..... 2132626 | ..o e e [ e e (17,213)|..... (117,213)
744573106 ... | PUBLIC SVC ENTERPRISE VENDOR CODE INST
GROUP ..o 08/16/2018 | NOT IN TABLE ...... 10/09/2018 | UBS Paine Webber .. |... 6,815.000|...... 362,347 (...... 367,6411...... 362,347
754907103 ... [RAYONIERINC ................ 10/09/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... ... 2,740000|....... 94514 |....... 90,777 | ....... 94,514
755111507 ... | RAYTHEON CO DELAWARE VENDOR CODE INST
NEW ..o 05/16/2018 | Citigroup ............ 06/22/2018 | NOT INTABLE ......|..... 860.000|...... 180,717 | ...... 166,532 ...... 180,717
758849103 ... | REGENCY CTRSCORP ........ 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............ .. 1115000 |....... 65643 |....... 63,185(....... 65,643
7591EP100 ... | REGIONS FINANCIAL CORP VENDOR CODE INST
COMMONSTOC ............... 08/16/2018 | NOT IN TABLE ....... 10/09/2018 | UBS Paine Webber .. | .. 24,600.000 |...... 476,076 | ...... 457,302]...... 476,076
759509102 ... | RELIANCE STEEL & ALUMINUM
COCOMMO ...........c.evn 10/09/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... ...2,03.000 |...... 180,558 | ...... 171,184 | ... 180,558
76118Y104 ... | RESIDEO TECHNOLOGIES INC 10/29/2018 | JPMorgan ... 11/01/2018 [ VARIOUS ...........|..... 748330 |......... 7285(....... 16,830|.........7,285(....
780287108 ... | ROYALGOLDINC ............. .. | 08/16/2018 | VARIOUS ........... 10/09/2018 | VARIOUS ........... ... 1,805.000 |...... 144,852 ...... 139,447 ...... 144,852
749660106 ... | RPC INC COMMON STOCK USD VENDOR CODE INST VENDOR CODE INST
0.1 .. | 06/22/2018 | NOT IN TABLE ...... 08/16/2018 | NOT IN TABLE ...... .. 15,405.000 | ...... 218674 |...... 220384 |...... 218874 ..o e e e [ e 1,710 ..o 1,710 ..o 1541
783549108 ... [RYDERSYSINC ............... 10/09/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... ... 5035000 ...... 357,048 ...... 315334 |...... 357,048 ..o | L e e e 41,714) | ...... @74 ). 1318
80283M101 ...| SANTANDER CONSUMER USA VENDOR CODE INST VENDOR CODE INVE
HOLDINGSIN .................. 08/16/2018 | NOT IN TABLE ...... 11/29/2018 | NOT IN TABLE ...... ... 1,655.000]....... 34,032 ....... 32533 ....... 34,032 .o | [ e e (1,498) | ....... (1,498) [ .......... B3|
80589M102 ...| SCANACORPNEW ............ 05/16/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 16,765.000 | ...... 593,302 ...... 620,554 |...... 593,302 (... | L e [ e 27252 ....... 21252 ......... 1295|. ...t
806857108 ... | SCHLUMBERGERLTD. ........ .. | 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ..10,630.000 | ...... 718,083 |...... 708,620 ...... T18,083 [ ... | [ e [ e (9,464)|....... (9,464)(......... 5315[ ...
835495102 ... | SONOCO PRODS CO ........... 04/11/2018 | JPMorgan ........... 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ...... ... 7,920.000 |...... 387,903 |...... 4489781 ...... 387,903 ... | L e [ e 61,076 | ....... 61,076 (......... 9742 ..............
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84265V105 ... | SOUTHERN COPPER CORP ... |.. |04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 3775.000...... 210919(...... 176,439 ...... 210919 .o e L e e e (34,479) | ...... (34,479 [......... 1133
848574109 ... | SPIRIT AEROSYSTEMS DEUTSCHE BANK
HOLDINGSINCCO ............ .. | 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ |..... 675.000]....... 56,607 | ....... 57,363 |....... 56,607 ..o | e L e 756 ... 756 | .o |
84861U105 ... | SPIRITMTAREIT .............. .. | 06/01/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 825.000......... 6643|......... 6909|......... 8643 | .. [ e e e [ 266|.......... 266 ... [
854502101 ... | STANLEY BLACK & DECKER DEUTSCHE BANK
INCCOMMON .......... 05/02/2018 | SECURITIES INC. ... | 06/22/2018 | VARIOUS ...........|..... 835.000]...... 116,650 ...... 113,103 | ...... 116,650
857477103 ... | STATE STREET CORP 06/22/2018 | VENDOR CODE INST VENDOR CODE INST
NOTINTABLE ...... 08/16/2018 | NOT INTABLE ......|..... 710000 ....... 69,737 |....... 59,440 ....... 69,737
858119100 ... | STEEL DYNAMICS INC VENDOR CODE INST VENDOR CODE INST
COMMON STOCKUS .......... 06/22/2018 | NOT IN TABLE ....... 08/16/2018 | NOT INTABLE ......|..... 705.000]....... 33,662(....... 30547 | ....... 33,662
867914103 ... | SUNTRUSTBKS INC ... 09/12/2018 | VARIOUS 10/24/2018 | VARIOUS ........... ..30,178.000 | ..... 2,033,255 ..... 1,953,364 | ..... 2,033,255
87165B103 ... | SYNCHRONY FINL ... ...|.. | 10/09/2018 | VARIOUS ... 11/29/2018 | VARIOUS ........... .. 7,730.000...... 2584711...... 229688 ...... 258,471
876030107 ... | TAPESTRYINC ................ .. | 04/11/2018 | JPMorgan 08/16/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 555.000]....... 2917 ....... 28582 ....... 29,117
87612G101 ...| TARGA RESOURCES CORP VENDOR CODE INVE
COMMON STOCK ..............|.. 10/09/2018 | VARIOUS 11/29/2018 | NOT IN TABLE ...... .. 8775.000]...... 472,755|...... 396,564 | ...... 472,755
87612E106 ... | TARGET CORP 04/11/2018 | JPMorgan ... 11/29/2018 [ VARIOUS ........... .. 6,975.000...... 507,937 (...... 5244511 ...... 507,937 ....
876664103 ... | TAUBMAN CTRSINC .......... 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............ |..... 365.000]....... 21218 ....... 194081 ....... 21,218
872275102 ... | TCFFINLCORP ............... 04/11/2018| JPMorgan ........... 11/29/2018 | VENDOR CODE INVE
NOTINTABLE ...... .. 19,995,000 |...... 451537 ...... 437,701 ...... 451,537
87236Y108 ... | TD AMERITRADE HLDG CORP .| .. |04/11/2018 | JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 1,085.000....... 63,349 ....... 62,402 ....... 63,349
87901J105 ... | TEGNA INC COMMON STOCK DEUTSCHE BANK VENDOR CODE INST
USDT .o 05/02/2018 | SECURITIES INC. ... | 06/22/2018 | NOT IN TABLE ...... .. 1,526.000....... 15946 |....... 17,094 ....... 15,946
879369106 ... | TELEFLEX INC 05/02/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 603.000|...... 155919 ...... 143290 ...... 155,919
879433829 ... | TELEPHONE & DATA SYSTEMS DEUTSCHE BANK
INCCOMMO ................... 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ .. 1,158.000....... KINAL 29,961 ....... 31,714
883556102 ... | THERMO FISHER SCIENTIFIC,
INC. ... 05/02/2018 | VARIOUS 05/16/2018 | Citigroup ... 1,506.000 |...... 316,284 |...... 315437(...... 316,284
887317303 ... | TIME WARNER INC 05/02/2018 | VARIOUS ... 05/16/2018 | Citigroup ... 1670000 ...... 158975 ...... 157471 ...... 158,975
887389104 ... | TIMKENCO .................... 04/11/2018 | JPMorgan 06/22/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 790.000]....... 36,105(....... 35305(....... 36,105
896047503 ... | TRIBUNE MEDIA CO COMMON VENDOR CODE INVE
STOCKUSD ................... 10/09/2018 | UBS Paine Webber .. [11/29/2018 | NOT INTABLE ......|..... 870.000]....... 33320....... 34,778 |....... 33,320
90130A101 ... | TWENTY-FIRST CENTURY FOX DEUTSCHE BANK
INCCOMMO ... 05/02/2018 | SECURITIES INC. ... | 11/29/2018 | VARIOUS ........... .. 3,158.000...... 116,085 ...... 137,957 | ...... 116,085
90184L102 ... | TWITTERINC .................. 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 5105.000...... 150,049 ...... 232,150 (...... 150,049
902494103 ... | TYSON FOODS INC COMMON DEUTSCHE BANK
STOCKUSDO ...t .. | 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............|..... 805.000]....... 54327 |....... 54471 ....... 54,327
902653104 ... |UDRINC ..............coennne. .. | 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............ .. 1,400.000....... 50,054 |....... 495931 ....... 50,054
904214103 ... | UMPQUA HOLDINGS CORP VENDOR CODE INST VENDOR CODE INST
COMMON STOCK .............. 06/22/2018 | NOT IN TABLE ...... 08/16/2018 | NOT IN TABLE ...... .. 27,610.000 |...... 652,488 |...... 592,619(...... 652,488
910047109 ... | UNITED CONTINENTAL DEUTSCHE BANK
HOLDINGSINCCO ............ 05/02/2018 | SECURITIES INC. ... | 05/16/2018 | Citigroup ............ |..... 198.000(....... 13449|....... 134861 ....... 13,449
912909108 ... | UNITED STATES STEEL CORP DEUTSCHE BANK VENDOR CODE INST
COMMONST .................. .. | 05/02/2018 | SECURITIES INC. ... |08/16/2018 |INOT INTABLE ......|..... 904.000]....... 29161 ....... 26,561 ....... 29,161
91529Y106 ... | UNUM GROUP COMMON VENDOR CODE INST VENDOR CODE INST
STOCKUSDO0.1 ...t .. | 06/22/2018 | NOT IN TABLE ...... 08/16/2018 | NOT IN TABLE ...... .. 7,220.000...... 274678 ...... 250,8211...... 274,678
92553P201 ... | VIACOM CL B .. | 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............ ... 3,760.000 |...... 14,727 ...... 108,697 | ...... 114,727
942622200 ... | WATSCO INC COMMON STOCK VENDOR CODE INST VENDOR CODE INST
USDOS ..o, .. | 06/22/2018 | NOT IN TABLE ...... 08/16/2018 | NOT IN TABLE ....... .. 2,570.000...... 467,316 ...... 437,720 ...... 467,316
92939U106 ... | WEC ENERGY GROUP INC ... |.. |04/11/2018 | JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 1,660.000...... 103,356 | ...... 103439 ...... 103,356 | ..o e e [ e [ 83|, 83|, N7
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CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
948741103 ... | WEINGARTEN REALTY
INVESTORS ...........eenen 04/11/2018 | JPMorgan ........... 05/16/2018 | Citigroup ............ |..... 935.000]....... 26173 |....... 25558 | ....... 26,173
958102105 ... | WESTERN DIGITAL CORP ..... 08/16/2018 | VARIOUS ........... 10/09/2018 | VARIOUS ........... ...6585.000]...... 530,2111...... 405,747 | ...... 530,211
959802109 ... | WESTERN UNION CO/THE VENDOR CODE INST
COMMON STOCK .............. 08/16/2018 | NOT IN TABLE ...... 10/09/2018 | UBS Paine Webber .. | .. 35,885.000 |...... 682,554 |...... 648,374 ...... 682,554
96145D105 ...| WESTROCKCO ............... 06/22/2018 | VARIOUS ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 4,780.000]...... 293,146 |...... 263,995 ...... 293,146
962166104 ... | WEYERHAEUSERCO ......... 08/16/2018 | VARIOUS ........... 10/09/2018 | UBS Paine Webber .. |... 7,460.000 |...... 2644411 ...... 228664 |...... 264,441
98212B103 ... | WPX ENERGY INC COMMON DEUTSCHE BANK
STOCKUSDO. ................. .. | 05/02/2018 | SECURITIES INC. ... |06/22/2018 | VARIOUS ........... .. 2,077.000]....... 36,139 ....... 37871 ....... 36,139
984121608 ... | XEROXCORP ................. 04/11/2018 | JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 4705000 ...... 132928 ...... 124987 ...... 132,928
983919101 ... | XILINXINC ..................... 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 2495000 ]...... 169,691 ...... 167,239 ...... 169,691
98954M200 .. .| ZILLOW GROUP INC COMMON
STOCKUSD .......coovvennns .. | 08/02/2018 | VARIOUS ........... 08/16/2018 | VARIOUS ........... .. 1,226.000....... 65926 |....... 60,409 |....... 65,926
G0177J108 ... | ALLERGANPLC ............... D [05/02/2018 | VARIOUS ........... 05/16/2018 | Citigroup ............ .. 1,731.000...... 281503 (...... 2701231...... 281,503
(05384105 ... | ASPEN INSURANCE HOLDINGS
LTD oo C | 04/11/2018| JPMorgan ........... 05/16/2018 | Citigroup ............ .. 2,025.000]....... 89,814 |....... 87,309 ....... 89,814
G0692U109 .. | AXIS CAPITAL HOLDINGS LTD VENDOR CODE INST VENDOR CODE INST
COMMONS ................... D [06/22/2018 | NOT IN TABLE ...... 08/16/2018 | NOT IN TABLE ...... .. 5355.000]...... 299550 (...... 301,919(...... 299,550
16962105 ... | BUNGELIMITED ............... C | 08/16/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... .. 4,020.000...... 269,052 ...... 252,458 |...... 269,052 ....
143658300 ... | CARNIVAL CORP PAIRED CTF .| D |04/11/2018 | JPMorgan ... 10/09/2018 [ VARIOUS ........... .. 7,030.000...... 4474071 ...... 4439331 ...... 447407 ....
P31076105 ... | COPAHOLDINGS SA .......... D |08/16/2018 | VARIOUS ... 10/09/2018 | UBS Paine Webber .. |... 1,625.000|...... 157,036 | ...... 134,565 ...... 157,036
(29183103 ...| EATONCORPPLC ............. D [04/11/2018 | JPMorgan ........... 08/16/2018 | VENDOR CODE INST
NOTINTABLE ...... .. 1,760.000 | ...... 135824 |...... 141468 |...... 135,824
G4863A108 ...| INTERNATIONAL GAME
TECHNOLOGY ................. D [08/16/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... .. 8435.000]...... 185723 |...... 165515 ...... 185,723
G491BT108 .. | INVESCOLTD ................. D [04/11/2018 | JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ..31,935.000 |...... 977.2911...... 882,388 |...... 977,291
N53745100 ... | LYONDELLBASELL
INDUSTRIESNV .............. C | 05/16/2018 | VARIOUS ........... 11/29/2018 [ VARIOUS ........... ... 4,400.000 |...... 463420 ...... 448490 ...... 463,420
G5876H105 .. | MARVELL TECHNOLOGY VENDOR CODE INST VENDOR CODE INST
GROUPLTD COMMO .......... C | 06/22/2018 | NOT IN TABLE ....... 08/16/2018 | NOT INTABLE ......|..... 715000 ....... 15169 |....... 14427 )....... 15,169
G6359F103 .. .| NABORS INDUSTRIESLTD .... [ D | 04/11/2018 | JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ...... ... 4,285000]....... 32277 ....... 27,956 | ....... B2277 oo | [ e e 4321 f....... @321 .......... 257
G6518L108 ...| NIELSENHLDGSPLC .......... D [05/16/2018 | VARIOUS ........... 10/29/2018 [ VARIOUS ........... .. 32,626.000 |..... 1,063,301 1...... 839,283 |..... 1,063,301 [ ..o | [ [ e L (224,018) | ..... (224,018)|....... 18208 | ...t
G6700G107 .. | NVENT ELECTRIC PLC COWEN AND
COMMON STOCK .............. D |05/01/2018 | COMPANY, LLC ..... 12/119/2018 [ VARIOUS ........... ... 8051.000...... 183,249 ...... 206,074 |...... 183249 oo | e e e e 22,825(....... 22825(......... 1787
V77807103 ... | ROYAL CARIBBEAN CRUISES
LTDNORWAY ................. D [05/02/2018 | VARIOUS ........... 05/16/2018 | Citigroup ............ ... 1412000 |...... 154,944 | ...... 150,871 ...... 154944 [ o e e e [ 4,073)|....... (073) .o
(81276100 ...| SIGNET JEWELERS LIMITED .. | C | 04/11/2018| JPMorgan ........... 06/22/2018 | VENDOR CODE INST
NOTINTABLE ......|..... 800.000]....... 30,162 ....... 46,315|....... 30,162 (..o | [ L e 16,153 |....... 16,153 |.......... 26| .
G9319H102 .. | VALIDUS HOLDINGS LTD DEUTSCHE BANK VENDOR CODE INST
COMMON STOCK .............. C | 05/02/2018 | SECURITIES INC. ... |06/22/2018 |NOT INTABLE ......|..... 828.000]....... 56,073 |....... 56,001(....... 56,073 .o | [ L e e 18 18 35|
(98294104 ... | XL GROUP LTD COMMON DEUTSCHE BANK
STOCKUSD ..........ccceutn D |05/02/2018 | SECURITIES INC. ... [ 05/16/2018 | Citigroup ............ ... 1,246.000|....... 69,334 |....... 68,759 | ....... 89,334 [ ..o | [ e e e (575) | ... (575) | o [
000287581 ... | BRITISH AMERICAN TOBACCO DEUTSCHE BANK
PLCCOMMO .................. B [ 05/01/2018 | SECURITIES INC. ... [ 06/14/2018 | VARIOUS ........... ..10,012.000 | ...... 549,490 (...... 498,301 ...... 549490 ... e e e [ e (16,722) | ...... (34,466) | ...... (51,188) [ ..o |
00B1Y9TBS5 .. | DANONE SA COMMON STOCK DEUTSCHE BANK
EUR025 ..., B [ 05/01/2018 | SECURITIES INC. ... [ 11/07/2018 | VARIOUS ........... ... 6,203.000...... 504,543 1 ...... 459,698 | ...... 504543 ..o e e e [ (27,004) | ...... (17,841) | ...... (44,845)[......... 9632(...........s
00B19NLV6 .. | EXPERIAN PLC COMMON
STOCKGBPO.1 ............... B [09/13/2018 | VARIOUS ........... 12/20/2018 [ VARIOUS ........... ..26,111.000 |...... 603,808 ...... 617,843 1...... 603,808 | ......ovvven | [ e [ e (42,011)]....... 56,045(....... 14,034 |......... 6,707 [..............
11282X103 ... | BROOKFIELD PPTY PARTNERS
LP . .. | 08/27/2018| JPMorgan ........... 11/29/2018 [ VARIOUS ........... ... 1,346,080 |....... 70773 ....... 23567 |....... TOT73 o | L e e e (47,206) | ...... (47,206) [ .......... 24| ...
780259206 ... | ROYAL DUTCH SHELL PLC .... | C | 04/20/2018 | JEFFERIESLLC ..... 08/03/2018 | VARIOUS ........... .. 57,105.000 | ..... 4,032,116 | ..... 3,989,931 ..... 4,032,116 | ..o [ (42,185) | ...... (42,185) [ ....... 45627 |..............
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) .............................. o ... 81,840,688 |... 78,444,426 ... 81840688 |.............. | ... (85,737) | ... (3,310,532) | ... (3,396,269) | ...... 919463 |..............
9799998 Subtotal - COMMON SEOCKS .. ...\t .. 81,840,688 |... 78,444,426 (... 81,840,688 |.............. |.......oo | e (85,737) | ... (3,310,532) | ... (3,396,269) | ...... 919463 |..............
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SCHEDULE D - PART §

ully DISPOSED OF During Current Year

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

3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Current
R Par Value Book/ Year's Total Total Paid for
E (Bonds) or Adjusted Unrealized Other-Than- Change in Foreign Foreign Interest and Accrued
CUsIP | Number of Carrying Valuation Current Year's | Temporary BJ/AC.V. Exchange Exchange Realized Total Dividends Interest
Identifi- G Date Disposal Shares Actual Consider- Value at Increase/ (Amortization)/ |  Impairment (Col. 12+ Change in Gain (Loss) Gain (Loss) Gain (Loss) Received and
cation Description N | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost ation Disposal (Decrease) Accretion Recognized 13-14) BJ/ACV. on Disposal on Disposal on Disposal During Year Dividends
9899999 Subtotal - Preferred and COmMMON SOCKS ... ... 81,840,688 |... 78,444,426 ... 81,840,688 |.............. |...oco oo [ (85,737) | ... (3,310,532) | ... (3,396,269) | ...... 919463 |..............
9999999 TOAIS .. ...\ .. 199,908,553 | .. 194,163,781 |.. 199,632,415 |.............. |..... (276,142) | .............. |..... (276,142) | .............. |...... (85,737) | ... (5,387,491) | ... (5473,228) | ..... 3,053,808 ...... 900,771
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
5 6 8

1 2 3 4 7 9 10 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
Assets Include 11 12
Intangible
Description Assets
Name of Subsidiary, NAIC connected with Total Amount
CUSIP Controlled or Company ID NAIC Valuation | Holding of Such of Such Book/Adjusted Nonadmitted Number of % of

Identification Affiliated Company Foreign Code Number Method Company's Stock?| Intangible Assets | Carrying Value Amount Shares Outstanding
Common Stocks - U.S. Property & Casualty Insurer

01644@108 | ALL AMERICA INSURANCE COMPANY ..............c.ocoo [, 20222 | 4CIB1 ... | NO oo | | 159,801,436 |............oooo oot 15,000.000]..... 100.000
1199999 Subtotal - Common Stocks - U.S. Property & Casualty INSUFEr ... 159,801,436 |..............coo | XXX ... XXX
Common Stocks - Other Affiliates

81415*109 ..| SECURITY CENTRALCORP. ............cooooveiii i | | 4CIB3 ............|....... No oo | 2,059,107 |........ 2,059,107 ....... 18,500.000]..... 100.000
1799999 Subtotal - Common Stocks - Other Affliates .......... ... | | 2,059,107 |........ 2,059,107]...... XXX ... XXX
1899999 Subtotal - COMMON STOCKS . ... ...\ e | | 161,860,543 |........ 2,059,107]...... XXX ... XXX
1999999 Total - Preferred and COmMMON STOCKS ...t e e L 161,860,543 1........ 2,069,107 ...... 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.

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

0399999 Total -

Preferred and Common Stocks
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
5 6 7 8 9 10 1 12 13 18 19

1 2 3 4 14 15 16 17 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) |on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |[Contracts| Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred  [Termination (b)
Written Options - Income Generation - Other
Abbott Labs 002824100Abbott
Covered Calls ... Labs ........... D22 ....... Equity ......... AMEX ... 06/09/2017 | 01/19/2018 | 01/10/2018 | EXERCISHD. .. 452 | ..... 45200 |48 ......... o (80449) [ L e e B2 e e 80,449 |........... 0..........
Abbvie Inc Covered| 00287Y109Abbvie
Calls ........... Inc............. D22 ....... Equity ......... MIAX oo 08/17/2017 | 01/19/2018 | 01/12/2108 | EXERCISHD.... 21| ...... 2100725 ........|..... [ ) [ O N I RO I 47220 ..o e e 4713 ... 0..........
Abbvie Inc Covered| 00287Y109Abbvie
Calls ........... Inc............. D22 ....... Equity ......... PCX ..o 08/17/2017 | 01/19/2018 | 01/12/2108 | EXERCISHD....... (N 100725 ... (224) [ oo e e AU 2549 | oo e e 24| 0..........
Abbvie Inc Covered| 00287Y109Abbvie
Calls ........... Inc............. D22 ....... Equity ......... PHLX ... oo 08/17/2017 | 01/19/2018 | 01/12/2108 | EXERCISHD.... 90| ...... 9,000(725........ L (20,200) f L e e e 202370 L e e 20200 ........... 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc ............. D22 ....... Equity ......... AMEX ... 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED.. ... 3| ........ 300185 ........]..... (2,00) [ .....ccoovn | onnnn (2559) | oo e FUUE UUU (1,018) [ ..o oo (554) [ .vvvv | 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc ............. D22 ....... Equity ......... BOX ..o | e 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED ... 14| ...... 1,400 | 185 ........|..... (9,361) [ ...vvnnnnn L (1944) [ FUUE UUU @741 [ e (2583) [ oo | 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... CBOE ... o 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED... 25 ...... 2,500 (185 ........ o (18716) [ e (21329) [ FUUE UUU (8/466) [ ......cooovn |eeiiiiii i (4613) [ .. | 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... CO2X oo | 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED ... 12| ...... 1200|185 ........[..... (8,024) [ ........... L (10238) [ RO I (40684) [ ... | @2214) [ .o 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... ISE ... | 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED ... 18| ...... 1,800 | 185 ........ L (12,035) [ L. L (15357) RO I (6,095) [...ooveeeen oo s (3322) [ ..o | 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... MIAX oo 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED ... 17| ...... 1,700 | 185 ........ L (MBBT) [ L (14504) RO I (SN CYON U I FR BA3T) [ 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... PCX | 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED (N 100|185 ........|..eene (669) [ ..ovvvvinn | et (853) |« e [ (B39) foeeeeeeeee | (185) [ .o | 0..........
Amgen Inc 031162100Amgen
T | CoveredCalls ....[Inc............. D22 ....... Equity ......... PHLX oo | 10/25/2017 | 04/20/2018 | 01/31/2018 | PURCHASED ... 25 ...... 2,500 (185 ........ o (18716) [ e (21329) [ FUUE UUU (8/466) [ ......ooovn |eeiiiii s (4613) [ .. | 0..........
= | Amgen Inc 031162100Amgen
€O |CoveredCalls ....|Inc ............. D22 ....... Equity ......... CBOE ... o 01/31/2018 | 07/20/2018 | 03/29/2018 | PURCHASED.... 9| ........ 900 [190 ..o eeiiiiiis [ (8,923) | ..... (2533) | oo e [P OO P DU P 6390 ... | 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... ISE ... | 01/31/2018 | 07/20/2018 | 03/29/2018 | PURCHASED... 30| ...... 3000190 ........|........... L. (29742) ... (8442) | ... | e I I D 2129 ... e 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... MIAX oo 01/31/2018 | 07/20/2018 | 03/29/2018 | PURCHASED... 35| ...... 3500 (190 ........|........... L., (34,699) | ..... [(CR:Ze ) A I, e I I D 24849 | ... 0..........
Amgen Inc 031162100Amgen
CoveredCalls ....|Inc............. D22 ....... Equity ......... PHLX ..o oo 01/31/2018 | 07/20/2018 | 03/29/2018 | PURCHASED... 41| ...... 4100190 ........ ..ol L. (40647) ... (11838) | .. e I I D 20109 ... 0..........
Blackstone Grp 09253U108Blackstone
CoveredCalls ....|Gp ............ D22 ....... Equity ......... AMEX ... 10/19/2017 | 03/16/2018 | 02/01/2018 | PURCHASED ... 30| ...... 3,000 (37 ..o nnnn (2014) [ .o | et (2704) | oo [ FUUE UUU (1,849) [ oo e (690) [ ..o | 0..........
Blackstone Grp 09253U108Blackstdne
CoveredCalls ....[Gp ............ D22 ....... Equity ......... BOX ..o | e 10/19/2017 | 03/16/2018 | 02/01/2018 | PURCHASED ... 11| ...... 1100 |37 .o (739) [ .o | et (992) | .oooeeii [ e (B78) f.ceeeeeeees | [ (253) .o | 0..........
Blackstone Grp 09253U108Blackstdne
CoveredCalls ....|Gp ............ D22 ....... Equity ......... CBOE ... o 10/19/2017 | 03/16/2018 | 02/01/2018 | PURCHASED... 85 ...... 8500 (37 ... nnnn (5,707) [ v | eennn (7,662) | ..o [ [ | (5239) [ .ovveveenes | (1,955) [ .o | 0..........
Blackstone Grp 09253U108Blackstdne
CoveredCalls ... [Grp ............ D22 ....... Equity ......... CO2X oo | 10/19/2017 | 03/16/2018 | 02/01/2018 | PURCHASED ... 18| ...... 180037 ... ..., [(IVZ01) N [ I (1623) | oo [ [ e (A0) oo e @4 0..........
Blackstone Grp 09253U108Blackstone
CoveredCalls ... [Grp ............ D22 ....... Equity ......... ISE ... | 10/19/2017 | 03/16/2018 | 02/01/2018 | PURCHASED ... 87 | ...... 8700 (37 .........|..... (5841) [ .o |t (7842) | oo | [ e (5363) [..ovvveeeen | s (2001) [ ..o | 0..........
Blackstone Grp 09253U108Blackstone
CoveredCalls ... [Grp ............ D22 ....... Equity ......... MIAX oo 10/19/2017 | 03/16/2018 | 02/01/2018 | PURCHASED ... 26 | ...... 2,600 (37 .........]..... (1,746) [ ... | onnn (2344) | e (1603) [ ..o e (B98) [.ovvvvvin | 0..........
Blackstone Grp 09253U108Blackstone
CoveredCalls ....|Grp ............ D22 ....... Equity ......... PHLX ... oo 10/19/2017 | 03/16/2018 | 02/01/2018 | PURCHASED .. 342 | ..... 3420037 ......... (22,962) | ........... . (30,828) [ ... | (21,081) | oo e (7,866) [ ... | oot 0..........
Blackstone Grp 09253U108Blackstdne
CoveredCalls ....|Gp ............ D22 ....... Equity ......... AMEX ... 02/01/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 99| ...... 9,900 38 ... eiiiiiit L. (12,638) f..... (1,334) | oo [ e e 1304 oo | 0..........
Blackstone Grp 09253U108Blackstdne
CoveredCalls ....[Gp ............ D22 ....... Equity ......... BOX ..o | e 02/01/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 99| ...... 9,900 38 ... eiiiiiit L. (12,638) ..... (1,334) | oo [ e e 1304 oo | 0..........
Blackstone Grp 09253U108Blackstdne
CoveredCalls ....[Grp ............ D22 ....... Equity ......... CBOE ... | o 02/01/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 104 | ..... 10,400 |38 ... L. (13276) | ... .. (1401) | oo e e e M85 | | 0..........
Blackstone Grp 09253U108Blackstone
CoveredCalls ... [Grp ............ D22 ....... Equity ......... ISE ... | 02/01/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 99| ...... 9900 (38 ... aeiiiiilt ... (12,638) | ..... (1334) [ oo [ e I I D 1M304 ..o | 0..........
Blackstone Grp 09253U108Blackstone
CoveredCalls ... [Grp ............ D22 ....... Equity ......... MIAX oo 02/01/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 99| ...... 9900 (38 ... aeiiiiilt ... (12,638) | ..... (1334) [ oo [ e I I D 1M304 ..o | 0..........
Blackstone Grp 09253U108Blackstone
CoveredCalls ... [Grp ............ D22 ....... Equity ......... PHLX ..o oo 02/01/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 99| ...... 9900 (38 ... aeiiiiilt ... (12,638) | ..... (1334) [ oo [ e I I D 1M304 ..o | 0..........
CBS Corp Covered | 124857202CBS
Calls ........... Corp vt D22 ....... Equity ......... AMEX ... 12/13/2017 | 03/16/2018 | 03/16/2018 | EXPIRED | ...... 8|........ 80065 .........|.cuunnn (555) [ v | oo [ [ FUUE DU 181 [ B85 | | 0..........
CBS Corp Covered | 124857202CBS
Calls ........... Corp vt D22 ....... Equity ......... BOX ..o | e 12/13/2017 | 03/16/2018 | 03/16/2018 | EXPIRED | ..... 57...... 5700 (65 .........|..... (3,955) [ v | oo [ FUUE DU 1289 | oo [ 3955 . ... 0..........
CBS Corp Covered | 124857202CBS
Calls ........... Corp vt D22 ....... Equity ......... CBOE ... o 12/13/2017 | 03/16/2018 | 03/16/2018 | EXPIRED | ..... 63|...... 6,300 (65 .........0..... G371 [ o e [ FUUE DU 1425 | [ 4371 0..........
CBS Corp Covered | 124857202CBS
Calls ........... Corp v D22 ....... Equity ......... ISE ... | 12/13/2017 | 03/16/2018 | 03/16/2018 | EXPIRED | ..... 57|...... 5700(65.........0..... (3,955) [ oo | [ AU 1289 ..o [ 3955 . ... 0..........
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
CBS Corp Covered | 124857202CBS
Calls ........... Orp .o D22 ....... Equity ......... MIAX oo 12/13/2017 | 03/16/2018 | 03/16/2018 | EXPIRED | ..... 57...... 5700 (65 .........|..... (3,955) [ v | oo [ e e (V21 U U I 3955 . ... 0..........
CBS Corp Covered | 124857202CBS
Calls ........... Op .o D22 ....... Equity ......... PHLX ..o | 12/13/2017 | 03/16/2018 | 03/16/2018 | EXPIRED | ..... 57...... 5700 (65 .........|..... (3,955) [ v | oo [ e e 1289 | oo [ 3955 . ... 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... AMEX ... oo 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED.... 1|........ 10080 .........f........ 85) ..o [ A7) e @O (G0 [ I 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... BOX ..o | 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED.... 6| ........ 60080 .........|.......(B12) | | (1027) [ oo | e (248) (... | [(XE) N [P 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... CBOE ........oo| covviiii, 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 44| ...... 4400080 .........[.....(3788)|........... | (T531) oo [ [ (1822) [ ..o e G774 [ 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... CO2X oo | 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED. ... 4| ........ 400080 ........ . (B4 (51 [P [ (P I (166) [...ooooeeee | (7<) [P I 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... 1] S 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 90| ...... 9,000(80......... (15,405) [ ..o | oo | e (3726) [ ..o | (TT9) e | 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... MIAX oo 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED.. ... 3| ........ 30080 ..o (243) | (BU) | oo [ e (M) oo | @) 0..........
CVS Health 126650100CVS
Covered Calls ... .| 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED... 16| ...... 160080 ... oo (1312) | e (2739) | oo e [ (608) f..ooeeeeeee | [ (1427) [ o e
CVS Health
Covered Calls . ... 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 20| ...... 2,000 {80 .........] .o (1,680) f .. | (BA23) | ..o | [ [CEIL[0) N [P I (A743) [ 0..........
CVS Health
Covered Calls . ... 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 30| ...... 3,000({80 .........]. ... (2562)f ... |l (SIS I [ (P I (1242) [ oo | (2573) [ .o | 0..........
CVS Health
Covered Calls . ... .| 11/03/2017 | 02/16/2018 | 01/12/2018 | PURCHASED... 24| ...... 2,400 (80 .........]. ... (2050) f .. | (4108) ... [ s [(CLeZ N (U I (2,058) [ ... |
CVS Health 126650100CV.
Covered Calls ....| Health .......... D22 ....... Equity ......... AMEX ..o oo 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 45| ...... 4500085 ... | | (85T [ (249) | oo e e e 7902 ... 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... BOX .o | e 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 17| ...... 1,700 185 ..o [ (B079) [ e O4) | oo [ e e e e 2985 ). ... 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... CBOE ... oviiiiii, 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 49| ...... 490085 ........ | | (8876) [ 7)) e e e e e 8605|........... | 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... ISE ...t oo 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 45| ...... 4500085 ......... . oo | (85T | (249) | .o e 7902 ... 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... MIAX oo 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 38| ...... 3,800(85.........] ... [.....(6,883)]....... (10) | oo e e e 6673 |........... | 0..........
CVS Health 126650100CVS
Covered Calls ....| Health .......... D22 ....... Equity ......... PHLX ... oo 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 44| ...... 4400085 ......... .o | (7O70) [ 44) o e e T2 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... 22 ... Equity ......... AMEX ..o o 12/14/2017 | 03/16/2018 | 01/12/2018 | PURCHASED... 61 ...... 6,100 [ 675 ........ L (32,563) [ .. | e (335) oo | L (27808) [ e 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... 22 ... Equity ......... CBOE ... oviiiiii, 12/14/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 40| ...... 4,000 675 ........ S(21383) [ | e (380) [ooeeeeeeees | C(18073) [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... 22 ... Equity ......... CBOE ... oviiiiii, 12/14/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 45| ...... 4500675 ........ (24,022) [ e (652) [ ..coeeeeees | i, C(2007) [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... ISE ...t o 12/14/2017 | 03/16/2018 | 01/12/2018 | PURCHASED . .. 42| ...... 4200|675 ........ c22421) [ [(cicle) N [P I (89T [ 0..........
Cardinal Health 14149Y108Cardinal
Covered Calls . ... ..[b22....... Equity ......... ISE............ .| 12/14/2017 | 03/16/2018 | 01/12/2018 | PURCHASED... 40| ...... 4,000(675........ (1383) [ e (420) f........... |t C(18,033) [
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... ISE ...t oo 12/14/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 23| ...... 2,300 (675 ........ (12278) [ e (B05) [.oeeeeeeei | L (10,305) [ 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... 22 ... Equity ......... AMEX ..o o 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41 ...... 4100725 ... . (15,002) | ..... (2876) | .o | oo [ e [ 12426 oo | 0..........
Cardinal Health 14149Y108Cardinal
Covered Calls ... ..|D22....... Equity ......... BOX ........... .| 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41 ...... 4100725 ... . (15,002) | ..... (2876) | .o | oo [ e [ 12426 oo |
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... CBOE ... oviiiiii, 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 46 | ...... 4600725 ... . (16,832) | ..... (3227) | o | oo [ e e [ 13,605 | ... | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... 22 ... Equity ......... 1] = 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED. .. 41 ...... 4100725 ... . (15,002) | ..... (2876) | .o | oo [ e [ 12426 oo | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... MIAX oo 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41| ...... 4100725 ... . . (15,002) | ..... (2876) | oo | [ e e 12126 ..o | 0..........
Cardinal Health 14149Y108Cardinall
Covered Calls ....| Health .......... D22 ....... Equity ......... PHLX ... oo 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41| ...... 4100725 ... . . (15,002) | ..... (2876) | oo | [ e e 12126 ..o | 0..........
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... AMEX ... oo 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISED. ... 24| ...... 2400(34 .........]..... (3,462) [ ..o e e e e e 7850 | .o [ 3462|........... 0..........
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... BOX .o | e 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISHD.... 40| ...... 400034 .........|..... (5,770) [ v | oo [ e e e 12750 [ oo | e 5770 ........... 0..........
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... CBOE ... oviiiiii, 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISHD... 105 | ..... 10,500 (34 ......... (BT e e e e e 33468 | ... e 15,147 | ... 0..........
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... CO2X | e 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISHD... 110 ..... 11,000 (34 ......... e (15,868) [ L | e e e e e 35,062 | ... e e 15,868 | ........... 0..........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date or Sale [ Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) B/ACV | Accretion Recognized Item Deferred | Termination (b)
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... 1] S 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISHD... 121 ..... 12,100 (34 ......... C(ATAB5) [ e e 38,568 | ... [ | 17455 | ........... 0..........
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... MIAX oo 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISHD. ... 57 | ...... 570034 .........|..... (8,223) [ e | [ e e e 18168 | ..o | [ 8223 |........... 0..........
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... PCX ..o | o 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISED.... 16| ...... 160034 .........[..... (2,308) [ .o e e e e 5400 | .o e e 2308|........... 0..........
Cisco Systems 17275R102Cisco
Covered Calls ....| Systems ........ D22 ....... Equity ......... PHLX ... oo 10/04/2017 | 04/20/2018 | 04/05/2018 | EXERCISED ... 170 | ..... 17,000 (34 ......... S(24524) [ oo e e 54186 | ... oo 24524 | ... 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... AMEX ... oo 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 18| ...... 1800|147 ... ... (1,549) [ ..o | oot [CE15)) N A [ (PP I (270 [T I P 680 ... | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... BOX ..o | 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 18| ...... 1800|147 ... ... (2 [ I [CE15)) N A [ (PP I (270 [T I P 680 ... | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... oviiiiii, 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 48 | ...... 480047 ... ..l [CREX) N T U (2318) | o e [ e (2259) [ .ooveeee e 1813 o 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CO2X v | e 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 45| ...... 450047 ... .l (3873) e | et (AT3) | o e [ e @M8) [ e 1700 oo [ 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... ISE ............ .| 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED.. 149 | ..... 14,900 (47 ......... L (12823) [ e (TA9B) | oo [ [ e (7012) [ oo e 5628 | ... |
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... MIAX oo 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 19| ...... 1,900 |47 ... .. () [ [(CHE:) N I [ (P I @M) ..o | T8 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PCX ..o | o 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED ... 54 | ...... 5400 (47 .........|..... [CCZ N [ I (2608) | ... [ [ e @541) [ e 2040 ... 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX .......... .| 10/12/2017 | 02/16/2018 | 01/12/2018 | PURCHASED... 87| ...... 8700 (47 .........|..... (7488) [ ........... |..... (4202) ... [ e e (4095) [ ... e 3286 ... |
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... AMEX ..o oo 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED.... 7| ........ 700 (49 .| ) ] BT oo e e e e e 260 .. | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... BOX .o | e 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 85| ...... 8500(49 .........] . eeeiiis [ (3605)]..... . (@A) | o e e e 3458 | ..o 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... CBOE ... oviiiiii, 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 58 | ...... 5800 (49 .......o.]oeeeii [ (2460) | ... (305) | oo e [ e e 2455 | 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... ISE ...t oo 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED.. 102 ..... 10200 (49 ... |l (4326) )L (B37) | oo [ e e e 3790 ... 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... MIAX oo 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED... 53| ...... 530049 ......... . [ (2248) )Ll @79 oo e e e 1969 ... [ 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PCX ..o | o 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED.... 7| ........ 700 (49 ..o 9T <20 N e [ I T 260 .. 0..........
Coca-Cola
Covered Calls ....| 191216100Coca-Cdd 2-2 ....... Equity ......... PHLX oo | 01/12/2018 | 05/18/2018 | 03/29/2018 | PURCHASED.. 126 | ..... 12,600 |49 ... | (B344) [ L (663) | .o e [ e e 4681 ... 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... AMEX ..o oo 10/04/2017 | 03/16/2018 | 01/09/2018 | PURCHASED.... 9| ........ 900 (525 ........]..... (2,733) [ o | et (3122) | .o e [ 1803 | oo [ (B90) [ | 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... CBOE ... oviiiiii, 10/04/2017 | 03/16/2018 | 01/09/2018 | PURCHASED ... 66 | ...... 6,600 (525 ........].... (20,039) [ ........... C(22897) [ | 13225 (.. e (2857) [ .o | 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... ISE ...t o 10/04/2017 | 03/16/2018 | 01/09/2018 | PURCHASED .. 128 | ..... 12,800 525 ........[.... (38,864) [ ........... L (44,406) [ ..o 25648 ... [ (5542) [ .o | 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... MIAX . .| 10/04/2017 | 03/16/2018 | 01/09/2018 | PURCHASED... 77| ...... 7700525 ........].... (23,379) C@6713) [ e 15420 (..o (3334) [ |
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... PHLX ... oo 10/04/2017 | 03/16/2018 | 01/09/2018 | PURCHASED .. 128 | ..... 12,800 525 ........[.... (38,864) [ ........... L (44,406) [ ..o 25648 ... e (5542) [ .o | 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... BOX .o | e 01/09/2018 | 06/15/2018 | 06/07/2018 | PURCHASED... 76 | ...... 7,600 (55 ... eeiiiiiit . (25388) | ..... (3584) | oo | [ e e [ 21804 | ... 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... CBOE .......... .| 01/09/2018 | 06/15/2018 | 06/07/2018 | PURCHASED... 30| ...... 3,000 (55 . ... eeiiiiiinn . (10,022) | ..... (1415) | o e [ e e [ 8607 |........oon |
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... 1] = 01/09/2018 | 06/15/2018 | 06/07/2018 | PURCHASED... 79| ...... 790055 ... eeiiiiiit . (26,390) | ..... (B725) | oo e [ e e [ 22665 (... | 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ D22 ....... Equity ......... MIAX ..o 01/09/2018 | 06/15/2018 | 06/07/2018 | PURCHASED.. 147 | ..... 14700 |55 ... . (49,105) | ..... (6,932) | .o | [ e e [ 2173 | 0..........
Delta Air Lines 247361702Delta
Covered Calls ....| AirLines ........ 22 ....... Equity ......... PHLX ... oo 01/09/2018 | 06/15/2018 | 06/07/2018 | PURCHASED... 76| ...... 7600(55 . ........]. .ol . (25388) | ..... (3584) | oo | [ e e 21804 ... 0..........
Discover Financial | 254709108Discovel
Covered Calls ... .| Financial ........ D22 ....... Equity ......... AMEX ... oo 10/04/2017 | 04/20/2018 | 04/24/2018 | EXERCISED. ... 97 | ...... 9,700 (675 ........ (27989) [ | e e 74851 | ..o 27969 |........... 0..........
Discover Financial | 254709108Discovel
Covered Calls ... .| Financial ........ D22 ....... Equity ......... BOX ..o | 10/04/2017 | 04/20/2018 | 04/24/2018 | EXERCISED . ... 24| ...... 2400 (675 ........]..... [(S20) [ [P [ I P 18520 (... | e 6920|........... 0..........
Discover Financial | 254709108Discove
Covered Calls ... .| Financial ........ D22 ....... Equity ......... CBOE ... oviiiiii, 10/04/2017 | 04/20/2018 | 04/24/2018 | EXERCISHD... 131 ..... 13,100 | 675 ........ CETTT) e 101,087 | e e 37773 ... 0..........
Discover Financial | 254709108Discove
Covered Calls ... .| Financial ........ D22 ....... Equity ......... 1] = 10/04/2017 | 04/20/2018 | 04/24/2018 | EXERCISHD.... 15| ...... 1,500 | 67.5 ........f..... (4325) [ oo | e e e e MBT5 | e 4325|........... 0..........
Discover Financial | 254709108Discove
Covered Calls ... .| Financial ........ D22 ....... Equity ......... PHLX oo | 10/04/2017 | 04/20/2018 | 04/24/2018 | EXERCISHD.... 71| ...... 7,00 (675 ........ (20472) [ | e e e e 54788 | ..o e 20472 ........... 0..........
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
5 6 7 8 9 10 1 16 18 19

1 2 3 4 12 13 14 15 17 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... BOX ..o | e 11/15/2017 | 02/16/2018 | 01/03/2018 | PURCHASED.... 7| ........ 700 (725 ..o (98T e | (A72) | oo e [ 9B ..o [ (485) ... | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... BX oo 11/15/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 33| ...... 3300(725 ........] ... (4652) [ ... | alt (6,938) | ..o [ [ 463 [ .. e (2,286) [ ... | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22....... Equity ......... CBOE ... v 11/15/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 36 | ...... 3600(725 ........]..... (B075) | ........... |...n (7569) | oo [ [ 505 .. e (249) [ ..o 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... EDGX ..........| oo 11/15/2017 | 02/16/2018 | 01/03/2018 | PURCHASED.... 7| ........ 700 (725 ... (98T e | (A72) | e 9B ... (485) ... | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22....... Equity ......... MCRY ... o 11/15/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 33 | ...... 3300(725 ........].....(4652) | ........... |..... (6,938) [ ..o [ [ 463 [ ... (2,286) [ ... | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22....... Equity ......... MIAX oo 11/15/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 33 | ...... 3300(725 ........].....(4652) | ........... |..... (6,938) [ ..o [ [ 463 [ ... (2,286) [ ... | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... PHLX .o | 11/15/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 33| ...... 3300(725 ........] ... (4652) [ ... | altn (6,938) | ..o [ [ 463 [ .. e (2,286) [ ... | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... ARCA ... | o 11/21/2017 | 02/16/2018 | 01/09/2018 | PURCHASED ... 18 ...... 1800 |75 ..o (2196) | [ (@A811) | oo [ [ (954) [..oooeeeee | e (2615) [ oo | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc ............. D22 ....... Equity ......... BATS .......... .| 11/21/2017 | 02/16/2018 | 01/09/2018 | PURCHASED... 35| ...... 3500 (75 . ... oo (4,265) [ ...l | alt (9,355) |« e [ e (1,850) [ .ooveeeeees | (5,090) [ ..o |
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... CBOE ... o 11/21/2017 | 02/16/2018 | 01/09/2018 | PURCHASED ... 17| ...... 1700|175 .| 2074) | (4544) | ..o (SO DN [P I (2470) [ ..o | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22....... Equity ......... BOX ..o | 01/03/2018 | 03/16/2018 | 01/09/2018 | PURCHASED. .. 32| ...... 3200 (75 ... oo [ (4353) ). (9,935) | oo | [ e e (5581) [ | 0..........
DowDupont, Inc 26078J100DowDuppnt,
IT | CoveredCalls ....[Inc............. D22....... Equity ......... CBOE .......... .| 01/03/2018 | 03/16/2018 | 01/09/2018 | PURCHASED... 47| ...... 470075 ......... (14,592) [ ..o | e e (8198) ... |
== | DowDupont, Inc 26078J100DowDuppnt,
O | Covered Calls ....[Inc ............. D22 ....... Equity ......... ] = 01/03/2018 | 03/16/2018 | 01/09/2018 | PURCHASED... 33| ...... 3300(75......... (10,245) [ ..o | oo e [ (5,756) [ ..o | et 0..........
€ | DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc ............. D22 ....... Equity ......... MIAX ..o 01/03/2018 | 03/16/2018 | 01/09/2018 | PURCHASED... 37| ...... 3700(75......... (MA87) | o e e [ [ (6,454) [ ... | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... PHLX .| 01/03/2018 | 03/16/2018 | 01/09/2018 | PURCHASED... 33| ...... 3300(75......... (10,245) [ ..o | oo [ e (5,756) [ ..o |t 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22....... Equity ......... AMEX ... 01/09/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41| ...... 4100775 ... L. (12523) | L. B01) ) .o [ e I I D 1923 ..o | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22....... Equity ......... BOX ..o | 01/09/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41| ...... 4100775 ... L. (12523) | L.l B01) ) .o [ e I I D 1923 . oo | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22....... Equity ......... CBOE ... o 01/09/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 47| ...... 4700775 ... ... (14356) | ....... 689) | ..o [ e I I D 13,667 [ ..o |t 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc ............. D22 ....... Equity ......... ] = 01/09/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41 ...... 4100|775 ... L (12523) | L (601) | oo [ e e 1923 [ | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc............. D22 ....... Equity ......... MIAX ..o 01/09/2018 | 06/15/2018 | 03/29/2018 | PURCHASED. .. 41 ...... 4100|775 ... L (12523) | L (601) | oo [ e e 1923 | 0..........
DowDupont, Inc 26078J100DowDuppnt,
CoveredCalls ....|Inc ............. D22 ....... Equity ......... PHLX oo | 01/09/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 41 ...... 4100|775 ... L (12523) | L (601) | oo [ e e 1923 | 0..........
General Dynamics | 369550108General
Covered Calls ....| Dynamics ....... D22 ....... Equity ......... CBOE ... v 10/05/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 18| ...... 1800|215 ........ L (15258) [ (1,530) | .oooeeee [ o (13,008) [ L | 18728 .o | 0..........
General Dynamics | 369550108General
Covered Calls ....| Dynamics ....... D22 ....... Equity ......... CBOE .......... .| 10/12/2017 | 02/16/2018 | 01/03/2018 | PURCHASED... 24| ...... 2400 (215 ........ L (19560) [ L ] 04M) | .o o (16,560) [ L | 17519 oo |
General Dynamics | 369550108General
Covered Calls ....| Dynamics ....... D22 ....... Equity ......... CBOE ... covei 10/12/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 13| ...... 1300|215 ........ L. (10582) [ (1105) | oo [ RO I [ReY 0 U I R 9476 | ... | 0..........
General Dynamics | 369550108General
Covered Calls ....| Dynamics ....... D22 ....... Equity ......... AMEX ... 10/12/2017 | 02/16/2018 | 01/03/2018 | PURCHASED ... 19| ...... 1900|215 ........ c (15428) [ e (1615) | oo [ e (13,083) [ e 13812 | 0..........
General Dynamics | 369550108General
Covered Calls ....| Dynamics ....... D22 ....... Equity ......... ISE ............ .| 10/12/2017 | 02/16/2018 | 01/03/2018 | PURCHASED... 19| ...... 1900|215 ........ e (1594) [ e (1615) | oo [ e (12819) [ e 13579 v |
General Dynamics | 369550108General
Covered Calls ....| Dynamics ....... D22 ....... Equity ......... CBOE ... o 01/03/2018 | 05/18/2018 | 05/18/2018 | EXPIRED |..... 93|...... 9,300 (215 ... e [ (B0,020) | e e e e e e 30020 ... e 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... AMEX ... 07/12/2017 | 01/19/2018 | 01/23/2018 | EXERCISHD.... 26 | ...... 2,600 (135 ........ e (15825) [ e e FUUE UUU 33,835 | .. e 15,825 | ........... 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... BOX ..o | 07/12/2017 | 01/19/2018 | 01/23/2018 | EXERCISHD....... 5|........ 500 (135 ........]..... (B,043) [ .o e e AU 6507 | ..o e 3043 ... 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CBOE ... v 07/12/2017 | 01/19/2018 | 01/23/2018 | EXERCISHD....... 9........ 900 [135 ........]..... (BAT8) [ e e RO I M2 5478 |........... 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... ISE ... | 07/12/2017 | 01/19/2018 | 01/23/2018 | EXERCISHD.... 65| ...... 6,500 (135 ........ o (39,563) [ | e RO I 84587 | ... [ 39563 |........... 0..........
Honeywell Intl 438516106Honeywell
CoveredCalls ....|Intl ............. D22 ....... Equity ......... PHLX .| 07/12/2017 | 01/19/2018 | 01/23/2018 | EXERCISHD.... 52| ...... 5200 (135 ........ e (BB [ e e FUUE UUU 67,669 | .....ooonn e e 31651 |........... 0..........
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... AMEX ... 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 12| ...... 1200 |42 ... ... (2,735) [ oo | e (B8) ] ceeeeeee [ FUUE UUU (2075) [ oo e 2697 | ..o 0..........
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... BOX ..o | e 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 19| ...... 1900 |42 ... ..., (4,330) ..o |t ((S0) PUUUUUUE IR DI U (3285) [ .ooveveeen | 4270 | ... 0..........
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SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... CBOE ... o 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED .. 156 | ..... 15,600 (42 ......... L (35,555) [ ... |t (496) | ..oooeiiiis [ e (26,978) | e 35058 (... [ 0..........
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... CO2X v | e 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 25 ...... 2500 (42 .........] ...t (5698) [ ... |eeeeannn ([0) UUUUUUUE PP DI IR (4323) [ ..o e 5618 ... 0..........
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... ISE ... | 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 98 | ...... 9,800 (42 ......... L (22,336) [ | B12)| oo L (16,946) | [ 22024 ... o 0..........
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... MIAX oo 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 19| ...... 190042 .........|..... [C3<X10) N [ I ((S[0) N [P [ [P I (3285) [ ..o | 4270 ... 0..........
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... PCX ..o 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 11| ...... 1100|142 ... . (V21074 [ I ((€15) ) [P [N (P I (1,902) [ ..o e 2472 .o 0..........
Johnson Controls | G51502105Johnsor|
Covered Calls ....| Controls ........ D22 ....... Equity ......... PHLX ..o oo 10/12/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 95| ...... 9500 (42 ......... C(21852) [ | (B02) | oo [ L (16427) | 21350 | ... 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... BATS ... | 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 11| ...... 1100|160 .........f.eennns (720) [ ..o | eenn (1,325) | oo e [ e (104) [.oooeeeeee | (605) [ ..o | 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... BOX ..o | e 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED.... 1| ........ 10060 .........[........ (66) | ..coeeeeees [t (120) | .ooeeeeeees [ [ (10) fooeeeeeeee | [ (5 U I 0..........
Merck & Co 58933Y105Merck &
Covered Calls ... .| Co .. |D22....... Equity ......... BX .. .| 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED... 39| ...... 3900 (60 .......o.].coo. (2,554) [ it |t (4698) | ..o [ [ e B70) f.oeeeeeeee | [ (2144) [ oo
Merck & Co 58933Y105Merck
CoveredCalls ....|Co ............. 22 ....... Equity ......... CBOE ... o 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 60 | ...... 6,000 (60 .........].....(3930) [ ........... |..... (7228) | ..o | [ (B70) [ .oooeeee | e (3299) [ ..o | 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ....... Equity ......... EDGX ..........| oo 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 83 | ...... 8,300 (60 .........].....(5436)|........... |..... [(CReIele) N A N (PP I (788) .o | (4563) [ .....cooo |, 0..........
Merck & Co 58933Y105Merck &
Covered Calls ....| Co ..|b22....... Equity ......... MCRY .......... .| 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED... 35| ...... 3500 (60 .........].....(2292) | ... | annnn @A7) oo [tck 7N (U I (1,924) [ .o |
Merck & Co 58933Y105Merck
CoveredCalls ....|Co ............. 22 ... Equity ......... MIAX ..o 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 17| ...... 1,700 160 ..o | (MB) | (2,048) | ..o [ [ (161) oo | (935) [ .o | 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... PHLX .| 11/03/2017 | 03/16/2018 | 01/12/2018 | PURCHASED ... 67| ...... 6,700 (60 .........|..... (4,388)[......coii | ointn (8072) | .o e [ e (636) [.oooeeeeees | [ (3683) ..o | 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... CBOE ... o 12/13/2017 | 03/16/2018 | 01/12/2018 | PURCHASED... 30| ...... 3,000 (60 ......co.].eees (2490) [ .uuiiiiiiin | aentn (B814) | oo [ [ (810) f.oeeeeeeees | [ (1124) [ oo e 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ....... Equity ......... ISE ... | 12/13/2017 | 03/16/2018 | 01/12/2018 | PURCHASED.... 9 ........ 900 60 ... | (TA2) | oo | (1,084) [ oo [ [ [V1) 1 (U N (7<) [P I 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ....... Equity ......... NSDQ ..o oo 12/13/2017 | 03/16/2018 | 01/12/2018 | PURCHASED.... 1|........ 10060 .........[........ () N I (120) | ..o [ e @[ (701 I I 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ....... Equity ......... AMEX ... 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 46 | ...... 4600625 ... . . oo | (5,356) | ..... (1458) | oo | [ e e 3898 | ... 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... CBOE ... o 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 53 | ...... 5300 (625 ........] ..ol [ 6171 [ ..... (1,680) | - oo [ e e [ 4491 ... 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... ] = 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 104 | ..... 10,400 | 625 .......f e L (1210) | ..... (3297) | oo | e [ e e 8813 ... 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ... Equity ......... MIAX ..o 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 104 | ..... 10,400 | 625 .......f i L (1210) | ..... (3297) | oo | e [ e e 8813 ... 0..........
Merck & Co 58933Y105Merck &
CoveredCalls ....|Co ............. 22 ....... Equity ......... PHLX ... oo 01/12/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 46 | ...... 4600625 ... .. oo | (5,356) | ..... (1458) | ..o | [ e e 3898 | ... 0..........
Mondelez Intl 609207105Mondelez
CoveredCalls ....|Intl ............. 22 ....... Equity ......... CBOE .......... .| 10/12/2017 | 01/19/2018 | 01/03/2018 | PURCHASED... 99| ...... 9900 (44 ......... ... (B | | (1,262) | ..o [ [ e (4209) [ ... | 4729 ...
Mondelez Intl 609207105Mondelez
CoveredCalls ....|Intl ............. 22 ....... Equity ......... AMEX ... 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED ... 10| ...... 1,000 |44 ..o (B43) L (710) | oo [ e 67 ... | [0 N [P I 0..........
Mondelez Intl 609207105Mondelez
CoveredCalls ....|Intl ............. D22 ....... Equity ......... BOX ..o | e 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED. .. 12| ...... 1200 |44 ... ..., (1012) oo | eeen (2,052) | oo [ e 80 .o | [ (1,040) [ ..o | 0..........
Mondelez Intl 609207105Mondeleg
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CBOE .......... .| 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED.. 203 | ..... 20,300 |44 ... [ (T8 | e [ BT | e e 1355 | oo ce (17,800) [
Mondelez Intl 609207105Mondeleg
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CO2X o | e 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED ... 41| ...... 4100 |44 ..o BABT) | [ (T012) | e e 04 o (3,555) [ .o | 0..........
Mondelez Intl 609207105Mondeleg
CoveredCalls ....|Intl ............. D22 ....... Equity ......... ] = 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED ... 14| ...... 1400 |44 .o (18 | [ 239 | e e B [ (1214) [ oo | 0..........
Mondelez Intl 609207105Mondelez
CoveredCalls ....|Intl ............. 22 ....... Equity ......... MIAX oo 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED ... 15| ...... 1,500 |44 oo (1265) | o [ (2585) | e L[V I (P (1301) [ .o | 0..........
Mondelez Intl 609207105Mondelez
CoveredCalls ....|Intl ............. 22 ....... Equity ......... PCX .| 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED ... 10| ...... 1,000 |44 oo BA3) | [ (TI0) e e 67 ... | (70 N [P 0..........
Mondelez Intl 609207105Mondelez
CoveredCalls ....|Intl ............. 22 ....... Equity ......... PHLX ... oo 10/23/2017 | 03/16/2018 | 01/31/2018 | PURCHASED ... 40| ...... 400044 ... BT BB 267 . e (3468) [ ... |oeiiit, 0..........
Mondelez Intl 609207105Mondeleg
CoveredCalls ....|Intl ............. 22 ... Equity ......... CBOE ... o 01/03/2018 | 03/16/2018 | 01/31/2018 | PURCHASED... 99| ...... 9,900 44 ... [ (8924) | L (16,932) [ | e e e (10,007) | ..o e 0..........
Mondelez Intl 609207105Mondeleg
CoveredCalls ....|Intl ............. 22 ... Equity ......... AMEX ... 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 56 | ...... 5,600 (46 .......oo|ceeeiii [ (BA33) | L (2184) [ | e e e e 6249 | ... | 0..........
Mondelez Intl 609207105Mondeleg
CoveredCalls ....|Intl ............. D22 ....... Equity ......... CBOE ... o 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 154 | ..... 15400 |46 .........|..cooeens S(23191) ... (6,008) | ..o | oo [ e e [ 17485 o | 0..........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
5 6 7 8 9 10 1 16 18 19

1 2 3 4 12 13 14 15 17 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
Mondelez Intl 609207105Mondeler
CoveredCalls ....|Intl ............. D22 ....... Equity ......... ] = 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 204 | ..... 20,400 |46 ......... ...l ... (30,720 | ..... (7,956) | ..o o e e 22765 ... o 0..........
Mondelez Intl 609207105Mondeleg
CoveredCalls ....|Intl ............. D22 ....... Equity ......... PHLX oo | 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 30| ...... 3,000(46 .....coo|eeeiiiii [anns 4518)|..... (A70) | oo e [P OO P DU P 3348 ... 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... AMEX ... 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 20| ...... 2,000 (625 ........]..... GI72) i | (2499) ..o [ AU 3228 ..o e 3273 .. 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... BOX ..o | 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 29| ...... 2900(625........]..... (8370) [ ..o | (3624) | ..o [ AU 4680 ... [ 4746 | ... 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... CBOE ... o 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 25 ...... 2500 (625 ........]..... (7216) [ ..o | oenn (BA24) | oo AU 4035 .o e 4001 ... 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... CO2X oo | 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED.... 7| ........ 700 (625 ........]..... [P02Z0) [ I B75) | oo [ AU (K10 I [ I 1146 | ..o [ 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... ] = 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 37| ...... 3700 (625 ........ e (10879) [ e (4624) | ..o e FUUE DU BI71 | [ 6,055 ... 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... MIAX ..o 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 27| ...... 2,700 (625 ........|..... (7,793) [ oo | et (B374) | o [ FUUE DU 4357 | oo e 4418 ... 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... PCX ........... .| 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED.... 2| ........ 200625 ... e (BTT) [ e (250) | e [ 328 e 327
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... PHLX ... oo 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 20| ...... 2,000 (625 ........]..... GI72) o | (2499 ..o [ AU 3228 ..o e 3273 .. 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... AMEX ... 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 20| ...... 2,000 (65 .........0..... ()P4 [ I (A077) | oo AU 2088 | .. e 2836 ... 0..........
Nucor Corp 670346105Nucor
IT1 | Covered Calls ....[Corp ........... D22 ....... Equity ......... BOX ........... .| 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 29| ...... 2900 (65 .........0..... (5673) ..o | annn (1561) oo [ [ 3027 | oo e A1
== | Nucor Corp 670346105Nucor
€O | Covered Calss ... Corp v D22 ....... Equity ......... CBOE ... o 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 24 | ...... 2,400 (65 .........|..... (4695) [ ....coonnn | oennn (1,292) | oo o FUUE DU 2,505 .. e 3403 ... 0..........
1 | Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... CO2X v | e 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED.... 7| ........ 700 (65 ... |..nnn (1,369) [ ..o | eeennn @77 e [ FUUE DU T3 e 992 .o | 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... ] = 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 37| ...... 3700 (65 .........]..... (7,238) [ .. | eenn (1,992) | .oovveeiiis [ FUUE DU 3,862 ... [ | 5246 | ... | 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... MIAX oo 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 27 | ...... 2,700 (65 ......... ..... (5282) ..o |annn (1454) | oo AU 2818 . e 3828 ... 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... PCX ..o o 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED. ... 2| ........ 20065 .........]....... (LX) [P I (108) | oo [ U I 200 . e 284 . 0..........
Nucor Corp 670346105Nucor
Covered Calls ....[Corp ........... D22 ....... Equity ......... PHLX ... oo 10/20/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 20| ...... 2,000 (65 .........0..... ()P4 [ I (A077) | oo AU 2088 | .. e 2836 ... 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... BOX ..o | e 10/30/2017 | 03/16/2018 | 01/31/2018 | PURCHASED .. 180 | ..... 18,000 35 ......... e (22530) [ L ... (40,088) [ ... |aiiiiiiit FUUE DU 8250 | ...t | e (17B38) [ 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... o 10/30/2017 | 03/16/2018 | 01/31/2018 | PURCHASED .. 113 | ..... 11,300 35 ......... o (14044) | e (25154) [ FUUE DU AT | oo e (1010) [ 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CO2X v | e 10/30/2017 | 03/16/2018 | 01/31/2018 | PURCHASED ... 90| ...... 9,000(35......... o (11,265) [ L o (20,034) [ L FUUE DU 4125 | oo e (8,769) [ ... | et 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... ISE ... | 10/30/2017 | 03/16/2018 | 01/31/2018 | PURCHASED .. 101 | ..... 10,100 |35 ......... L (12642) [ o (22482) AU 4629 ... e O841) [ | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls .... .| 10/30/2017 | 03/16/2018 | 01/31/2018 | PURCHASED... 59| ...... 5900(35.........0..... S(13A83) [ AU 2704 | .o e (B749) [ |
Pfizer Inc
Calls ........... Inc.............|D22 . ... . |Equity .........|PHLX .......... | 10/30/2017 | 03/16/2018 | 01/31/2018 | PURCHASED.... 9 ........ 90035 .........].....(1062) ...l |Laas (2003) | ..oooveei [ U I ATT o e (942) [ .. | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... PHLX .| 10/30/2017 | 03/16/2018 | 01/31/2018 | PURCHASED... 31 ...... 3400 (35 ... e (BT o e (6,901) | oo [ FUUE DU 1520 | oo [ (3120) [ ..o | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls .... Inc............. D22 ....... Equity ......... AMEX .......... .| 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 145 | ..... 14500 136 ......... .o o (27,965) [ .... (11946) | ...l | e e 16,019 [ ..o | oot
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... CBOE ... o 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 224 | ..... 2240036 ......... .l L. (43201) [ .... (18455) | ...l | e e 24746 | ... o 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... ] = 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 162 | ..... 16,200 |36 ......... | o (31243) [ (13347 | e e 17897 [ | 0..........
Pfizer Inc Covered | 717081103Pfizer
Calls ........... Inc............. D22 ....... Equity ......... PHLX ..o oo 01/31/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 52| ...... 520036 ......... | eeaiiinn ... (10,029 | ..... (4284) | ..o T I I 5745 . ... | 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... AMEX ... 12/18/2017 | 04/20/2018 | 02/06/2018 | PURCHASED ... 11| ...... 1100|1975 ...l (889) [ .. |t ({72 I AP I (152) [ ..o | 828 ... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE ... v 12/18/2017 | 04/20/2018 | 02/06/2018 | PURCHASED ... 58 | ...... 5800(975........]..... (G T0) N (A I (B26) | ..oooee [ AP I [tz (U I P 4363 ... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... ] = 12/18/2017 | 04/20/2018 | 02/06/2018 | PURCHASED ... 44 | ...... 4400975 .......|..... (3,558) [ ..vvvviin | et (248) | oo FUU DU (B10) f.ooeeeeeees | e 3310 | ..o 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... MIAX ..o 12/18/2017 | 04/20/2018 | 02/06/2018 | PURCHASED ... 54 | ...... 5400 (975 ........|..... (4,366) [ .....coonn | eeennn (B04) | oo [ FUU DU (748) ..o | 4062 (... | 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX .| 12/18/2017 | 04/20/2018 | 02/06/2018 | PURCHASED ... 40| ...... 4000975 ........|..... (3,234) [ ..o | et (225) | oo [ FUU DU (554) f.ooeeeeeees | 3009 ... 0..........
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Showmg all Optlons Caps FIoors CoIIars Swaps and Forwards Termlnated Durmg Current Year

1 2 3 4 12 14 17 20 21 22 23 24 25
Cumulauve Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... AMEX ... 02/06/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 36 | ...... 3600(875 ........|. oo et (3875) | ..... (1,265) | oo [ [P OO P DU P 2610 ... 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... CBOE ... o 02/06/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 84 | ...... 8400 (875 ........|. ..o [t (9,042) | ..... (2952) | oo e [P OO P DU P 6,090 |........... | 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... ISE ... | 02/06/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 65| ...... 6,500 (875 ........ ... |l (6,99) | ..... (2284) | oo T I I AT13 .. 0..........
Proctor & Gamble | 742718109Proctor
Covered Calls ....| &Gamble ....... D22 ....... Equity ......... PHLX ... oo 02/06/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 22| ...... 2200(875 ........| .o e (2,368) | ....... ()] T T I I 1595 | 0..........
Raytheon Co 755111507Raytheof
CoveredCalls ....|Co ............. D22 ....... Equity ......... CBOE ... o 11/16/2017 | 05/18/2018 | 05/18/2018 | EXERCISED.... 18| ...... 1,800 | 175 ........ o (26873) e e AU 3A33 | e 26873 |........... 0..........
Raytheon Co 755111507Raytheof
Covered Calls ....| Co D22 ....... Equity ......... CBOE ... covei 11/16/2017 | 05/18/2018 | 04/11/2018 | EXERCISED.... 10| ...... 1,000 | 175 ........ L (14930) [ e AU 1740 | oo 14930 ........... 0..........
Raytheon Co
Covered Calls ....| Co D22 ....... Equity ......... ] = 11/16/2017 | 05/18/2018 | 05/18/2018 | EXERCISHD.... 15]...... 1,500 | 175 ........ e (22409) [ e [ FUUE DU 2596 | [ e 22409 ........... 0..........
Raytheon Co
Covered Calls ....| Co D22 ....... Equity ......... PHLX oo | 11/16/2017 | 05/18/2018 | 05/18/2018 | EXERCISHD.... 13| ...... 1,300 | 175 ........ e (19418) [ e e FUUE DU 2255 | i e e 19416 | ........... 0..........
Raytheon Co
Covered Calls ....| Co 22 ... Equity ......... CBOE .......... .| 11/16/2017 | 05/18/2018 | 05/18/2018 | EXERCISHD.... 13| ...... 1,300 | 180 ........ (1518 [ e e FUUE DU 1196 | .oooeeeeens [ e 15,184 | ...........
Raytheon Co )
Covered Calls ....| Co D22 ....... Equity ......... CBOE ... o 11/16/2017 | 05/18/2018 | 05/18/2018 | EXERCISED.... 14| ...... 1400|180 ........ o (16,366) [ | e AU 1274 | oo 16,366 | ........... 0..........
Raytheon Co )
Covered Calls ....| Co D22 ....... Equity ......... ISE ... | 11/16/2017 | 05/18/2018 | 05/18/2018 | EXERCISED.... 14| ...... 1400|180 ........ o (16366) [ | e AU 1274 | oo 16,366 | ........... 0..........
Raytheon Co )
IT1 | Covered Calls ....| Co 22 ....... Equity ......... PHLX .......... .| 11/16/2017 | 05/18/2018 | 05/18/2018 | EXERCISHD.... 14| ...... 1400|180 ........ L (18304) [ e e e e e 1336 | ..o [ 16,304 | ...........
== | Union Pacific 907818108Union
O | Covered Calls . ...| Pacific .......... D22 ....... Equity ......... AMEX ... 10/12/2017 | 03/16/2018 | 03/19/2018 | EXERCISHD. .. .. (N 100|120 ..o feeennn B21) [ e | [ e FUUE DU 1279 | oo [ e 321 0..........
©» | Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... AMEX ... 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. . ... (N 100|120 ..o feennn B21) [ e | [ FUUE DU 1279 | oo [ e 321 0..........
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... BOX ..o | e 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. . ... [ 700 (120 ........|..... (2,249) [ oo | e FUUE DU 8951 | e e 2249 | ........... 0..........
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... CBOE ... o 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISED. ... 41| ...... 4100120 ........ (BT e RO I 52428 | ... oo 13472 ..o 0..........
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... CO2X oo | 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. . ... 6|........ 600120 ........|..... (1,928) [ .o | [ AU TOT2 | oo e e 1928 |........... 0..........
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... ISE ... | 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISED.... 35| ...... 3500(120 ........ B I R [ RO I A4756 | ... e e 11244 | . ... ... 0..........
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... MIAX ..o 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD.... 15| ...... 1,500 | 120 ... | (4819) [ o e [ FUUE UUU 19181 [ e 4819 ........... 0..........
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... PCX | 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. .. .. 20200120 L e (BA3) [ | [ e e 28T e e e B3 [0
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... PHLX oo | 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. . ... 8. ....i800 (120 ... e (2570) [ e e e e [ 10280 | e e [ 2870 e [0
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... D22 ....... Equity ......... ARCA ... | oo 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. ... 14| ...... 1,400 [ 120 ........|..... (4438) | ... | oo | e [ 17982 o [ [ 4438 [0
Union Pacific 907818108Union
Covered Calls ... .| Pacific .. .1 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. ... 27| ...... 2700 (120 ........
Union Pacific 907818108Union
Covered Calls ... .| Pacific .......... Equity ...| 10/12/2017 | 03/16/2018 | 02/27/2018 | EXERCISHD. ... 13
UPS Covered Calls | 911312106UPS .. .| Equity .| 11/21/2017 | 02/16/2018 | 02/01/2018 | PURCHASED. .. 44 | .
UPS Covered Calls | 911312106UPS .. ..| Equity .. 12/13/2017 | 02/16/2018 | 02/01/2018 | PURCHASED... 13| .
UPS Covered Calls | 911312106UPS .. ..| Equity .. 12/13/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 35| .
UPS Covered Calls | 911312106UPS .. ..| Equity ..| 12/13/2017 | 04/20/2018 | 03/29/2018 | PURCHASED...... 2
UPS Covered Calls | 911312106UPS .. ..| Equity .. 12/13/2017 | 04/20/2018 | 03/29/2018 | PURCHASED. .. 24 | .
UPS Covered Calls | 911312106UPS .. ..| Equity .. 12/13/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 17 | .
UPS Covered Calls | 911312106UPS .. ..| Equity .. 12/13/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 17 | .
UPS Covered Calls | 911312106UPS .. .| Equity .. 12/13/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 17| ...... . .
UPS Covered Calls | 911312106UPS .. Equity .1 02/01/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 57| ...... 5700 (125 ........|........... ... (18,120)
United Tech 91301 7109United
Covered Calls . ... 12/13/2017 | 05/18/2018 | 03/29/2018 | PURCHASED ... 29| ...... 2900 (130 ........]..... (7452) [ ...........
United Tech
Covered Calls . ... 12/13/2017 | 05/18/2018 | 03/29/2018 | PURCHASED ... 39| ...... 3900 (130 ........ L. (10,022) f L
United Tech
Covered Calls ... .| 12/13/2017 | 05/18/2018 | 03/29/2018 | PURCHASED... 33| ...... 3300 (130 ........]..... (8,480)
United Tech
Covered Calls ... 12/13/2017 | 05/18/2018 | 03/29/2018 | PURCHASED ... 37| ...... 3700 (130 ........|..... (9,508) [ ...........
United Tech 913017109United
Covered Calls ....[Tech ........... D22 ....... Equity ......... PHLX .| 12/13/2017 | 05/18/2018 | 03/29/2018 | PURCHASED ... 33| ...... 3300 (130 ........]..... (8,480) [ ...........
Valvoline Covered
Calls .... 92047W101ValvolineD 2-2 ....... Equity ......... AMEX .......... .| 10/24/2017 | 04/20/2018 | 03/29/2018 | PURCHASED.. 420 | ..... 4200025 ......... ... (43,254)
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
5 6 7 8 9 10 1 16 18 19

1 2 3 4 12 13 14 15 17 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| ~Hedged  [on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
Valvoline Covered
Calls ........... 92047W101ValvolineD 2-2 ....... Equity ......... BOX ..o | e 10/24/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 70 ...... 7,000(25.........] ...t (6,790) [ ..ovvvvin | eeennn (438) | oo [ FUUE DU 3430 | e 6351 ... 0..........
Valvoline Covered
Calls ........... 92047W101ValvolineD 2-2 ....... Equity ......... CBOE ... o 10/24/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 70 ...... 7,000(25.........] ...t (6,790) [ ..vvvvvn | eeennn (438) | oo [ FUUE DU 3430 | e 6351 ... 0..........
Valvoline Covered
Calls ........... 92047W101ValvolineD 2-2 ....... Equity ......... ISE ... | 10/24/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 70| ...... 7000025 .........]..... [(CHA10) ) P (438) | ..o AU 3430 | .o e 6351 ........... | 0..........
Valvoline Covered
Calls ........... 92047W101ValvolineD 2-2 ....... Equity ......... MIAX oo 10/24/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 70| ...... 7000025 .........]..... (6,790) [ ..o |t (438) | ..o AU 3430 | oo e 6351 |........... | 0..........
Valvoline Covered
Calls ........... 92047W101ValvolineD 2-2 ....... Equity ......... PHLX ... oo 10/24/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 70| ...... 7000025 .........]..... [(CRA10) ) I (438) | ..o AU 3430 | .o e 6351 ........... | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... AMEX ... 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 14| ...... 1400149 ... ... (922) ... | ann (2336) | oo [ AU [ ECIC I (P (414 [ 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... BATS ... | 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 46 | ...... 460049 .........|..... (3031) [ | e (7876) | ..o [ FUUE UUU 17071 [ e (4645) [ ..o |t 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... BOX ..o | e 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 18 ...... 180049 .........|..... (1,186) [ ... | onn (3,004) | ..o [ FUUE DU 6,680 | ...t i | (1818) [ oo | 0..........
Verizon Covered
Calls .... 92343V104Verizon | D2-2 ....... Equity ......... BX ... .| 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED.... 1| ........ 10049 ..o (BB) | e [ (BT | e e e B e (A0 [ |
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... CBOE ... o 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 21| ...... 2100 (49 ... (10384) [ e (B804) [ TTB | oo e @A21) [ 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... EDGX ..........| oo 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 13| ...... 1,300 149 ..o (858) | [ (2189) | e 4825 | . ... e (A313) [ | 0..........
Verizon Covered
IM | calls ... 92343V104Verizon | D2-2 ....... Equity ......... GEM ........... .| 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED... 24| ...... 2,400 (49 ... (0B8) e | e (4005) [ 8907 | ..o e (2424) [ ..o
== | Verizon Covered
O lcalls........... 92343V104Verizon | D2-2 ....... Equity ......... ] = 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 32 ...... 3200(49 ... (2108) [ | e (B3A0) [ | e e MB76 ..o | (3232) [ | 0..........
=~ | Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... MCRY ...t o 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 20| ...... 2,000 (49 ..o (318) e | (BB | e TA22 | oo (2,020) [ ..o | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... MIAX ..o 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 20| ...... 2,000 (49 ..o (0318) [ | (BB | e TA22 | oo (2,020) [ ..o | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... MPRL ..........| o 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 32| ...... 3200(49 .............. (2108) [ ... |ttt (5340) | ..ooveei [ RO I MB76 ... | (3232) [ .o | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... PCX ..o o 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 82| ...... 8200(49 .............. (5402) [ ........... L (13,684) [ RO I 30432 ..o e (8281) .o | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... PHLX ... oo 11/21/2017 | 03/16/2018 | 02/14/2018 | PURCHASED ... 65 ...... 6,500 (49 .............. (4282) [ ........... L (10847) RO I 4123 | (6,564) [ ... | et 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... AMEX ... 02/14/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 57 | ...... 5,700 [ 50 ... | eeeiiiiit Lo (11,684) [ ...l (5215) | oo [ [P OO P DU P 6468 |........... | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... CBOE ... o 02/14/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 169 | ..... 16,900 |50 ...l L. (34,641) [ .... (15463) | ...l [ e e 19178 o | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... ] = 02/14/2018 | 06/15/2018 | 03/29/2018 | PURCHASED... 61 ...... 6,100 [ 50 ... | eeeiiiiit Lo (12,504 | ... (5581) | e [ [P OO P DU P 6922 |........... | 0..........
Verizon Covered
Calls ........... 92343V104Verizon | D2-2 ....... Equity ......... PHLX ... oo 02/14/2018 | 06/15/2018 | 03/29/2018 | PURCHASED.. 101 ..... 10,100 |50 ... i ... (20,703) | ..... ©241) | oo [ e I I D 1462 (..o | 0..........
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... AMEX .......... .| 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 20| ...... 2,000 (575 ........ 92) AU 6,356 | . ... i 3452 ...
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... BOX ..o | 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED.... 3|........ 300575 ... .. (B62) e @ 953 .. e 518 . 0..........
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... CBOE ... | o 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 99| ...... 9,900 (575 ........ e (18533) [ | (L) [ e e 31462 | ..o [ 17,088 ..o | 0..........
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... CO2X ... .| 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED... 19 ...... 1,900 | 575 ... .. (3,557) [ v e @TT) [ | e 6,038 ... e 3279 ..o
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... ] = 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 38| ...... 3800 (575 ........]..... (TA14) [ o i (BB) [ | e e 12076 ..o | 6,559 | ... 0..........
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... MIAX ..o 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED.... 6| ........ 600575 ........]..... (1123) [ o | e (88) ] ceeeeeeeees [ FUUE DU 1907 | oo [ 1036 | ..ooeeeenns [ 0..........
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... PCX ..o o 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 98 | ...... 9,800 (575 ........ L (18346) [ (431 [ RO I 3144 | 16915 ..o | 0..........
Wells Fargo 949746101 Wells
Covered Calls ....[Fargo .......... D22 ....... Equity ......... PHLX ..o oo 10/04/2017 | 04/20/2018 | 03/29/2018 | PURCHASED ... 77| ...... 7,700 (575 ........ L (14415) [ (124) | oo RO I 2470 | ... o 183290 [ | 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... BATS ..........| oo 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ..... 12(...... 1,200 | 180 ........|..... (3,528) [ ..o | e U I 270 e e 3528 ... 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... NSDQ .| oo 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ...... (N 100|180 ... fouennn (320) [ .o e [ e FUUE DUUURRR (<) T PRI U 320 . | 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... AMEX ... 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ...... 8|........ 800185 ........0..... (1,901) [ o oo [ | e FUU DU B13) oo | 1901 .o [ 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... BOX ..o | e 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ...... 8|........ 800185 ........0..... (1,901) [ o oo [ | e FUU DU B13) oo | 1901 .o [ 0..........
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SCHEDULE DB - PART A - SECTION 2

Showrng all Optrons Caps FIoors CoIIars Swaps and Forwards Termlnated During Current Year

1 2 3 4 12 13 14 16 17 20 21 22 23 24 25
Cumulative | Current Year
Description Prior Year(s) Initial
of Item(s) Indicate Strike Initial Cost of Cost of Total Adjustment Hedge
Hedged, Used Exchange, Exercise, Price, Rate | Undiscounted | Undiscounted | Consideration Book/ Unrealized Foreign to Carrying Effectiveness
for Income Schedule/ Counterparty Date of Expiration, | Number or Index Premiums Premium Received Current Adjusted Valuation Exchange | Current Year's | Gain (Loss) Value of Gain (Loss) | at Inception
Generation Exhibit Type(s) or Central Trade Maturity or | Termination | Maturity of Notional Received (Received) (Received) (Paid) on Year Carrying Increase/ Changein | (Amortization) [on Termination| Hedged |on Termination and at
Description or Replicated Identifier of Risk(s) (a) Clearinghouse Date Expiration Date orSale |Contracts Amount (Paid) Paid Paid Termination Income Value Code| (Decrease) BJ/ACV | Accretion Recognized Item Deferred | Termination (b)
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ........ Equity ......... CBOE ... o 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ..... 2|...... 2200 (185 ........]..... (5,229) [ v | oo [ e e e (862) f.oooveeeees | [ 5229 ... | 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... ] = 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ..... 54...... 5400 (185 ........ (12,835) [ .o | oo [ 116) [ .o | 12,835 ..o | 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D 2-2 ....... Equity ......... MIAX oo 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ...... 8|........ 800185 ........0..... (5100 [ [P [ [ I P [CH) N U I 1901 .. [ 0..........
Whirlpool Covered
Calls ........... 963320106Whirlpogl D2-2 ....... Equity ......... PHLX ..........| oo 10/24/2017 | 03/16/2018 | 03/29/2018 | EXPIRED | ...... 8|........ 800185 ........]..... (1,901) [ ..o | [ B13) ... 191 ... [ 0..........
0699999999 Subtotal - Written Options - INCOME GENETation = OtNET . ... ... ... ... . (1,671,311) | ... (959,314) | . (1,233,460) | ........... [........... XXX| .. 731210 | oo o ... 803570 |.... 59359 |........... XXX
0709999999 Subtotal - Written Options = INCOME GENETAON . . . . . . . . ...ttt e e ettt e ettt ettt et e et . (1,671,311) | ... (959,314) | . (1,233,460) | ........... [..ccoonnnns XXX| oo 731210 | o | ... 803570 |.... 5935% |........... XXX
0839999999 Subtotal - Written Options - Other ... ... ... ... . (1,671,311) [ ... (959,314) | . (1,233,460) | ........... [........... XXX ... 4731210 ... | ... 803570 |....5935% |........... XXX
0849999999 Subtotal - WHEN OPHONS .. . .. ...ttt ettt ettt ettt ettt ettt e et . (1,671,311) | ... (959,314) | . (1,233,460) | ........... [..ccconnnn. XXX| oo 731210 | o | ... 803570 |.... 59359 |........... XXX
1429999999 Subtotal - INCOME GENEIAtON ... ... ... .. ... . (1,671,311) [ ... (959,314) | . (1,233,460) | ........... [........... XXX[ ... 4731210 ... | ... 803570 |.... 5935% |........... XXX
1449999999 Grand TOtAl ... ...\ . (1,671,311) | ... (959,314) | . (1,233,460) | ........... [..cccounnn. XXX| oo 731210 | oo | . 803570 (.... 59359 |........... XXX
(a)
1 2
Code Description of Hedged Risk(s)
(b)
1 2
Financial or Economic Impact of the Hedge
Code at the End of the Reporting Period
0000 |
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E20 Schedule DB - Part B Sn 1 Future Contracts Open

E21 Schedule DB - Part B Sn 2 Future Contracts Terminated

E22 Schedule DB - Part D Sn 1 Counterparty Exposure for Derivative Instruments . NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity

E24 Schedule DL - Part 1 - Securities Lending Collateral Assets

E25 Schedule DL - Part 2 - Securities Lending Collateral Assets

E20 - E25
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SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
JP MORGAN CHASE - GENERAL ................ DAYTON, OH ..o L L [ 2775, . (18,268,428) X X X|
JP MORGAN CHASE - CUSTODY ............... DAYTON, OH ..o [ e e e [ . 139,602,647 X X X|
USBANK ... VANWERT,OH ..o L L L 1498 ... 1,212,435 XX X]
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
INStructions) - 0peN dePOSItONIES . ... . ... .o XXX .o 20 11,209 X X X|
0199999 Totals - Open DEPOSILONIES ........... ... XXX | 31293 (............... . 122,557,863 [X X X|
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X X X]
0299999 Totals - Suspended DEPOSItONIES ... XXX X X X
0399999 Total Cash ON DEPOSIt ........ ... ... XXX 31293 (............... . 122,557,863 [X X X|
0499999 Cash in Company's OffiCe ....... ..o . XXX .. XXX ... XXX oo | 355 X X X
0599999 TOtal CASN ...t XXX 31,293 ... . 122,558,218 X X X|
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 73,019,947 | 4. April ............. 81,778,100 | 7. July .............. [ 61,607,918 | 10. October ..........|......... 150,194,094

2. February ..........|.......... 90,417,096 |5.May ............... oo 65,136,102 | 8. August ............[.......... 82,835,722 | 11. November .......|......... 113,723,129

3.March............. | 102,256,483 6. June .............. | ... 56,011,521 (9. September ........|......... 124,136,066 | 12. December .......|......... 122,558,218

E26
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Exempt Money Market Mutual Funds - as Identified by SVO
922906300 | VANGUARD FEDERAL MONEY MKT FUND .........cooooiiiiiiiiiii | L A213172018 2.190]....... XXX 3,282,725|................ 5639|.............. 79,736
949921290 |WELLS FARGO 100% TREASURY MMF .......ooiiiiiiiiiiiiiii [ .. 06/01/2018 ... | 0.820]....... XXX o (21,297) ... 31,245
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 3,282,725|............ (15,658)|............. 110,981
All Other Money Market Mutual Funds
09248U643 | BLACKROCK LIQ FD TEMPCASH-IN ... ... 08/01/2018 ... |............ 1.870(....... XXX (1,789) ..o 6,908
316175405 |FIDELITY PRIME MONEY MARKET -1 ..o | ... 06/01/2018 ... | ... 1.850]....... XXX o (2,453) ..o 8,177
990286916 | MERRILL LYNCH BANK DEPOSIT PROGRAM ... .. 10/01/2018 ... ... 1.820]....... XXX i L 55,230
8699999 Subtotal - All Other Money Market Mutual Funds ... (4,242)|.............. 70,315
8899999 Total Cash EQUIVAIBNES ... ... e e e [ 3,282,725]............ (19,900)............. 181,296
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

657,491
150,889

101,868

644,084
148,635

....... 4,546,841

1
Type of
States, Etc. Deposit

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

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

5803 plus 5898) (Line 58 above) .. | XX X

2
Purpose of
Deposit
Workers' Compensation ................................
Multiple Purposes ...............ccoooiiiiiiii.
Workers' Compensation .........................o.
FL Policyholders ..................ocoii
GA Policyholders ................coooiiii
Workers' Compensation .........................o..
Multiple Purposes ................ocooii
Multiple Purposes ...............ccooociiiiiiiii.
NM Policyholders ...
Multiple Purposes ................ocooii
Multiple Purposes ...............ccoooiiiiiii.
Multiple Purposes ................ocooiii
SC POLICYHOLDERS ...........ocoovii,
VA Policyholders ...............cooooiiiiiii
......................... XXX oo
......................... XXX oo
SURETY COVERAGE .............ooooii,
......................... XXX o
......................... XXX oo

E28
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