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Annual Statement for the year 2019 of the CONSUMERS |NSURANCE USA, INC
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 5,553,323 7. ...5,553,323 5,553,323 | oo 7.6
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccevvevneee. 733,199 [ .o 1.0 |, 733,199 | oo | e 733,199 [ .o 1.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed.............ccevevcvieeiereieseeeie s | cveevesieians 4,868,452 | ................. 6.7 [ 4,868,452 | ....oovvrerereiereieees | e 4,868,452 | ..o 6.7
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NOn-GUAranteed............ccoeererrienrinrineeneiseeseesssssssssessisenssns | oeniieennns 26,192,380 | .......c......35.9 [ oo 26,192,380 [ ..oovoveeeeeiererieeis [ i 26,192,380 | ....c.ocne. 359
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 16,522,641 | ..o T 16,522,641 | oo [ e 16,522,641 | ..o 227
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveveirevverersesieresesieseeeeesssesensens | cereeene3,869,995 [ oo 73.9 [ .nn.53,869,995 | o0 [ 53,869,995 | ...ccovvrnnne 73.9
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 7,546,282 | ...coevue A 7,546,282 |..oovvvereeeeeieiein | e 7,546,282 | ............... 10.4
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOANS........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMLES..........oovveveeeiciereieie e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens

. Total INVESIEA ASSEIES........cecveveveeeeeeeeeeee e

.1,813,598
..3,099,031

.............. 1,813,599
.............. 3,099,031
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Annual Statement for the year 2019 of the CONSUMERS |NSURANCE USA, INC
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2019 of the CONSUMERS |NSURANCE USA, INC
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 1,416,404
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 119,072 119,072
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 94,831

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 94,831
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

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

9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 1,630,307
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 1,630,307

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 62,546,559

Cost of bonds and stocks acquired, Part 3, Column 7 22,817,929

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en 59,019

Eal

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 2,083,741

44  Part4, Column 11 206,151 2,303,110

13,218

Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 18,859

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

20,842,739

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st 560,797

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 66,341,940

12. Deduct total NONAAMITEEA GMOUNLS............cciueieicicisiie ettt bbb bbb b s bbb a s bbb b st b s e s s bbb bbb bbb st n st

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 66,341,940
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Annual Statement for the year 2019 of the CONSUMERS |NSURANCE USA, INC

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvevvcrrnens | corveeevcrineninnens 5,553,323 | oo 5,638,816 | oovooucrvrrrrircninne 5,525,211 | oo 5,506,470
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS.... oo | e 5,553,323 | i 5,638,816 | oo 5,525,211 | oo 5,506,470
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 733,199 | o 753,953 | oo 766,811 | oo 670,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereeeiiieeieieee | e 4,868,452 | ..o, 5,059,675 | oo 5127618 | oo 4,380,000
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........... 26,192,380 26,778,310 ...26,893,458
Industrial and Miscellaneous, 8. United States 14,728,782 15,504,360 ...14,708,892
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada .129,946 132,188 ....129,909
and Hybrid Securities (Unaffiliated) 10. Other Countries .1,663,913 1,705,314 .1,658,577
11. Totals......ccoocoe. 16,522,641 17,341,862 ...16,497,378
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total Bonds......c.cousmmrenmussenns | covivviniiniininns 53,869,995 | ..o 55,572,615 | oo 54,810,475
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.........ovuveerveeenes | v 12,225,200 | ..o 12,225,200 | .o 11,489,957
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......coevrverereieiriniens | e 21,232 | oo 21,232 | oo 16,537
22. Other COUNtHES. ...veovererrnrens | cerereseesseseeanesness 225,512 | oo 225512 | oo 178,522
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 12,471,944 | oo, 12,471,944 | oo, 11,685,016
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccoovcrnirien. 12,471,944 | oo, 12,471,944 | oo, 11,685,016
26. Total StOCKS...cuerrmsrrsrssmmssrnsns | covverniriiisscrieens 12,471,944 | oo, 12,471,944 | oo, 11,685,016
27. Total Bonds and Stocks...... | ....ccccoouvrennren: 66,341,940 | ..coovvvevrircnenne 68,044,560 | ....ccovvvrrerenne 66,495,491
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Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

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

4.7 TOtAIS....ovveiciseiseissisisenenssnenssenssnsensnssnssnsnsnsnns | s 17,087 [ 1,951,464 |...coconenen. 2,198,497 | oo 301,404 | oo 0 [ )0 N PR 4,868,452 |...ccoviriiiniiinns 9.0 |, 5,231,434 | .o 9.9 | 4,868,452 | ..ovviiiiiiii 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Tttt | ceressentenenn 2,605,057 |..ovvrrenne 13,042,878 |....ccconvnn 6,990,767 |...cccovrnnee. 1,468,397 |...covverenne 1,513,054 | .......... ) 0.9, SO D 25,620,153 | ..ovoerrieiins 476 | .. 21,987,444 | ..o 415 | 25,620,153 | ..ovvveerieieiieinrieenns
e BT2,22T | e et iessieees | et snees | rensess st eeens | seeeeeees )00 SO IS 572,227 | oo, 1A s 1,398,118 | oo 2.6 | v 572,227 | oo




Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

Industrial and Miscellaneous (unaffiliated)
299,137 6,604,116 6,566,391 273,195 744,590 14,487,429 . 12,039,428
662,946 |.. ..653,060 | .......... 2,035,212 |... . 2,037,189 |...

...10,114,450 4,372,979

90IS

9.7 TOAIS.....eieieitiri e | crreenes XXX | v D09, SO [P 0,9, SOOI [ XXX | s XXX | v 0 [ oo [V OO 0.0 [ [V R 0.0 | e 0 [ e 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (6] 4,279,002 51,262,556 | ..ovevernerrnernen95.2 |t XXX s [ XXX s [ 46,889,577

............... 2,607,439

572,227 2,607,439

.0

. 4,372,979
......................... 8.1

Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year
............. 20,432,154 |.............20,661,683 |..............2,894,790 |...............1,480,814 e XXX [ XXX [ .. 49,509,081 v 45,809,211 | ...............3,699,870
2,086,812 910,215 | e . ...438,281 3,435,307 ..3,185,441 ....249,867

21,571,898 |.. 2,894,790 |...

22,518,966 |.....

12.8 Line 12.7 as a % of Col. 9. NN ..7.6 ..42.5 ..40.7 .55
13. Total Publicly Traded Bonds
13,1 NAIC Tttt seeens | crsessentenean 4,132,941 | ..o 22,983,304 |............. 15,439,759 | ...ccovvvrenee 2,075,340 | ..cooovuennne 2,258,233
..572,227 719,205 | oo 662,946 653,060

137 TOAIS....vceeieereere ettt snsnnns | sesessensenenns 4,705,169 |...cccovvue. 23,702,509 |.............16,102,705 |...............2,075,340 |............... 2,911,294
13.8 Line 13.7 as a % of Col. 7..... . 95 | 479
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 87 | oo 44.0

14, Total Privately Placed Bonds

..... ..2,112,886

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

(@) Includes $.....4,372,979 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....261,940 current year of bonds with Z designations and $.....285,015 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.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 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; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.

......................... 3.9 cevnrnrennnnenen0.0




Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......vueececereieiiceeere it entees | seeersessnseees 134,371 | 1,143,114 | 817,846 2,095,331 4,867,909 2,095,331
1.02 Residential Mortgage-Backed Securities... ..568,191 |. 1,276,097 |... ..348,262 2,251,710 3,366,862 2,251,710 |.
Commercial Mortgage-Backed Securities..... ..255,159 |. 624,686 |... ..294,337 1,206,282 1,265,713 1,206,282 |.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

.............. 2,198,497

.............. 1,951,464 |..............2,198,497

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.........cvvieiriiiiriseiseiese et | evseisnsenees 1,024,613 |....coeonee 7,101,049 |...covunnn 4,046,949 | ..o | e 1,344,154
5.02 Residential Mortgage-Backed Securities... 1,922,879 |. 5,411,584 |... 2,732,373 | ..... 1,462,811 ... ..168,900
5.03 Commercial Mortgage-Backed Securities..... .229,793 |. 530,245 |... 211,445 | ... 5,586 |...
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas e SO PR

L377,284 | 13,042,878 |............ 6,990,767

............ 13,516,766
.11,698,546

............ 17,984,533
...3,544,158
1,856,871

............ 13,516,766
11,698,546 |.

.............. 1,513,054 XXX... s 26,192,380

............ 23,385,562 .0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...

.............. 5,003,806 crverieen. 1,397,651 XXX | cerennnn 11,837,995 v 8,218,562

6.03 Commercial Mortgage-Backed Securities..... XXX 1,365,246 1,759,163 FET
6.04 Other Loan-Backed and Structured Securities.. XXX ...3,319,400 ...4,098,893 998,777 |. 2,320,624
6.05 Totals. D 0.0 T [ 16,522,641 | .oovvveeeeeea30.7 | 14,076,618 | ....coccoceeve0rer26.6 | oo, 12,149,662 |.............. 4,372,979

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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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 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

1. Total Bonds Current Year
11.01 1SSUET OblIGAIONS. ....vvcvvveceririe et | eesensenens 1,726,759 | ............ 15,663,263 | ............12,403,643 |................. 516,273 | .covvrrenne 2,741,804 A XX e [ XX [ 30,999,388
11.02 Residential Mortgage-Backed Securities... 2,491,070 |. 6,687,681 . 1,521,382 |... 169,489 | .......XXX... . .259 |... . XXX, .13,950,256
11.03 Commercial Mortgage-Backed Securities............ccvuvernenenncncnirvnens [ evviirnnennnd87,339 | i 1,176,413
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities . 2 4,513,804 | 367,943
12.04 Other Loan-Backed and Structured Securities.. . . . . .2,026,284
12.05 SVO Identified FUNAS.........ccocorieirirreenierieeeneensesessesnsseennnes | eeennne XXX rireieins | eereeee XXX e | e e XX | e XX e e XX e e v e XX e e e XXX e [0 [ eiiiiiiieend0.0 | | e
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 7.6

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlGAtIONS.........cvviviieireieiieieiere et | eresniennns 1,726,759 | ..o 14,839,639 |............ 11,174,912 | 516,273 | .coovereenee 2,741,804 | .......... ) 0.9 G IO 30,999,388 | ....cooveirinenn. 575 | 35,497,218 | oo 67.0 | i 30,999,388
13.02 Residential Mortgage-Backed SECUNIES.........ccovcveerieeveiercieieeeeies | v, 2,491,070 |.............. 6,687,681 |.............. 3,080,634 |.............. 1,521,382 |..ccovverene. 169,489 | .......... XXX oo | e 13,950,256 | ...ococveeririrnnns 259 |, 6,911,020 | .cooveereeire. 131 | 13,950,256
13.03 Commercial Mortgage-Backed Securities..... y . 3,548,596 X . . 3,548,596 |.
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank Loans.
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities... .
14.03 Commercial Mortgage-Backed SECUMLIES............cccovierrieienieerieees | vt .
14.04 Other Loan-Backed and Structured Securities.. . .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals.......ccooevervrrirereines ..146,061
14.09 Line 14.08 as a % of Col. 7... .33
14.10 Line 14.08 as a % of Line 11.08, Col.

.0

.16,102,705 .
...32.5
...29.9

.............. 1,228,730
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Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVEStMENES ACGUITET. .........c.oviuririiicieiiice ettt sensnses | saebessetesessesesasstesessesessssnsesesssesesessnsesesnan 0 | eoereeeisie ettt enaes | eberetet e e it e st eae s st et s e se st ensetesensesesanne | Shetsseteseseeesee et et s se R et s ee s bR A et et nese s s s s eReses | esesssetebnset et et eea et s ettt e s s bt et s e st b e s tena
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........ccvreuriireueiiieieiiieisssre et ss st ssssesenns | stsesessssssesessssessssssesessssesessnsesesnseses 300,000 | cooveveeeeeeeeeeee e 300,000 | cvveeeeeeeeeeceeeeeeeeteeetetet ettt et et ettt te e teteteaees | ceeeesssessess s saeaeseseseaseeaeseaesssesssesnseseters | seseseseses et et et et et et et et es s st es s s s s enn s ennennananen
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 Of PriOr YN .........ovrurirrirrerrerrieeereese et sssenssnens

2. Cost of cash equivalents acquired

.......................................................... 2,941,895

26,541,036

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCTEASE)..........ccceveueiriieeriieteiet ettt a bbb bbb bbb s s b s s sebebsnns | sbetsssssessastesessese s s e b et e s e s e s s s st ban b s s st et aebns 26 | ettt enns | irea e bbb bbb eee 26 [ oo
5. Total GaiN (I0SS) ON GISPOSAIS.......eueeeeererrirresesesesetseeseessseseesessesssseessessesssssses st esses e st essasssessessassessessessesssessessessssssssessasssnsnns | faessessessssssssessossnssnssessassnnssnssessnssnssessessnsnnsses AD [ ottt | Seretee ettt A0 | oo
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 26,383,960 | ....cooveeeriiriieieete sttt tans | ettt ettt ettt ettt s st enen 26,383,966 | ....coerveviceereiiee et
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceveiirrireieiiiiieieeissieieiseiesieiens | sesiesssiesisssses bbb nae 3,099,031 | oo 0 | oo 3,099,031 | oot 0

11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e

12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 3,099,031 | oot 0 | oo 3,099,031 | oot 0
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

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 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | oo Philadelphia.............. Pennsy| Aberdeen Asset Management INC........ccovvrevniniininns | covninninas 08/24/2017| ....oocvovv | cvrrnne 1,684,915 | ........... 1,630,307 | ......... 1,630,307 | ..o .94,831 | oo | e | eeereeenisnsnieiens | eeenennenieinnnes | erveneeneen 119,072 [ oo [
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated............ccccooovivnnnee. ..1,684,915 ..1,630,307 1,630,307 XXX
4899999. Subtotal - Unaffiliated.........coorieriiriiirisiisiisnississscinas . ..1,684,915 | ..........1,630,307 1,630,307 XXX
5099999, TOAIS.........cvvvrirrirririseisesiseseesi s bbb bbbt nnsenns | ensirenens 1,684,915 | ... 1,630,307 | ......... 1,630,307 XXX
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Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
|Aberdeen Institutional Commingled Funds, LLC . . .. | Philadelphia 08/2412017. | oo | e [ s 119,072

2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other = UNGIfIIAEEG. ...........ocioiii it ettt ettt ettt e s s bt s st et et ens et et snsenses et ensentensessnsenssssessnsensessesnsenses | snssssesssssnsenessnssnansensessd | aeeens 119,072 XXX
4899999, SUDLOEAL = UNGFFIIBIEM. ... vttt sttt ees st 88880808 ae e 488 eE8eE s oL e 08 E oA o0E e E 48108 E 808 eE 08808 o088 4E 8080848 eEenbae a0t 48E1eEeEEeeE oL oL e eEE e E L 1oL LR 8 E LRt Rttt nt s entensnnsansens | nnnressensanssesienssnssnnenendd | aries 119,072 XXX
5009999, TOAIS ... v..veeeeeeeeeeeeeeeeeeeeeeeeeseoeseseeseseeseeseeesssessseeseseseseeseeesesessseeseseseseesseeseeesseeesseeeseeseeeseeeeseees e eeeseeesees e eessees e eseseesseeeeese  2ereeeseesseeseeeeeees e eees e s s e et ee R e st e e e e et ee e ee s oo e e eee e ees e es e ee e eeseeee eeeieeeteeeeee e e e e e e et e e e e e e e e s et e e et e e e e e e et ee s e e ee e e e s s ee s ees e ee e eessesseeesseeeseseseesnsesseesenssseeseeeesesseesenees | erersreisenessessrsessiensneeeQ [ oeeeen 119,072 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912810  FR 4 |UNITED STATES TREASURY. .....ccvtiiriiirinrieinisssiessisssessssisssssssssssssssenes | sevenes .. 111.449 58,813 946 (816) 09/05/2018. | 01/15/2025.
912828 4H 0 |UNITED STATES TREASURY. ...101.548 30,918 538 48 09/05/2018. | 04/15/2023.
912828 5N 6 |UNITED STATES TREASURY. .....cooitiiriiiiinrirerceneeresiseiesisei st | seveees ...105.648 681,453 (2,776) 06/10/2019. | 11/30/2025.
912828 K3 3 |UNITED STATES TREASURY.......cecmmrrmrierineernirinnrneriensnsessensssssessessenes. | eoveeen | oo | coverenenne | ovevenenensd [ v 95,659 | 99.879 98,665 1,713 800 09/05/2018. | 04/15/2020.
912828 MF 4 |UNITED STATES TREASURY. ...100.001 35,706 618 (190) 09/05/2018. | 01/15/2020.
912828 PP 9 |UNITED STATES TREASURY. .....ccovtiiriiirinriirsiseienssissiensssssssssssesssssssenes | sevenes ...100.926 70,813 1,222 (222) 09/05/2018. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY.......cevmmrimiririneercnenerserinenssssesssnssssssssssessnnes. | eonneen | oo | cevevenenne | ovevenenensd [ e 83,431 | 99.794 86,051 1,505 621 09/05/2018. | 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY .....cvoitiririiirinrierneineierssiseiesssisssessessssnsiene | sevenes ..101.122 68,478 1,186 16 09/05/2018. | 07/15/2021.
912828 TE 0 |UNITED STATES TREASURY.......otviiiimirieririreinsiseriesiesessesssisssssenienes | soenes ..100.418 77,284 1,357 407 09/05/2018. | 07/15/2022.
912828  UH 1 |UNITED STATES TREASURY.......strumrimirrnrineireninninessensseessensssssssssessnnes | eonseen | oo | ensevnenne | eeevvenensd [ evivnveinnennnn 74,037 | 99.990 77,950 1,352 29 07/20/2017. | 01/15/2023.
912828 X3 9 |UNITED STATES TREASURY.......cevmmrrmnrirerirernnninnrnerienissesssnissssesssensenes. | eoveeen | oo | conrvenenne | cvevorenensd [ eviiiiirnnnnnn80,831 | 99.852 83,334 1,466 567 09/05/2018. | 04/15/2022.
912828 X8 8 |UNITED STATES TREASURY.......evviirmerierieirneesssisesiesiesesseessssssssssssenes. | vereees 203731 | e 3112 | 3,000 | 3,032 (4) 06/13/2017. | 05/15/2027.
912828 XL 9 |UNITED STATES TREASURY .....ccovtiririiiiinrierseineierssiseiesississsssisensssssiene | sevenes ...102.037 75,958 74,548 1,315 249 09/05/2018. | 07/15/2025.
912828 YT 1 |UNITED STATES TREASURY.....cccstviiimirimninminsmisnmmssnsssssssssnsssnsssnssensnnes | eennees | oo |onnrennnns | eonnenenensd | vinninnnnn648,250 | i 99.867 ....650,000 648,287 36 12/16/2019. | 11/30/2021.
0199999. U.S. Government - ISSUET OblIGAtIONS. .........rvuureusiiseiieriseissssiseisssrs st XXX | s 2,111,755 | v 2,066,197 | .covvvn. 2,095,331 13,218 (1,235) 0 0 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179S TR 8 | G2 MAA160 - RMBS........ocvoeririerieieisesisssiesiesissessssssssssenssesssssssssssssnsns | onene | oo | vevesneenns 7N I L1 [N 140,257 |...100.197 | ..oovvveeen. 143,448 | e 143,165 140,651 [Z26) ) TN VRN IOV 2.000 |...... 2.323 |MON.. 11/08/2017. | 09/20/2031.
36179S  TT 4 [G2MAA162 - RMBS........ooieieieiiisesssiessiessssssiesssssssssssssesssssssesssssnns | eonense | oo [ onrensenes 4 L [ 145,274 1...100.200 | ..coovvvern... 148,582 | oo, 148,286 146,029 303 | oo | e | s 2.000 |...... 2.410 |MON.. 11/08/2017. | 11/20/2031.
36179T 4P 7 | G2 MAB330 - RMBS.........ciuiriiiirierieiseesesisssiessesssssessssssssessenssseesssins | ooveons 697,775 |...103.884 | .................708,492 | ....... 682,003 | . 696,643 (4B9) | evvveerrireriens [ e [ e 4.000 |...... 3.191 | MON.. 07/25/2018. | 07/20/2048.
36179T 7L 3 [ G2 MAS399 - RMBS......cooiiiiiiiiiiiiisiissisenissis s sesnssenssnsnse | coenes . ..1,270,497 |...105.226 1,287,016 | oo 1,223,097 | oo 1,268,387 (842) | ovvveveririinninnns [ [ 4.500 |...... 2.858 | MON... 08/30/2018. | 08/20/2048.
0299999. U.S. Government - Residential Mortgage-Backed SECUNIES...........ciiiiiiiiiiniiiisrisssisns s esissssssnsessneens | cveeresenes 2,253,803 XXX s 2,287,538 | ..o 2,196,551 | .o 2,251,710 | i 0 (1,035) 0 0 XXX XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38378K ZD 4 |GNR 13101 AD - CMBS 295,547 {...100.148 | .....cocooreenne 307,824 | ....... 307,369 297,747 1,319 [ | e | s 2.623 |..... 3.513 |[MON... | v b72 | 8,011 | 04/09/2018. | 12/16/2053.
38379R NF 6 [GNR 1729A A - CMBS......ooiiiiiiiieiniiesie sttt ..455,631 461,918 3228 | oo [ e [ 2.400 |...... 3.426 |MON.. .11,484 | 04/05/2018. | 01/16/2058.
38380 PZ 5 |GNR 1826 AD - CMBS 442,223 446,617 (ST IR (VRN IR 2.500 |...... 3.319 | MON... .11,423 | 03/28/2018. | 03/16/2052.
0399999. U.S. Government - Commercial Mortgage-Backed Securities ..1,193401 | XXX | 1,239,523 | .l 1,243,723 ) 1,206,282 | oo 0 6,523 0 0 XXX XXX XXX . v 30,918 XXX XXX
0599999. Total - U.S. GOVEINMENE.....cuuiieuirsnreisiessersssissersssnssssssensssesssnssssssenesenes 5525211 | XXX |.n5,638,816 | .oooiinrn.5,506,470 | oo 5,553,323 13,218 4,253 0 0 XXX XXX XXX | s 14,150 | ....... 132,310 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
373384 YP 5 | GEORGIA ST...ccooiriiemerierieeseesssssssssiesiesssseessssssssssssesssssssssssssssssssesssnsnss. | seneees 2| ... 1FE 413,264 |...109.670 | .................405,779 | oovorivrrnns 370,000 396,655 | ...ovuerierierircins | e (10,291) [ 1oovererereerrerins [ ervrerrmeeneeiieines [ e 5.000 |...... 2.030 |JJ....... 05/14/2018. | 07/01/2024.
93974D LY 2 [WASHINGTON ST.....oiiiiiiiiiiniiinniiieiiiesissiiossissii s | soieass 2| . 1FE 353,547 |...116.058 ....300,000 | ... 336,544 (6,800) | oo [ [ 5.000 |...... 2.400 |JJ....... 06/09/2017. | 07/01/2032.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccoovniniens 766,811 XXX ....670,000 | ..o 733,199 [ oo 0 [ (17,091) 0 0 XXX XXX XXX .. XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........ovewreeerunrierrsenrisiieisissesceersisesneas 766,811 XXX | e 753,953 | i 670,000 | ..ccorrnnns 733,199 | oo 0 [ (17,091) 0 0 XXX XXX XXX | s 16,750 | .......... 33,500 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
032591  SK 6 | ANAHEIM CALIF UN HIGH SCH DIST......c.ovvvmerirreririinieriesssenesseessesssssnens | eveees | 2| ... 1FE 475,444 |..125.639 | ....ccoovrvrenn. 502,556 | ...coorrernenns 400,000 463,078 (7,356) [ ..oocernreeernenins | vevrveennerieeinnenns | veees 5.000 |...... 2.688 |FA.......| covrerrnn8,333 | e 25,667 | 04/06/2018. | 08/01/2031.
164321  HC 8 |CHEROKEE CNTY S C SCH DIST NO 007.......ooeriemrermrireeireeerseninseeeerienienes | eevnee oo [ ervnnirenns [ e 1FE| oo 288,143 |...115.493 | .................288,733 | ....... 250,000 277,502 (6,219 [ oo | e | e 5.000 |...... 2.219 [MS..o.| oo 4167 | 12,500 | 04/10/2018. | 03/01/2024.
182486 RW 2 | CLARKSVILLE TENN. ..ottt sessens SD. | [ | e TFE| oo 605,105 |...108.301 | .................541,505 | ....... 500,000 539,889 | ..o | e (18,035) [ .ovverrerrererins [ v [ e 5.000 |...... 1.253 |MS...... .25,000 | 04/27/2016. | 03/01/2022.
249174 TU 7 |DENVER COLO CITY & CNTY SCH DIST NO 1...cvevuurereereiseirenesersenienens | eveees | 2| 1FE 365,337 |...117.160 | ..cccooeeerrn. 351,480 | oo 300,000 344,049 (8LAT8) [ .ooeereeeireris | e | s 5.000 |...... 1.860 |JD....... ceerener. 15,000 | 06/12/2017. | 12/01/2028.
349425  5Y 0 |FORT WORTH TEX ...oiiiirierimreiieiisineiierienesssssissssesiessesesssssssssssssenens | sovenes | 2| . 1FE 345,642 |..117.455 | ..ccovvvvnnee 352,365 | ....... 300,000 335,352 (6,315) [ ..o | e | s 5.000 |...... 2.550 |MS......| ce0eeerr.5,000 | oo 15,000 | 05/09/2018. | 03/01/2027.
349425 V9 6 | FORT WORTH TEX ...oouiiueririereersinersenieseseesssisssssesssessssessssssssssssssssssnens | eovsees | o | wvevsrenes | vevens {1 =5 438,111 |...100.623 ....415,000 A17,087 | oo | e (12,537) [ oeverereneernerinns [ e [ aeennd 5.000 |...... 1.920 [MS...... .20,750 | 04/24/2018. | 03/01/2020.
354730 ZR 7 | FRANKLIN TENN....ccooiiiiiiiiiiniicinniciessisissesiesssisssisssisssesieneis | avenes | o 2| 1FE 357,150 |...114.905 347,233 (4,012) | oo v [ s 4.000 |...... 2450 |AO...... .12,600 | 06/16/2017. | 04/01/2031.
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496443 QK 1 [KINGSPORT TENN.......ccocosiermirirrrerinrineerenissesserssssnsssensssessessssssnsnssessneess | 9D | eo | vevveennee | s TFE | i 116,749 |...108.866 100,000 108,084 (2478) [ oo | e | e 4.000 |...... 1.380 [MS..cooo | v 1,333 | s 4,000 | 06/08/2016. | 03/01/2023.
534366 BA 6 |LINCOLN NEB WEST HAYMARKET JT PUB AGY 220,398 |...107.604 200,000 211,437 (5,684) [ .ovvoverriervnines [ veereererinesieeniens s 5.000 .10,000 | 05/30/2018. | 12/15/2022.
59333F SJ 0 |MIAMI-DADE CNTY FLA ..249,692 |...122.702 200,000 236,671 (5,233) ......5.000 .10,000 | 06/19/2017.| 07/01/2026.
616106 KH 2 |MOORESVILLEN C. . ..356,214 |...104.844 300,000 314,470 | .o | e (11,434) [ oo [ e [ 5.000 .15,000 | 04/07/2016. | 04/01/2021.
64966H YM 6 [NEW YORKN Y...oooiiivircrirrincrnniserierieeisesssssenessessssessssssssensessessnenss. | seveee | oo [ evseeveen T | oot TFE | i 303,560 |...132.947 250,000 301,404 (2,156) [ .ooovernreererierins | vevrveenerisesineens | s 5.968 .14,920 | 01/02/2019. | 03/01/2036.
812627 DH 7 |SEATTLE WASH 366,411 |...123.349 300,000 351,043 (6,276) ......5.000 06/29/2017. | 11/01/2031.
880541 YW 1 |TENNESSEE ST 476,832 |..124.727 465,121 (7,105) [ oo [ vveveereninenseeniens s 5.000 04/18/2018. | 02/01/2035.
93974C  F7 0 |WASHINGTON ST.....ovvnirinimsrisnrssnienes 162,830 |...105.445 | .................158,168 | ..... ....150,000 | ... 156,033 [CEST) ] N [RRRN JR 5.000 05/07/2018. | 06/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............c.couiieiiniiiiniiinieins 5,127,618 XXX | .. ..5,059,675 | ..... 4,380,000 | ......o..... 4,868,452 | ...coooovvricnennn0 [ i (107,473) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 5,127,618 XXX e 5,059,675 | ..o 4,380,000 | ...ccooonvs 4,868,452 | ..oooviovieniinnn0 [ i (107,473) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
182618 MM 7 | CLARKSVILLE TENN WTR SWR & GAS REV......cccovvivmirierininienenriienniseriienes | ceves 2| 1FE 310,070 |..124.728 | ...ccoovvvvrnee 311,820 | ....... 250,000 299,117 (5,464) [ ..o | e | s 5.000 12/08/2017. | 02/01/2032.
349507 AK 9 | FORT WORTH TEX SPL TAX REV.....cvvuriiirierierieireesesisssssessesisssesssssnss | voveees 2| ... 1FE 150,000 |...104.357 | .coovvrrcrrnnee 156,536 | ooooverrrinnes 150,000 150,000 | covvuvverrmerierireees [ eerneernrinereninns | e | e | s 3.375 06/21/2017. | 03/01/2027.
413581 NM 7 |HARPETH VY UTILS DIST TENN DAVIDSON & WI.... 479,604 |...106.469 424,289 ) RO ISTONUPORIRORORPORN BV 5.000 01/20/2016. | 09/01/2021.
413581 NN 5 |HARPETH VY UTILS DIST TENN DAVIDSON & WI.... . . ..507,620 |...110.139 ....415,000 453,478 ) [ e | e [ 5.000 01/20/2016. | 09/01/2022.
455057  PE 3 |INDIANA ST FIN AUTH REV.....cooiiiriinriineinerinsineseniseissessssssssssessseess | enves | oo | eevivernnee | e TFE | it 444619 |...102.061 | .....c...c.......423,553 | ooovvriirnecns 415,000 421,885 | oo | e (13,577) 5.250 04/23/2018. | 07/01/2020.
46613C  2A 2 |JEAFLAELEC SYSREV....ccoiiiiieiiiceinsisisissssie s ssssssssessssssssens | vevenes .573,030 |..106.109 | .................530,545 | ....... 500,000 529,153 ) SOOI ISTONUPIROROTRORON DOV 5.000 04/05/2017. | 10/01/2021.
46874T  CS 9 |JACKSON TENN HOSP REV......ccitiumirmeririreeririssrsesiesssseessssssssessssssneess | sevenns . ..687,302 (..104.398 | ................621,168 | ........... 595,000 616,142 ) [ e | e [ 5.000 . 07/14/2015. | 04/01/2021.
499291  FD 9 |KNOX-CHAPMAN TENN UTIL DIST KNOX CNTY WT.....ovorirvrvvirmnnerernnnnnns [ eoveree [ oo [rvvriveirens | v TFE | i 555,860 |...108.237 | ................541,185 | ....... 500,000 529,414 ) SO ISTORUPROROORPON DO 4.000 |....1.971 |JJ....... | ..........10,000 | ... 20,000 | 02/10/2017. | 01/01/2023.
49952M  CK 0 |KNOX CNTY TENN HEALTH EDL & HSG FACS BRD........cccouvenevnvrinerirerirnnes | vveee | oo | vevverrnee | e FE | i 627,956 |...102.185 | ................572,236 | ....... 560,000 572,227 ) [ e | e [ 5.000 .28,000 | 10/14/2016. | 09/01/2020.
523724 AR 3 |LEE CNTY N C LTD OBLIG.....couiiiririererineiieiiesiseeiseeissisessesisesssesssssesas | seeees 363,993 |...123.832 | .coooeerrrn. 383,879 | o 310,000 356,140 ) [ e | e [ e 5.000 .15,500 | 04/19/2018. | 05/01/2034.
56184N  AB 5 | MANATEE CNTY FLA HSG FIN AUTH HOMEOWNER..........c.ccccommrinirrniirnnnes | crves 32,400 |...102.261 | ..covvereerrrenn 30,678 | oo 30,000 30,501 ) [ e | e [ 5.900 07/09/2012. | 09/01/2040.
576000 ML 4 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED........cccnueermeeririnerinens [ s 277,690 [..109.972 | ..o 274,930 | ... 250,000 267,408 ) [OOSR IUPORPRRRI VPPN 5.000 05/15/2018. | 08/15/2026.
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED.........ccocrnurerivnvvrernnes | vevenns | oo | e 1,2 [ el IFE ] e 750,000 |..... 99.970 | oo TATTE | 750,000 750,000 [ .oocveieriiniirerninns | e [ [ s | v 3.395 11/07/2019. | 10/15/2040.
592190 LF 7 |METROPOLITAN NASHVILLE ARPT AUTH TENN AR.......cocvvmrvrmmemmnneennnnns [ evveen | oo | vvrrnenine | eeend TFE | i 375,685 |..107.112 | .................353,470 | ....... 330,000 348,085 (7,018) [ oo | e | e 4.000 12/09/2015. | 07/01/2022.
606092 FD 1 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ.......ccoomrimeirnrineinsiinnns [ s 351,190 |...150.197 | .................375,493 | ....... 250,000 348,767 (2,823) [ oo | e | e 7.897 01/02/2019. | 01/01/2042.
64480P AT 6 |[NEW HANOVER CNTY N C LTD OBLIG SD.. ..160,832 |...108.767 | .................146,835 | ...c.cccooune. 135,000 143,308 (4,229) [ ..o | e | s 5.000 ..6,750 |09/23/2015. | 12/01/2021.
646066 Q9 4 |NEW JERSEY ST EDL FACS AUTH REV......ccooiiumiirerieireeiissineeinessssissensns | wveees 377,262 |..125.719 ....300,000 359,524 (7,230) [ coooeerreerrenins | e | s 5.000 .15,000 | 06/28/2017.| 07/01/2029.
64971X CK 2 [NEW YORKN Y CITY TRANSITIONAL FIN AUTH....... 370,149 |...124.799 355,857 (6,633) ......5.000 .15,000 | 10/25/2017. | 08/01/2029.
64972G  BX 1 |NEW YORKN Y CITY MUN WTR FIN AUTH WTR &...ccovvvrmririmerinerineniecis [ s 446,544 |...111.851 431,935 (8,715) [ covuerrererreris | cevrveenerierinenns | s 5.000 .20,000 | 04/19/2018. | 06/15/2035.
677561  JB 9 |OHIO STHOSP FAC REV.......coooviiiiriiiiniisisiienisisnssiseie s | e 118,410 |...103.816 114,198 | oo 110,000 113,196 (3,131) 5.000 ..5,500 | 04/25/2018. | 01/01/2022.
677581 GQ 7 |OHIO ST MAJOR NEW ST INFRASTRUCTURE PROJ... ..338,151 [...111.315 .333,945 | . 300,000 324,523 (7,960) ......5.000 .15,000 | 03/28/2018. | 12/15/2022.
696543 NP 8 | PALM BEACH CNTY FLA PUB IMPT REV..... SD.. . ..892,118 |...107.112 803,340 | ..coovvrirnns 750,000 793,755 | oo | evereeens (23,281) [ oocverererneerneeins [ ceveerierineeineines [ e 5.000 .37,500 | 08/24/2015. | 11/01/2021.
736806 AZ 3 |PORTLAND TENN WTR & SWR SYS REV......covvmirminvrnnernvnnerersniseinnienes | veeens | oo | everiveone [ oo TFE ] i 530,295 |...102.041 510,205 | ....... 500,000 508,677 (G 720) 1 ISR IUUORRRRRN DY 3.000 .15,000 | 09/28/2016. | 04/01/2021.
751073 KP 1 |RALEIGH DURHAM N C ARPT AUTH ARPT REV. 528,372 |...116.382 523,719 450,000 505,589 (9,619) ......5.000 .22,500 | 08/01/2017. | 05/01/2029.
751100  JW 9 |RALEIGH N C COMB ENTERPRISE SYS REV.......ccocoviiirmiiniiinisiinneriiesienens [ s 338,139 |..112.215 336,645 ....300,000 325,540 (7,896) [ ..oovvoeririrciis | e | s 5.000 .15,000 | 05/07/2018. | 03/01/2025.
786089 HN 5 | SACRAMENTO CALIF WTR REV.....cooomiviriierneinirinerieseeeessssisssisesieseeeens. | vorenes 330,757 |...127.579 338,084 265,000 315,820 (5,997) 5.000 .13,250 | 06/16/2017. | 09/01/2029.
793323 SC 1 |STPETERSBURG FLA PUB UTIL REV 233,373 |...120.239 .228,454 ....190,000 220,805 (5,002) ......5.000 06/09/2017. | 10/01/2027.
79642B X8 1 [SAN ANTONIO TEXWTR REV....c.cocniivinririinninsrnensiisnsssessssssssssssssssnnens | eonenee | oo [ovrineerens | oo TFE | i 291,678 |..118.854 | ...............297,135 | ...... 250,000 282,840 (5,659) [ cvvveerrererinries [ eeeeererineisennnins [ 5.000 06/04/2018. | 05/15/2025.
797412 CP 6 | SAN DIEGO CNTY CALIF WTR AUTH WTR REV.....cccconvrvrmrrmernrirnennneisennens [ evveen | oo [ oveenn 1,2 | et TFE | i 368,783 |...122.355 | ...ccoce0rrrnn 367,065 | oo 300,000 350,360 (7,342) [ oo | e | s 5.000 06/09/2017. | 05/01/2030.
79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......ccoovviinierinicniicnsiiens | e 250,898 |...100.823 | ................252,058 | ....... 250,000 250,898 3.523 12/16/2019. | 11/01/2041.
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821697 M2 2 |SHELBY CNTY TENN HEALTH EDL & HSG FACS B........ccconvevnvrenereinerenrneens [ eovvee | oo | ovrrivenine | et TFE | i 173,913 |...105.985 | ..ooovvvverinnee 153,678 | oo 145,000 152,539 (4,659) [ ..oocerreerreris | e | s 5.000 |...... 1.661 [FA..ooo| v 3,021 | e 7,250 | 03/26/2015. | 08/01/2021.
880558 GP 0 | TENNESSEE ST SCH BD AUTH....c.coocevrerniirinninernineersniseerenssisssssssesssnees | veveens | oo | everinenes] [t IFE ] e 750,773 |...100.860 | .......cce0..... 756,450 | ooovriirannee 750,000 750,321 (Q(0) ] SN SRR PPN 2138 |..... 2114 |MN...... .16,035 | 04/05/2017. | 11/01/2021.
882117 7C 2 |TEXAS A & M UNIV PERM UNIV FD. 245383 |..... 97.389 250,000 245,387 4 ..rr.3.100 12/13/2019. | 07/01/2049.
914455 QK 9 |UNIVERSITY MICH UNIV REVS.......cccosiimrimniinerinrineinnninseisensssesensssnsnnnens | eonneen | oo | cvnnevennne | oo IFE | i 248,340 |..116.147 | .o 249,716 | o 215,000 239,287 (5,389) [ ..oovvveriveniiieiis | e | s 5.000 04/19/2018. | 04/01/2024.
917567 EX 3 |UTAH TRAN AUTH SALES TAX REV.....ccoimivrieierinsineeienissessssissssenienes | voveees . ..101.526 | .................507,630 | ....... 500,000 500,000 [ ..oovverrerrirneerrris e | v | e | cee 3.443 11/07/2019. | 12/15/2042.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV ..250,000 |...100.661 250,000 | ... 250,000 .3.393 11/07/2019. | 12/15/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations . 14,231,186 XXX | .. 13,821,461 ...12,615,000 | ........... 13,516,766 [ ...ccoovvvvvrinnns 0 (248,207) 0 0 XXX 86,895 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132A5  G3 3 |FHZSAT18 - RMBS.....cooiiieiiieiiesieciiseissisesiesssssesssssssisesssssssesesssssnsens | onein | a0 | veveseeenns 7N I L [ 682,898 |...105.087 | ..cccovrrrinen 679,721 | oo 646,818 681,703 2,301 | covereeiininens [ e [ e 4.000 |...... 2.671 |MON... | coeceser2,156 | e 10,780 | 05/31/2017. | 05/01/2047.
3132A5  HB 4 |FHZSAT26 - RMBS......c.ooiviieiirieriericeineissiesiesiseesssisssssesiessesessssnnies | onenen | oo | vevesneenns Z ) I L1 [N 763,170 |...103.755 | ..cocvvvrrrnecs 766,787 | ..ovvvverirs 739,036 760,870 1,142 | e | e | s 3.500 |...... 2.886 |MON... | cccocceeni2,156 | cooeenee 10,778 | 05/31/2017. | 07/01/2047.
31376K  KS 4 [FN 357705 - RMBS.......oouuriimiireirerineiineisesiseeiseesssisssssesssesssessssisssssssssessns | seeenns 409,150 |[..112.561 | ..ccoovvrirnns 420,588 | ....covvernene 373,653 407,081 (3,218) [ covuerrererrerins | eevrreineiierineins | s 5.500 |...... 3.012 |MON.. .20,228 | 04/06/2018. | 02/01/2035.
3138A4  BF 1 [FNAH2737 - RMBS.......ccooiiiiriiniiritiieiissieniesisssesssssssssesssesessssssssssessnenes | coveens 4].. . ..276,984 |...103.675 282,920 | ....... 272,891 276,771 55 | o [ s [ e 4.000 |...... 3.645 | MON.. .10,889 | 03/27/2018.| 01/01/2041.
3138AF  F4 7 [FNAI986 - RMBS........cooiririereimeineriersesssesssssssesssssssssssesssessssssssssssssssensns | covnees | o | voverenenes 7} I L1 [N 104,327 |..104.277 | oo 103,608 | .cooovvvvrees 99,359 103,247 (5684) | evvrnvernrinrernens [ e [ e 4.000 |...... 2.064 |MON.. 08/03/2017. | 05/01/2026.
3138WH  RL 8 [FNASTB90 - RMBS........oooiieiiiirriiieiesesesenssssie s ssssesssiees | coenes ..3,429,159 |...105.800 ..3,611,123 3,413,160 ..3,429,232 T [TTOOUOONORN INORRRRTON IO 3.500 |...... 3.383 | MON.. 01/29/2019. | 08/01/2046.
3140FP C9 8 |FN BE3695- RMBS.... . ..1,394,072 |...103.807 ..1,416,599 1,364,647 ...1,394,837 765 [ oo [ e [ e 3.500 |...... 3.029 | MON.. 05/30/2019. | 06/01/2047.
3140GY  GZ 6 |FNBHO215 - RMBS.......ccccoviirireieineiinnieesiesiseisssnissssesssensssssssssssssssssssnnes | nennees | oo | eevneensedh [evcvnecen ] | s 431,726 |...103.988 | .................437,393 | ccoooiiirnns 420,619 431,695 [(CH 1 USOUTRON INVIRRRRIR IOV 3.500 |...... 2.952 |MON.. 06/05/2019. | 01/01/2048.
3140Q9 NW 9 |FN CA2204 - RMBS.... 525,390 |...105.642 | .................533,846 | ....... 505,335 | ... 526,478 1,088 | oo v | e 4500 |...... 3.085 | MON.. 17,055 | 02/13/2019. | 08/01/2048.
31400A NN 6 |FN CA3096 - RMBS.... 41.. . ..1,505,910 |...105.628 | ..............1,517,288 | ...ccceoounee 1,436,445 | ............ 1,507,957 2,047 | oo | e [ e 4500 |...... 2.724 |MON.. e 48,480 | 03/22/2019. | 02/01/2049.
3140X4  H2 5 [FNFM1148 - RMBS........covioieiciieieiessse et sessssssssssssssssesess | seenins | o0 [ oevesienas 4 L 1,303,007 |...103.746 | ..............1,316,839 | .............. 1,269,291 | .covvenee 1,304,484 TATT | v | e [ 3.500 |...... 2.842 |MON...| .00 3,702 | oo 18,510 | 06/26/2019. | 12/01/2048.
3140X4 M4 5 [FNFM1278 - RMBS........ocoiriiriciiericnissiseeiesisssiestessssssssesssssssessesssssens | ooveons 198,715 [..102.862 | ................. 194,801 | oioiriinnneen. 189,381 198,177 (538) | evereerrrireriens [ erreererineinerienns [ e 3.000 |...... 1.654 |MON.. 07/30/2019. | 07/01/2034.
31417Y 4D 6 [FNMADBTO - RMBS......ouiiiieiineireiieiiseiise st sessssisssssnss | eeenas 4].. . ..209,651 [...103.668 | ................214,129 | ...... 206,553 209,850 (3B3) | evvverererineinees [ e [ e 4.000 |...... 3.604 |MON.. 03/27/2018. | 07/01/2041.
31418C  GJ 7 [FNMA2900 - RMBS.........cooviriririiininnieriesieesseisssiesiesssesssessssssnsssenin | coeeee | o [ veverenenes Z ) I L1 [ 410,083 |...100.625 | ...............414,459 | ............... 411,885 410,203 173 | e [ [ s 3.000 |...... 3.057 | MON.. 10/19/2017. | 01/01/2047.
31418U 5D 2 [FN AD7143 - RMBS......coiiiiiiiiinisiisseissnsenssensssesssnssssssssnssnsssssssenssssssssnssensns | eovnene | | eosenenenes 4].. 56,423 |...102.060 54,913 55,961 [(LEX0) T [RTRRRI PR 3.500 |...... 2.154 |MON... 08/03/2017. | 07/01/2025.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. .. N .11,700,664 XXX 11,966,144 11,403,984 | ........... 11,698,546 | ..ovovviviiinanes 0 4,247 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3136AT  5G 5 [FNAIBMIIB AL - CMBS........cooiiiineiieiieeieesseisssse s sesessssisssssssessssenes | seinees 1 ..453,630 |...100.372 ...472,307 AT1,517 | i | s 11,870 | oo [ [ 2.944 | ... 5.847 |MON.. 04/04/2018. | 07/25/2039.
3136AY  BU 2 [FNA17TMI5B AS2 - CMBS.........oooiiiiirieiieniineeiesisissssiessessssessesessssssssnns | crveees 4].. . .. 77,797 |...103.500 78,320 309 | oo | e | s 3.136 |...... 3.647 | MON.. 03/27/2018. | 11/25/2027.
3137F1  G3 6 |FHMS K0B5 A1 - CMBS......oiiiiiiiisiiisrissiinesssssissensssssssssssnsssssssssssssssssnsensssnes | ennees | oo | sesesssnsas 4 [ I 430,180 |...102.862 427,231 (KL N [N [ 2.864 ... 2.495 |MON... 07/12/2017. | 10/25/2026.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 961,607 XXX ..977,069 ..11,045 0 0 XXX XXX XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations...........cwerwreerrerrrerseesiereseisesee e eeeessseeeseeas 26,893,458 XXX 26,192,380 | .ooovveieieen0 | (232,914) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00913R  AD 8 |AIR LIQUIDE FINANCE SA.......cccccouummmrmmrmmrrnrinnrnnernerrereseessnissssesieseinenss. | eveeee | G o 1,2 el TFE| . 466,770 | ... 99.423 500,000 470,200 3,430 0002500 02/12/2019. | 09/27/2026.
02665W CQ 2 |AMERICAN HONDA FINANCE CORP........cccostuumrerirerieirseesssissssensesesseesns | sevens ...105.604 250,000 249,842 1< T SOOI DUOPUOTORRTON DU 3.625 10/03/2018. | 10/10/2023.
035240 AJ 9 |ANHEUSER-BUSCH INBEV WORLDWIDE INC.........ceormrrmivirirnriernnieierinniees | vevees ...105.385 250,000 248,487 343 | e [ | 3.500 09/11/2018. | 01/12/2024.
06051G  GL 7 |BANK OF AMERICA CORP.... ...106.926 400,000 381,924 1,768 +0rrn.3.705 10/10/2018. | 04/24/2028.
09062X  AC 7 [BIOGEN INC.......coiiiiiciiiiiiiriiesiesis s | ereies ...100.735 ....150,000 150,688 (959) [ evvrnrvrererrreerens | eevrveiersniseerenines [ s 2.900 ..4,350 | 07/06/2017. | 09/15/2020.
10373Q AE 0 |BP CAPITAL MARKETS AMERICA INC . ..113.105 250,000 250,000 [ .ovoererererieienrenes | ervereriseienenins [ | e [ 4.234 .10,585 | 11/01/2018. | 11/06/2028.
125523 AF 7 |CIGNA CORP. . ..249,868 |...104.880 250,000 249,900 33 .3.750 09/06/2018. | 07/15/2023.
1267H0 CH 6 |CABCO TRUST FOR TEXACO CAPITAL INC......ccovvevrrrirernnrerinnrerisniseerennes | @ | oo [evrivviins | e 1FE ....86,560 |..... 91.708 128,000 111,708 4,942 12/09/2013. | 10/01/2022.
149123 CF 6 |CATERPILLAR INC e e [ [ 1,2 1FE ..495,450 |...100.413 500,000 495,476 26 | o | s [ e 3.250 09/16/2019. | 09/19/2049.
172967  LQ 2 |CITIGROUP INC.....cooovriviireiinieeeiieeiseisnerississssssssssesssssssssssssssssssesssssenssns | sevinee | oo | evenn 1,2 | s 1FE .217,969 |...101.665 221,000 219,097 633 | e | e [ 2.700 04/04/2018. | 10/27/2022.
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20030N  AK 7 [ COMCAST CORP........ccomimmriairmeriesiseisessasesssenss st . 219,166 |...141.821 | .................235423 | oo 166,000 | ... 214,869 (2,175) [ oo | eevrneenennseineinns | 2006500 | e 3.978 |MN...... 04/04/2018. | 11/15/2035.
210518 DC 7 |CONSUMERS ENERGY CO ..249,380 [...110.588 | ................2T6,470 | ....... 250,000 | ... 249,440 52 10/29/2018. | 11/15/2028.
22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH) ..524,195 |...106.391 o 500,000 | ... 522,113 (2,082) 07/09/2019. | 09/09/2024.
26441C  AX 3 |DUKE ENERGY CORP 224,963 |..103.059 | .................237,036 | ....... 230,000 | ... 225,790 467 04/04/2018. | 08/15/2027.
26442C  AS 3 |DUKE ENERGY CAROLINAS LLC ..244,573 {..103.308 | .................258,270 | ....... 250,000 | ... 245,069 497 03/19/2019. | 12/01/2026.
26824K  AA 2 |AIRBUS GROUP FINANCE BV....... ..242,023 |...101.682 o 250,000 | ... 243,856 1,738 12/10/2018. | 04/17/2023.
29273R  BJ 7 |ENERGY TRANSFER PARTNERS LP 206,728 |..115.973 | .................231,946 | ....... 200,000 | ... 206,562 (110) 04/04/2018. | 12/15/2045.
316773 CU 2 |FIFTH THIRD BANCORP. . 220,028 |..101.276 | .................224,833 | ....... 222,000 | ... 220,819 455 04/04/2018. | 06/15/2022.
377372 AL 1 | GLAXOSMITHKLINE CAPITAL INC.....couvvriiririiieieriisiesiersssseensssiessesieins | cevees [ I 1] e TFE| s 450,936 |...104.299 | .................469,346 | ..ccoriririrns 450,000 | ... 450,682 (188) 07/20/2018. | 05/15/2023.
438516 BW 5 |HONEYWELL INTERNATIONAL INC......covviirirririniiiirierieresseesssiessiienienes | eveens o I 12] 1FE| o 249,483 |...101.229 | ..ccovvvrrnnnne 253,073 | ....... 250,000 | ... 249,522 39 07/30/2019. | 08/15/2024.
46647P AU 0 | JPMORGAN CHASE & CO.....coourirreirierierirneisensssissssesssesesessssisssssssssesees | sevenes I 1,25] ... 1FE| .. ..508,470 |...105.405 527,025 | oo 500,000 | ... 506,851 (1,619) 02/26/2019. | 07/23/2024.
478160 CM 4 | JOHNSON & JOHNSON.......overrirmiieiririerireieissiiesiesiesesesssssesessesssesees | ceveens o I 12 1FE| .. ..249,058 |...109.594 | .... 273,985 | ....... 250,000 | ... 249,114 18 11/08/2017. | 01/15/2048.
487836  BU 1 |KELLOGG CO.....coourermerrrerermiissinessseeisssessssssssssssesssssessssssssssessesssssssssssnns | soveons O I 12| 2FE | i 219,990 |...104.511 | .. 234,105 | ....... 224,000 | ... 220,627 359 03/27/2018. | 11/15/2027.
57629W CH 1 |MASSMUTUAL GLOBAL FUNDING I......ccoivrirniiirnriiirerinsississssessesssierssenes [eevnne [ | veveverinns | coveee 1FE| .. ..498,980 |...105.410 527,050 | ..coovvvirnnene 500,000 | ... 499,087 107 03/05/2019. | 03/08/2026.
641062 AD 6 |NESTLE HOLDINGS INC . . e 12 1FE| .. ..249,955 (...104.610 | .... 261,525 | ....... 250,000 | ... 249,966 8 09/17/2018. | 09/24/2023.
641062 AE 4 |NESTLE HOLDINGS INC.....cooiimiiniircirneiseieieseeseeisseissecsessssssessssssssenns | seeees e 12 1FE| oo 260,623 {...107.301 | .ccoovvrrnnenne 268,253 | ....... 250,000 | ... 259,443 (1,179) 03/27/2019. | 09/24/2025.
655844  BY 3 |NORFOLK SOUTHERN CORP........ccoviriiriirerinieirenisisissierssssesesssssssssessnens | sevenes w12 2FE ..231,578 |...113.058 282,645 | ....... 250,000 | ... 231,942 334 11/20/2018. | 02/28/2048.
674599  CJ 2 |OCCIDENTAL PETROLEUM CORP........ccostvirirerinrrineenenississssssssssessensssenns | seneees e 12 2FE| .. .214,926 {...101.303 | .... 208,684 | ....... 206,000 | ... 214,556 (183) 04/04/2018. | 04/15/2046.
68233) BH 6 |ONCOR ELECTRIC DELIVERY COMPANY LLC.......cocmiiernriierniineinniessniinens | vevees I I 12| 1FE| oo 249,883 |...109.468 | ................ 273,670 | ....... 250,000 | ... 249,896 20 08/07/2018. | 11/15/2028.
68389X BS 3 |ORACLE CORP e o I 12] 1 =5 218,720 |...103.951 229,732 | ....... 221,000 | ... 219,283 319 04/04/2018. | 11/15/2024.
693475 AX 3 |PNC FINANCIAL SERVICES GROUP INC IO . 2| 1FE 249,523 |...101.276 | .... 253,190 | ....... 250,000 | ... 249,550 28 07/18/2019. | 07/23/2026.
69353R  FG 8 [PNC BANKNA.......cooiiiritiinnineeienicessis st ssessesessssisnsenns | crvees . 2| 1FE 234,798 |..104.328 | ...cccoevvrneee 260,820 | ....... 250,000 | ... 236,513 1,449 10/23/2018. | 10/25/2027.
717081  EP 4 |PFIZER INC...c..ovivierieierierineeeniseisenissssensesssssesssssssssssssesssssssssssssssssssens | eonnens | o | eoverens 1,2 | e 1FE ..249,603 |...109.668 274,170 | ...... 250,000 | ... 249,649 34 09/04/2018. | 09/15/2028.
717081 ES 8 |PFIZERINC, w12 1FE| .. ..249,873 |...103.860 | .... 259,650 | ....... 250,000 | ... 249,892 20 03/04/2019. | 03/15/2024.
74456Q BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO I [ o I 12] {115 249,960 |{...109.079 | ..ccovvvrrrenne 272,698 | ....... 250,000 | ... 249,963 3 09/05/2018. | 09/01/2028.
75625Q AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC.........covvuveemriiiieinircinies | cevees Clo 12] . 1FE| oo 199,784 |...101.997 203,994 | ....... 200,000 | ... 199,857 30 06/21/2017. | 06/26/2024.
80685X AB 7 | SCHLUMBERGER FINANCE CANADA LTD.....ccovtuuirimirineriererneeisnisnsiieiienes | ceveene C 2| 1FE 129,909 |...101.683 | .... 132,188 | oo 130,000 | ... 129,946 18 11/14/2017. | 11/20/2022.
828807 DG 9 | SIMON PROPERTY GROUP LP.......ccovivrrirrireeisiensrinensesesensssissessssssnnsnee. | eenneen | o [ eoveeens 1,2 | e ..499,505 |..... 99.521 | ... 497,605 ....500,000 | ... 499,534 29 09/04/2019. | 09/13/2024.
855244 AP 4 | STARBUCKS CORP... . .216,411 |...107.468 .233,206 | . ....217,000 | ... 216,529 49 04/04/2018. | 03/01/2028.
89236T FN 0 [TOYOTAMOTOR CREDIT CORP.......ccovvvmerierireereersnnserierieseseessssissnsnenens | nevenee | oo | eevenerenn T [ s 1FE ..249,510 |...105.240 263,100 | ....... 250,000 | ... 249,628 92 09/17/2018. | 09/20/2023.
904764 BC 0 |UNILEVER CAPITAL CORP. ..247,555 |...108.454 271,135 | ....... 250,000 | ... 247,848 221 09/04/2018. | 03/22/2028.
91324P DK 5 |UNITEDHEALTH GROUP INC . ..250,875 |...110.349 275873 | ....... 250,000 | ... 250,788 (78) 09/26/2018. | 06/15/2028.
931142 EE 9 |WALMART INC....oiiiiiseiisnissens s ssss st snssssssnssnes | sesenes 2] 1FE] .. 251,690 [..110.179 | ....cc.......275448 | ....... 250,000 | ... 251,490 (152) | ceveseernsrinnerinns [ [0 3.700 oo, 3.616 |JD....... coeenn.9,250 | 08/13/2018. | 06/26/2028.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccccceiiiniiniiiieninines . e | s 11,809,885 XXX | s 12,524,791 | oo 11,865,000 | ........... 11,837,995 | oo 0 8,874 0 0 XXX XXX | 097,334 | 322,579 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
08160B AD 6 |BMARK 18B5 A4 - CMBS........cooniiiiiiireiinsiisiiseiss s ssesssseessssssssenss | evenes [ I 4| ... 1FM | s 1,107,250 |..111.876 | ....ccccoooue. 1,202,670 | .cooovvrennee 1,075,000 | ..coovvrenne 1,103,305 (2,900) [ ..o | e | s 4.208 |..... 3.854 |MON... 07/27/2018. | 07/17/2051.
30303K  AE 6 |FRESB 17SB35 ATF = CMBS......cciiiuiiiiiiniiiinississsrisssssensensssesssnssssssssnsenens | ooveens [ 4] ... 1Z] s 262,194 |...102.290 | .................266,923 | ....... 260,947 | ... 261,940 [(GI0) ) IR [VRRRRRN IV 2.930 |...... 2.854 |MON... 07/20/2017. | 07/25/2027.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie . 1,369,444 XXX 1,335,947 ...1,365,246 (2,950) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
124166 AA 7 | BMILK T AT = CDO..ocooireieiiieiieseieeississesessssssessssissssssssssssssnsesssssssas | sesenes Cloond| 1FE ..250,000 {...100.000 | .................250,000 | ....... 250,000 | ... 250,000 [ .ooovenrirrirneerrnins | errrerienineeenns | e | e | aeene 3.086 |...... 3.006 |JAJO.. | ... 08/27/2018. | 10/15/2031.
17305E  FR 1 |CCCIT 14A5 A5 - ABS........ooiiriiiieinrierssiseesiesise st snsesins | seveees || 1FE 497,578 [..101.169 | ........c.......505,847 | .oocvvriiirnn 500,000 | ... 498,891 TA8 | oo | e [ 2.680 |...... 2.838 | JD....... 03/27/2018. | 06/07/2023.
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26244G  AE 5 | DRSLF 40R AR = CDO.....coueriuiermrimeineiisssisssessssissssssssssssesssssssessssssssssaees . ..100.000 | ....oceveerrrnn500,000 | oo 500,000 | ... 500,000 [ .ooovverrererereerenis | ovrrernerineeneens | onerserieseneees | e | ceene 3.010 |...... 3.018 |FMAN. | ...ccc.....1,965 | oo 18,212 | 08/13/2018. | 08/15/2031.
38137P  AQ 3 |GLD1010R AR-CDO.....ccovvvrrrvrrrrnes ...100.000 | .................500,000 | ....... 500,000 | ... 500,000 [ ..o e [ [ [ 3.086 |...... 3.097 | JAJO.. .18,422 | 08/08/2018. | 07/21/2031.
43284B  AA 0 |HGVT 18AA-ABS ...102.847 . 393,651 | ... 393,643 37 3540 MON... .13,940 | 09/11/2018. | 02/25/2032.
802860 AA 3 |SREVI9AA - ABS......oiiicinirnrersnneersnsesesissnssssienssssesesssssesesnens | veveens | oo | eovnrenennddh [l IFE ] .. 349,954 [ L. 99.561 | ....c..c.......348,464 | oo 350,000 | ... 349,954 (V1 PRI IUPPOORPPORORTOROPOR PO 2.510 MON... 11/20/2019. | 01/26/2032.
82653E AA 5 |SRFC 191 A-ABS ..100.899 | .................329,974 | ....... 327,033 | ... 327,027 (1) [ oo | e | e 3.200 MON... 03/12/2019. | 01/22/2036.
92347Y AC 8 |VZOT 19AB- ABS ...101.667 . ....500,000 | ... 499,886 39 ......3.020 MON... 03/05/2019. | 09/20/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX 3,347,478 | ..... .3,320,684 | ............. 3,319,400 | ..covverinann 0 824 0 0 XXX XXX | ... .8,775 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... XXX | s 17,341,862 | ..o 16,521,632 | .oovvvenee 16,522,641 [ oo 0 6,748 0 0 XXX XXX | s 110,516 XXX XXX
Totals
7699999. Total - Issuer Obligations...........cceiweriireniieniinns 34,013,507 XXX | s 34,271,634 | ... 31,596,197 | .cccovenns 33,051,743 | oo 13,218 | ......... (365,132) 0 0 XXX XXX XXX [ s 333513 | ... 1,079,299 XXX XXX
7799999. Total - Residential Mortgage-Backed Securitie: .13,954,467 XXX ....14,253,682 ...13,600,535 | .. .13,950,256 3,212 0 0 XXX XXX XXX ..43,108 ...383,338 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities e ...3,524,452 XXX 3,699,822 3,653,745 | .. ..3,548,59 | . 20 14,618 0 0 XXX XXX XXX [ 9,364 | ... 112,670 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cvrrviireiririsessiiissrseriseniseeas 3,318,048 XXX | s 3,347,478 | v 3,320,684 | ..o 3,319,400 | .o 0 824 0 0 XXX XXX XXX | o 8,775 | oo 94,037 XXX XXX
8399999.  Grand Total - BONGS............cuuuuiiiriiiiiiiiiiniiici et | e 54,810,475 XXX | e 55,572,615 | ............ 52,071,161 | ........... 53,869,995 | ...ccrvvene. 13,218 | ......... (346,478) 0 0 XXX XXX XXX | v 394,760 | ..... 1,669,344 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

001055 10 2 |AFLAC ORD 9,787 52.900 9,787 8,228 200 .1,358 1,358 .| 12/18/2018.
001084 10 2 |AGCO ORD 1,545 1,366 10 179 .1 03/20/2019. | ..
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......ccriviiirirniiirnnieiesisieiesisessssssesssssessesssssenss | oosveees 112 1,980 2,073 | oo 18 226 16 .| 10/09/2018. | ..
00130H 10 5 | THE AES CORPORATION ..160.000 . 3,184 2,373 87 870 .| 10/09/2018.
00164V 10 3 |AMC NETWORKS CL A ORD......cooovuuriiiriiiciiireiieseseesessesessesessesssssssssessseenens | oneeees ....15.000 593 39.500 878 .(285) .| 04/22/2019. | ..
00206R 10 2 [AT&T ORD....ooiiiiiciiiriieinessinssssnssssssssssssssssssnsssssssssnssssnsssnnns | avvsens | ane | covens 1,482.000 57917 39.080 | .o BT,917 | 50,879 2,941 15,620 .1 12/18/2018. | ..
002824 10 0 |ABBOTT LABORATORIES ORD........cooiiviiieiirriiieieeseisseiseseisssesssensssssssssssnssons | evnenes | eoe | cveeeneens 384.000 | ....ccoovverenneen. 33,354 | .......... 86.860 | ....................33,354 | ... 21,136 492 5,580 .| 06/22/2018. | ..
00287Y 10 9 [ABBVIE ORD.....ociiiiieiiiiierieisiisisisssse s sssssssessesssssssssessessssssesssnsns | soevenes 310.000 27,447 88.540 | .oovrviinne 27447 | ... 29,320 1,327 | e [ e, (1,132) [ oo 10/09/2018.
003654 10 0 |ABIOMED ORD.......coooiiiiiriiieiiieeiieeisiesissssssssssessssssssssssssssssssesssssssssssessns | evnnnes | eoe | covereneeenns 15.000 | oo 2,559 | ... 170.590 2,559 2,643 (84) .1 12/16/2019. | ..
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD........cccooomiiirimiinniiciissiissiesensisssiesiines | covenes 25.000 831 33.220 831 740 91 .| 04/22/2019. | ..
00507V 10 9 |ACTIVISION BLIZZARD ORD........cocosirriimiiiniinniiisniessiessssesssessssssssssssnsssneses | connenen | e | conneiinns 155.000 9,210 59.420 9,210 | ...... 12,036 57 1,992 10/09/2018.
00508Y 10 2 |ACUITY BRANDS ORD.........coooommmriimmerimeriecniinnnsissesisnssessssessesssssssssssesssssnsnses | connene | ooe | eoverenennes 10,0000 | oo 1,380 | ........ 138.000 1,380 1,240 1 141 .1 08/14/2019. | ..
00724F 10 1 | ADOBE ORD......coitiririiisririinisissie s sssssssss s ssssssssessssssnssssssssns | avsenes . .39,247 329.810 | .o 39,247 | ...... 21,200 12,325 .1 10/09/2018. | ..
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......ocoiiriiimiiiriiireiieseiiesesiesesseseseesesssesesssesssesenens | coneenes 20.000 3203 | ... 160.160 3,203 3,378 | oo 1 5 54 10/09/2018.
00766T 10 0 | AECOM ORD........ciriiimriimriiireiiseiissessesssssessesesisesssssss s esssssssinssiens | oo 1,725 1,295 665 .| 10/09/2018. | ..
007903 10 7 |ADVANCED MICRO DEVICES ORD.........ccoooiriiimiiiriiiineiieneissesissssissesessssssneses | v . . 8,484 5,041 ..5,069 .| 10/09/2018. | ..
008252 10 8 | AFFILIATED MANAGERS GROUP ORD........cooiiiiireeimriiireeisressenessesessesessesesins | evvenes | eoe | cevereneeonns 13.000 | oo 1,102 | oo 84.740 1,102 1,776 17 .(165) 10/09/2018.
00846U 10 1 |AGILENT TECHNOLOGIES ORD.......c.ovvuiiimriirnimiireiserisesessssssssssssssssssssesssssseenss. | sosveres 6,654 85.310 6,654 4,931 | o 14 51 .1,392 .1 10/09/2018. | ..
00847X 10 4 |AGIOS PHARMACEUTICALS ORD........ooiimiviiirmimreiinenieseeesseesissesssssssssssssssssssens | coneeees 000 [ AT 47.750 716 748 (32) .| 06/28/2019. | ..
00912X 30 2 |AIRLEASE CL A ORD......ccooisiiiiiiiniiicsiesiniins i | cvienes 25.000 1,188 | oo 47.520 1,188 1,090 | oo 4 13 433 10/09/2018.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD covrerrnnennnsnenssensnsnsnens | e | eee | eereerenn08.000 | i 12,924 | 10234990 | 12,924 8,507 | v 64 252 4,122 .1 12/18/2018. | ..
00971T 10 1 | AKAMAI TECHNOLOGIES ORD..........ccourieemceierreeinesieseseesesseseseesessesesssesssesnens | coieees 3,455 2,598 1,012 .| 10/09/2018. | ..
011659 10 9 | ALASKA AIR GROUP ORD.........coooimiiiimiiiniiinnsiineiissisnssesssisssessssssssssssseens | o 2,033 1,879 42 207 10/09/2018.
012653 10 1 |ALBEMARLE ORD.......coooiiiiiieiiriiiceiiesesisecesissessssesssesesssesssssesssssesssssssssssesssssnnns | cvoenes 2,191 2,919 | oo 11 43 (121) .| 10/09/2018. | ..
013872 10 6 |ALCOAORD | areieias 968 1,694 .(228) .| 10/09/2018. | ..
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.........ccoovuimiiiinniiiiriiineieneiissiesssiins | v 4,363 3415 | s 28 106 .1,251 .| 10/09/2018. | ..
015351 10 9 |ALEXION PHARMACEUTICALS ORD.. 108.150 4,867 5,877 486 .| 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD.........cccocoummmriimmriiimriismnisneisnsisnsisnssssssssssssssssssnnnss | wvvnenns | eoe | sovevennneen 17,0000 | i 4,744 | L 279.040 4,744 5,462 .1,183 .| 10/09/2018. | ..
017175 10 0 |ALLEGHANY ORD.....ccoooiiiriiiriiriesreiirsnerisnsnissesissssesssssssssesssssssssssssssssnssnenees | evonenee | eoe | eevvrnnneernnn3.0000 [ oiiiiiiiiiiinnnn2,399 | i, 799.570 2,399 1,699 529 .1 10/30/2017. | ..
018802 10 8 |ALLIANT ENERGY ORD... . 54.740 2,463 1,859 64 562 .| 06/22/2018.
01973R 10 1 | ALLISON TRANSMISSION HOLDINGS ORD.........ocosrvvermrrinirirneiisnniissesissnieinnns | cevvenas 30.000 1,450 | .........48.320 1,450 1,510 18 132 .| 10/09/2018. | ..
020002 10 1 | ALLSTATE ORD......osiiviimriiimiiieeiieseiseseisesessesessessssssssssesessssessessssssessssssssensnes | oo 162,000 | oo 8,972 | 112.450 6,972 5,788 | oo 31 116 .1,849 .1 09/28/2017. | ..
02005N 10 0 |ALLY FINANCIAL ORD ..105.000 3,209 2,808 7 830 .| 10/09/2018.
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD.......ccocvuirieirreeineiiceeirsesisesessssssssssssessssenns. | ceevenas 2,879 2,042 .1,057 .| 10/09/2018. | ..
02079K 10 7 [ALPHABET CL C ORD......ccccovrimrirrirneineiernsierssississssssssnssssessssssesesssssssssnssessssssssens | avnnnne | one | eererrnneen81.000 | oiiiiiiiinnnn.81,558 | oo 1,337.020 81,558 | ...... 58,023 18,386 .110/09/2018. | ..
02079K 30 5 |ALPHABET CL A ORD.......coovvuirriiriinneienriesneineneisssessssesssnsssssnessenessnessnesnns | connenen | e | eveeerereen04.000 | coiiiiiinn.85,721 | L 1,339.390 85,721 61,197 17,835 .| 10/15/2019.
02156B 10 3 |ALTERYX CL A ORD.....cocovvrviirriimriinneiieneiinneiisnssissesisssssssesssssssssssssnsssssesnnns | coneeeen | e | eovnrenenne 19,0000 | o 1,501 | i 100.070 1,501 1,637 .(136) .| 06/28/2019. | ..
022098 10 3 |ALTRIAGROUP ORD........cccoooimmiiimniiinniissnissnissnsisnssissssssssssssssssssssssssssssnns | connenen | oo | connreeeen 18,000 | 020,862 | e 49.910 20,862 | ...... 26,582 351 1,331 217 .| 10/09/2018. | ..
023135 10 6 |AMAZON COM ORD......ccoooiivirrrrirerineresesissnsissssisssssssssssssssssssssssssssssssssssesnns | evoneeee | eoe | covrerern:89.000 | coviiiiiiinrn. 157,086 | ..o 1,847.840 157,086 | ... 158,447 28,088 .1 08/14/2019. | ..
023608 10 2 |AMEREN ORD.......ceoviriinrniiernnicinnisrenssssesssssnsssenssssssssnsensssssesensssssssesssesssssnnes | svenens | oo | venenrnnerd3.000 | voiviiveririnirnnnd,531 | s 76.800 4,531 3,631 113 683 10/09/2018. | ..o
02376R 10 2 | AMERICAN AIRLINES GROUP ORD........coosmiviimiiieeiiceiiceienessesesiesesesneseenesens | ceevenas 28.680 2,868 3,356 40 .(343) 10/09/2018. | ....cccvvvvvnves
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024835 10 0 |AMERICAN CAMPUS COMM REIT ORD . 35.000 1,646 1,457 65 197 | o | e 197 .| 10/09/2018. | ..
025537 10 1 |AMERICAN ELECTRIC POWER ORD.. . . 8,873 312 .2,274 2,274 .| 12/18/2018.
025816 10 9 | AMERICAN EXPRESS ORD..........ccovueriiimreiimieeiseiseseseesesssesesssesssesesesssessseessseseees . . . 21,537 | ... 17,297 217 25,046 | e | e 5,046 .| 10/09/2018. | ..
025932 10 4 | AMERICAN FINANCIAL GROUP ORD......c.eimiirriiieireireiesiseisesssssesessesssssesensnes 000 [ 1,645 | ........ 109.650 1,645 1,566 74 287 .| 06/22/2018. | ..
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD... 1,704 26.210 1,704 1,370 | ... . 13 413 .| 10/09/2018.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ A1190 | e 51.330 | oo 11,190 | ...... 11,649 189 666 .1 08/14/2019. | ..
03027X 10 0 |AMERICAN TOWER REIT 24,591 229.820 | ..oovoeriirrinnns 24591 | oo 15,126 | ... 108 386 ..7,664 .| 10/09/2018. | ..
030420 10 3 | AMERICAN WATER WORKS ORD........coccourvuimmriimrriincneienesissenisnessssssesesnesnssennes | evoveees | eoe | cevrennnernn30.0000 | i 4545 | ... 122.850 4,545 3,003 72 1,187 .| 06/22/2018. | ..
03064D 10 8 |AMERICOLD REALTY ORD 1,753 35.060 1,753 1,621 | e 10 10 132 06/28/2019.
03073E 10 5 |AMERISOURCEBERGEN ORD.........ccccoooommuimmrinnmienerisnerisnnisnnsissnsssnnsesnnnnnnns | connene | e | evererereen 40,0000 | oo 3,401 | s 85.020 3,401 3,637 64 425 .| 10/09/2018. | ..
03076C 10 6 | AMERIPRISE FINANCE ORD... 5830 | ... 166.580 5,830 5216 133 22,177 .1 10/09/2018. | ..
031100 10 0 |AMETEK ORD......cccoooiiiriiirriinrieneiiieseieneii 5,885 99.740 5,885 3,977 33 .1,890 10/09/2018.
031162 10 0 |AMGEN ORD.........coovvirriiriiieneiieneiiesesiesenissesiesesissessssesssssssssssssnssssnssesnnsonnns | eoneeee | eoe | cveveenens 141,000 | eiiiiiiiinnn.33,991 | i 241.070 | ..o 33,991 | ... 28,619 818 .6,542 .| 10/09/2018. | ..
032095 10 1 |AMPHENOL CL A ORD. . cenrrennnn 1,084 | L 108.230 7,684 5781 | oo 18 67 .1,932 .1 10/09/2018. | ..
032654 10 5 | ANALOG DEVICES ORD..........coovuureiimreeireiireeiesesisssesissessesesssssesesesessssesesessssenes | v [V 90.000 | .o 10,696 | ........ 118.840 | ..oovvvcci 10,696 7,908 194 .2,971 12/18/2018.
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD B 2,854 3,105 | v 76 333 (121) .110/09/2018. | ..
03662Q 10 5 [ANSYS ORD....ccoiiiiiiiieiiieiissiiessiissss s | areieias 3,861 1,844 T i | e 1,717 .1 08/11/2017. ..
036752 10 3 | ANTHEM ORD.....ccoiiiiiiiiiiiiiiciiieceiiecesiesssiesessesesissssisss s | oo [V 46.000 | ..ooovvirerii 13,893 | ........ 302.030 | oo 13,893 | ...... 12,808 147 812 | | e 10/09/2018.
03676B 10 2 |ANTERO MIDSTREAM ORD.........cociviriiereniiisirnsirersssseesesssisssessessssssssensssssessessnns | snvenes JER IR 7,200.000 | .ovvvreerieirnnns 54,648 | ............ 7.590 | o 54,648 | ...... 78,783 4,140 (24,135) . 12/19/2019. | ..
037411 10 5 |APACHE ORD.....ccooiiiiiiiciiieceeceieceisesicesiesesis s | oo - 95.000 2,431 25.590 2,431 4,684 95 (63) .| 10/09/2018. | ..
03748R 75 4 | APARTMENT INVST MGT CL AREIT ORD.....oovivririiiieriieinsierssieeensseisssessessnns | evvees oo | e 41.000 | .o 2,17 | 51.640 2,117 1,868 129 257 | oo | e 257 | oo 02/28/2019.
03755L 10 4 |APERGY ORD.....ccoooiiiiiciiireiieceieecesiesessecessesessesessesesssesesssesssssesesssesssssssesisssnnes. | cooenes . 20.000 676 33.780 676 846 (170) (170) | .. .| 04/22/2019. | ..
037833 10 0 |APPLE ORD . 958.000 281,317 | ...... 293.650 | ..coovvvinenenn 281,317 | ... 207,912 2,936 | .o | e 127,391 .| 04/22/2019. | ..
03784Y 20 0 |APPLE HOSPITALITY REIT ORD.......c.coomviimriinniiineiisseisnsiissesesssisssssssssssnnees | conneees . 21.000 341 | 16.250 341 376 25 42 08/11/2017.
038222 10 5 | APPLIED MATERIAL ORD.......cooviieiieiiieeiisceisenessesessessssesessesessesesssesesessessnens | oo 205.000 12,513 | 61.040 | .o 12,513 7,325 170 .5,802 .| 10/09/2018. | ..
038336 10 3 |APTARGROUP ORD.........ccoooumriirriinrisnsisnsisnsissssissssssssssssssssssssssssssssssnnnes | sosines 1,503 1,089 18 280 .| 06/22/2018. | ..
03836W 10 3 |AQUA AMERICA ORD.........ccooviiiriiiiniiiniissiissiesseesseisssssssssssssssssssssssssesnenes | connenes 1,737 1,248 34 472 .| 06/22/2018. | ..
038520 10 6 |ARAMARKORD..... e 2,604 2,500 26 866 .| 10/09/2018.
039483 10 2 | ARCHER DANIELS MIDLAND ORD..........ccooimmriimmiiinniissniinniisssiesnsssssssssssssssnies. | cvenes 6,165 6,460 186 716 .| 10/09/2018. | ..
03965L 10 0 |ARCONIC ORD.......oiviieiimceiiceiiceiiresiesessesesiesess s | o 3,077 2,285 12 .1,391 .| 10/09/2018. | ..
040413 10 6 |ARISTANETWORKS ORD... e 3,458 3,911 (124) .| 10/09/2018.
04247X 10 2 | ARMSTRONG WORLD INDUSTRIES ORD.... JSUSTOUROO DON 1,410 1,458 6 (48) .| 06/28/2019. | ..
042735 10 0 |ARROW ELECTRONICS ORD........coeooiiiriiiiiiiciiierisiississsissienissssssssesssissienes | ceviens 1,017 .904 189 .| 08/11/2017. | ..
044186 10 4 |ASHLAND GLOBAL ORD...... e 1,148 1,196 16 84 .| 10/09/2018.
045327 10 3 | ASPEN TECHNOLOGY ORD..........oevvuimmirirmirereeisreiseseesessssenessessssssssssessssssessens | cooeees 2,419 2,126 775 .| 10/09/2018. | ..
045487 10 5 | ASSOCIATED BANCORP ORD.......ccovuririiiriirinnniseresssssessssessssssesesssssssssessnssns | aveneres 992 1,194 31 101 .110/09/2018. | ..
04621X 10 8 |ASSURANT ORD . e | 10,000 | i 1,311 | 131.080 1,311 1,024 24 416 .| 06/22/2018.
049560 10 5 |ATMOS ENERGY ORD......coiiiiiiiiiciiriiiiinssiiesisissssssiisissssssssssssssasissssinns | cesiens o] 23000 | 2,573 | 111.860 2,573 2,015 49 440 .| 06/22/2018. | ..
052769 10 6 |AUTODESK ORD.........ccoooviimiiiiriiineiisnsiinsissnsssssssssssssssssssssssssssssssssssssssss | oo | 45,000 | 8,256 | L 183.460 8,256 6,429 ..2,468 .| 10/09/2018. | ..
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.........covvverererriiireiiereeiseenisnssisesseesesssis | oo 217,903 | 170.500 | ..ooovvvecciri 17,903 | ...... 12,043 | .o 96 332 .4,135 .| 10/09/2018. | ..
053332 10 2 |AUTOZONE ORD......oovuririiirirniisirsiessssssisessssissssesss s sssssesssssssssssssssssnsnses | avseses 3,574 | ... 1,191.310 3,574 2,348 ..1,059 10/09/2018. | ...
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053484 10 1 |AVALONBAY COMMUNITIES REIT ORD 36.000 | .coovrvverrirennn 7,549 | 209.700 7,549 6,126 | ..o 55 217 L1283 | e | e 1,283 .| 10/09/2018. | ..
053611 10 9 |AVERY DENNISON ORD.. 1,962 1,395 34 615 .| 08/11/2017.
053807 10 3 |AVNET ORD 407 9 71 .1 08/11/2017. ..
05541T 10 1 |BGC PARTNERS CL A ORD .383 29 32 .| 04/22/2019. | ..
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT.......cccosvrimrrmerinieenernnernensensssensssnssssssensensnees | evnnees | oee | voreeenn 1,400.000 | o 21,854 | 115,610 | 21,854 | e 25,094 1,783 98 .| 12/12/2018.
05605H 10 0 |BWXTECHNOLOGIES ORD........coocorviemriiimriiireiieseiiecesissessessssesssssssssessseenenes | sevvenns 1,070 12 429 .| 06/22/2018. | ..
05722G 10 0 |BAKERHUGHES CLA ORD........ccoovuiimiiimriiinniineiisssisssssesssssssssssssssssssssssssennns | avvsns | ane | ovvveinnes 160.000 4,598 83 617 .110/15/2019. | ..
058498 10 6 | BALL ORD.......oooiiiiciiiceiiceiiceiiecesessesisesssesess s sssssessssssssensssnssinnnes | e . 82.000 . 3,534 45 .1,533 .| 10/09/2018. | ..
060505 10 4 |BANK OF AMERICA ORD......cccovurirrirririireiniinsiesssinseesssssssssssessssssssesssssssssenssssnss | avvenees | ne | vonneee 1,585.000 35.220 | oo 55,824 | ...... 45,252 1,046 16,769 12/18/2018.
062540 10 9 | BANK OF HAWAII ORD........cosiiiiiiirieririenisieieseseessssissessssssssssesssesssssnsssssessenes | v 9.000 95.160 856 729 23 251 .| 06/22/2018. | ..
064058 10 0 | BANK OF NEW YORK MELLON ORD.........ccoovvirvirriirrrireniisssieseneisesesosseisnneinns | evneees | eoe | cvvneeeens 132.000 | .cooovvvvrrr..8,644 | 50.330 6,644 6,896 156 430 .1 10/09/2018. | ..
06417N° 10 3 |BANK OZK ORD........ccooooriiiriiiniiiceieseiesesesissssisssisssss s | anvseons 30.000 | ..o 915 | 30.505 915 1,147 28 230 10/09/2018.
06652K 10 3 | BANKUNITED ORD......ccoooouuriiiriiimriiiemesiecesiesesiesessesesssesesssesesssesesssessssssssssssssnins | coneeees 25.000 36.560 914 878 1" 36 .| 04/22/2019. | ..
071813 10 9 |BAXTER INTERNATIONAL ORD.......cccrviririririiiinirnsierssnseisesssisssssssssnsssssesssnssenss | avvsnee | e | svvvernnene 100.000 | ..cooovovvriirennn8,362 | oo 83.620 8,362 6,072 | oo 22 82 1,780 .| 11/30/2017. | ..
075887 10 9 |BECTON DICKINSON ORD.........ccoooueurrierreiirreeimeeiinesissesissessssessssesssssssssssssssssnsens | evvenes | eoe | covereneeonns 64.000 | ......ccooeeee..... 17,406 | ........ 271.970 | oo 17,406 | ...... 14,532 186 ..2,986 10/09/2018.
084423 10 2 |WRBERKLEY ORD......ccoooiiiiiiiiiiinniciiiesisississ s sssssississsssssssssnsies | cesiens 25.000 1,728 69.100 1,728 1,140 42 452 .| 08/11/2017. | ..
084670 70 2 |BERKSHIRE HATHWAY CL B ORD........ccocooimiiimiiiiniiiisiisneisnesissessssssssnssesnenes | oo 383.000 86,750 | ........ 226.500 | ....ccoovvvinnnenne 86,750 | ...... 73,440 ..8,603 .1 08/14/2019. | ..
08579W 10 3 |BERRY GLOBAL GROUP ORD.........cootiueriiimrieiieiisesisesissessssesssssssssssssssssenns | oereees | e | eoreeeiinnns 35.000 | ..o 1,662 | .......... 47.490 1,662 1,576 (1) 10/09/2018.
086516 10 1 |BEST BUY ORD.....coooiiiiriiiieriiiinirisiississiesissississssesssessesesssssssssssssenssenes | convees | o | corevnniond 60.000 | ..ooovvriiieiinn 5,268 | ......... 87.800 5,268 4143 | e 30 60 1,125 .| 03/20/2019. | ..
090572 20 7 |BIO RAD LABORATORIES CL A ORD 5.000 1,850 | ........ 370.030 1,850 1,449 689 .| 10/09/2018. | ..
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD.......cccevumriirnmieireriniisiesieisssnssessnsesesssssssens. | veniens | oee | sovernreenns 45,000 | .o 3,805 | .o 84.550 3,805 4,693 (27) 10/09/2018.
09062X 10 3 |BIOGEN ORD.........ccovuoiiirinireeiseiissssiiessesssssssssssssssssssssssssessssesssssssssssessene | coneeees 29.000 8,605 | ........ 296.730 8,605 9,993 (122) .| 10/09/2018. | ..
09073M 10 4 |BIO TECHNE ORD.......cooiiiiiiiiiiriieneieeiisssissseiseseisesessesessessssesessesesseseseesenes | oo 7.000 1,537 | ........ 219.510 1,537 823 9 524 .1 08/11/2017. ..
09215C 10 5 |BLACKKNIGHT ORD......cccooimiiiimriiinriisssiseississsissssssssssssssssssssssssnnnes | avvseoas 35.999 2,321 | 64.480 2,321 1,791 699 10/09/2018.
09247X 10 1 |BLACKROCK ORD........coooeiiieiirieriseiisineessssisesssssssssssessessssssessessssesesssssssns | coneeees 32.000 .16,086 502.700 | oo 16,086 | ...... 13,929 422 .3,516 .| 10/09/2018. | ..
093671 10 5 |H&R BLOCK ORD.......cooiiiiiiiiiiiiiissiiiissiis s ssesssiens | ceviens 50.000 1,174 23.480 1,174 1,339 | e 13 51 (95) .1 10/09/2018. | ..
09609G 10 0 |BLUEBIRD BIO ORD..........cccooumiiiiiiiriiineiissesiseisssssssssssssssessssesssesssssesssssssnns | avvveons 1,316 2,044 (172) .| 10/09/2018. | ..
097023 10 5 |BOEING ORD.... . 42,122 812 .(938) .| 10/15/2019.
09857L 10 8 |BOOKING HOLDINGS ORD..........cccoommviiirriiinniiinniisneiississssisssssssssssssessssssnnies. | coenes ....10.000 20,537 | ....2,053.730 | ....................20,637 | ...... 18,705 3,313 .| 10/09/2018. | ..
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD.......ccoosmivirmmrerinreiieneieerenieenissnies | o 35.000 2,490 1,736 34 912 .| 10/09/2018. | ..
099724 10 6 |BORGWARNER ORD.......... 59.000 2,559 2,615 40 510 .| 09/24/2018.
101121 10 1 |BOSTON PROPERTIES REIT ORD.........ccccoovemimriimriinniiinnninneissneisnesessnsesnnessnnes | connenen | e | eeverenernnn40.0000 | oo 4892 | .o 39 152 .1,012 .| 10/09/2018. | ..
101137 10 7 |BOSTON SCIENTIFIC ORD.......ccocvvuerrierriienrinreiinnesisensissssissssssssssssnsssnssssnenees | connenen | e | creerrernnni280.0000 | o 12,662 | v 45.220 | oo 12,662 | . 10,478 ..2,766 .| 10/09/2018. | ..
105368 20 3 |BRANDYWINE REALTY REIT ORD..... 682 17 27 .| 04/22/2019.
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.........ccoovveummieimreeierireneesenesisenenins | coerenes 1,160 427 .| 06/22/2018. | ..
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD... 757 149 .| 06/15/2018. | ..
110122 10 8 |BRISTOL MYERS SQUIBB ORD.. ..510.000 32,737 | ...... 31,060 599 ..5,585 .| 11/20/2019.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.........c.cccooiiiiniieiinsiciiesississiiesienes | ceviens ....75.000 .21, 1,621 1,213 84 519 .| 10/09/2018. | ..
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........ccoommmiiimiiiiriiineiisreiisniesniinns | crvieeas 20.000 | .o 2471 | 123.540 2,471 1,486 | ..oovvvccens 1" 40 546 .1 08/11/2017. ..
11135F 10 1 | BROADCOM ORD.....covviuiiiireiirreiirieirseissssseessssessssesssssssssesssssssssssssssssesnnness. | envvnns | eee | coreveeeeees 85.000 | ....cooorrvvnnnenn 26,862 | ....... 316.020 | ...coovvvernnenne 26,862 | ...... 20,800 952 .5,152 .| 10/09/2018. | ..
115236 10 1 [BROWN & BROWN ORD........ccovviiiriirieirinisiersssiessssssesssssssssssesssssssssesssssssssenses | avvesene | re | eovensennnns 48.000 1,895 39.480 1,895 1,045 16 572 08/11/2017. | cevoevvcrires
115637 20 9 |BROWN FORMAN CL B ORD..........cooviiiieiiieiirierinenisesissssesssssssssssssssssssssssssnsens | coneenen | e | covneevinnnd 43.000 | oo 2,907 | .o 67.600 2,907 2,037 | oo 7 29 640 10/09/2018. | ....cccvvvvvnves
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117043 10 9 |BRUNSWICK ORD.......ciiviiriiimriiireiiseiieseiesesessesesssesessesessessssssessesessssesiesssenns | coenenes 25.000 1,500 59.980 1,500 1,519 22 338 .| 10/09/2018. | ..
1220177 10 6 |BURLINGTON STORES ORD.. . 20.000 4,561 228.030 4,561 3,056 .1,307 .| 10/09/2018.
12503M 10 8 |CBOE GLOBAL MARKETS ORD..........ccoovueureuemrieimmeeeriesissessssessssnesssssessssssssssssens | coeeenen | e | worerevinnns 30.000 | ..o 3597 | oo 119.900 3,597 3,042 40 662 .| 10/09/2018. | ..
12504L 10 9 |CBRE GROUP CL A ORD. 80.000 4,903 3,297 ..1,700 .| 10/09/2018. | ..
12508E 10 1 |CDK GLOBAL ORD... 766 .858 8 95 .| 08/11/2017.
12514G 10 8 | CDW ORD......oiouiiiiceiieiieiiceii s | s 5714 3,379 51 2,472 .| 10/09/2018. | ..
125269 10 0 |CF INDUSTRIES HOLDINGS ORD..........ccoovueimiiiriiiinieinnicisniissisisssisssssssnssennns | conneees . 2,864 3,289 72 254 .| 10/09/2018. | ..
12541W 20 9 | CH ROBINSON WORLDWIDE ORD..........ccvueuieemerimniereenissesessesessesesssssesessisens | o . ..2,893 .T8. 2,893 2,888 74 (218) .| 10/09/2018. | ..
125523 10 0 [CIGNA ORD......ccoovririririirninsiersnieeenssissssssensnssseenssssssssssesssssssessssssssesssesssnnns | avvnneee | ore | eornreereen 40000 | i, 15132 | ........ 204.490 | ..ooooovririne 15,132 | ...... 13,235 3 .1,078 12/20/2018.
125581 80 1 |CIT GROUP ORD.........cooriiirriimreeirieiieceiiesesiesesssesessssesssesessssesesesessssssssssssssssnsenes | connenes 1,369 | .......... 45.630 1,369 1,536 39 221 .| 10/09/2018. | ..
12572Q 10 5 |CME GROUP CL A ORD......coovvuiiriirriinrriinneiiseniissesisnesissssssnssssssssssssssnsssinnnsens | connenen | e | eoreeereree83.000 | i 16,660 | .00 200.720 | oo 16,660 | oo 11,679 208 394 ..1,046 .| 10/09/2018. | ..
125896 10 0 |CMS ENERGY ORD......cocooiriiiiriiiiniiiiceisseiiseiissssissssssssssssssessesssssssssssssssssens | conneees 2,458 78 673 08/08/2018.
126408 10 3 | CSXORD.....iiiiiriicerireeiesniiesesissssieessissssisssssisnsssensssensssssnsssssssssssssssssssssnens | connene | coe | cveeeneenn 185,000 | o 13,387 | 1000 72.360 | oo 13,387 | 13,805 178 .1,893 .| 10/09/2018. | ..
126650 10 0 [CVSHEALTH ORD....c.ceovinriiinireierinniernsissisnissenssssesessssesessssssssssnssensssssssensnnss | avennne | oe | crerenernni286.003 | ovivvivirnnnnnn 17,533 | 100000 74.290 | i 17,633 | 18,667 472 .2,070 .| 11/28/2018. | ..
127055 10 1 | CABOT ORD......oouiiiriiiieiieceiiesesiesessesessesessesessesessssesssessssese s essseessnins | coenenes 716 16 (4) 04/22/2019.
127097 10 3 |CABOT OIL & GAS ORD 2,564 37 (519) .| 10/09/2018. | ..
127387 10 8 |CADENCE DESIGN SYSTEMS ORD... . 68.000 2,621 .1,760 .| 10/09/2018. | ..
127686 10 3 | CAESARS ENTERTAINMENT ORD........ccooiiriiiriieneiiereiieceniecesiesesessessssesssenesen | coenenen | e | coneeviins 145.000 1,409 987 10/09/2018.
133131 10 2 |CAMDEN PROPERTY REIT ORD . 1,373 | e 12 48 271 .| 06/22/2018. | ..
134429 10 9 |CAMPBELL SOUP ORD . L2224 | 49.420 2,224 1,689 63 739 .| 10/09/2018. | ..
14040H 10 5 | CAPITAL ONE FINANCIAL ORD.......ccocomiriverinrinriiiniicnnisciienieniisssissisessesssessssnssens | snvenns | e | everenneen 10000000 | oo 10,291 | ........ 102910 | oo 10,291 9,601 160 2,732 10/09/2018.
14149Y 10 8 | CARDINAL HEALTH ORD......cooiviiriiiieiineiiceeiesesiesesisessssssssssssssssssssssesssesnns | ceevenns 75.000 | 3,794 | 50.580 3,794 4,079 | oo 36 144 449 .| 10/09/2018. | ..
142339 10 0 |CARLISLE COMPANIES ORD.........oorivimirirerirneiseneissseisesesseseisesesssssesssesessesenes | coenenes 1000 | 1,780 | 161.840 1,780 1,050 20 675 .1 08/11/2017. ..
143130 10 2 |CARMAX ORD.......ooirviirriniiinneisnsisnsisnsisssssssssssnssssnssssssssssssssssessssssnnss | connenes | oo | corneeneennn49.000 | i 3,945 | L 87.670 3,945 3,186 21122 10/09/2018.
143658 30 0 | CARNIVAL ORD....cooiiiiiiiieiiieiieceiiesesissssssessssesssessssssssessessssssssssssssssssssssens | connenes 4,168 50.830 4,168 4,999 164 125 .| 10/09/2018. | ..
146229 10 9 |CARTERS ORD.....ccoviivirinririiinninsinsiisnissiesississisessisssssesssssssnssesssesssssssensnnnss. | svvvenes | eor | evveenrennn 10,0000 | i 1,093 | ... 109.340 1,093 1,026 20 217 .| 08/08/2018. | ..
146869 10 2 | CARVANA CL A ORD.......cooviiiriiieiiiiciissiissessiessessessssssessssssssssss e | connenes 921 92.050 921 626 295 .| 06/28/2019. | ..
147528 10 3 |CASEYS GENERAL STORES ORD.. . . . ) 1,590 1,242 12 309 .| 10/09/2018.
148806 10 2 | CATALENT ORD.......coiiiiiiiiicriinciseisssissssess s sssssssssssssssnssssnnes | conneies 35.000 1,971 | o 56.300 1,971 1,540 879 .| 10/09/2018. | ..
149123 10 1 |CATERPILLAR ORD.....cooiiiiiriiiriiireiieceiieseiiesesiesesisesesssesesssesssssssssssssssssssssnnsens. | coenenen | e | coneevenns 130.000 | .ovveoeriins 19,198 | ........ 147.680 | ..oovvvecci 19,198 | ...... 19,431 491 2,679 .| 10/09/2018. | ..
150870 10 3 |CELANESE ORD 35.000 4,309 | ....... 123.120 4,309 3,630 84 1,160 .| 10/09/2018.
15135B 10 1 [ CENTENE ORD.....cooiiiiiiiiceiiiseiseisesssisssis s ssssssssssssssssnsens. | anvveons 90.000 5,658 62.870 5,658 6,435 1,716 .| 10/09/2018. | ..
15136A 10 2 | CENTENNIAL RESOURCE DEVLP CL A ORD........cocuiiriiiiiiiiniinsiiisnissisesieniissiias | e .45, 208 486 (278) .| 04/22/2019. | ..
15189T 10 7 |CENTERPOINT ENERGY ORD ..120.000 3272 3,377 138 (115) .| 10/09/2018.
156700 10 6 | CENTURYLINK ORD.......ccoooiiiiiiiiieiiereiiseeissssisesieseesessisessssssessessssesssienens | connenes 230.000 3,038 4,839 230 .(446) .| 10/09/2018. | ..
156727 10 9 |CERENCE ORD 8.000 181 148 33 .110/09/2018. | ..
156782 10 4 |CERNER ORD.......oooiiiiiieiiceiiceiieseeieseiiesessssesssesesssssssssssssssessssnsssssssesssssssnnnes. | coneenen | e | oo ...77.000 5,651 4,825 | .o 14 28 1,613 .| 10/09/2018.
159864 10 7 |CHRLS RIVER LABS ORD.......cciuiiiciiiiiiiiiniinsiisiicsiesisiississsis s | covenes ...15.000 | . .2,291 . 2,291 1,923 594 .110/09/2018. | ..
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.........ccovmviimriimniinniiinniesnnsissnssssnssenns | avvvins | ane | corevinnnies 40.000 | ..ccoovvvirrriinns 19,403 | ........ 485.080 | ..coovvierriiane 19,403 | ...... 13,320 8,004 .1 07/07/2017. ..
16359R 10 3 | CHEMED ORD.......ccooviiiiiiceiiceiieceiiecesiesesiesesiesess s ssssessssssssssssssessins | oo 4.000 1,757 | ..o 439.260 1,757 1,266 5 624 .| 08/08/2018. | ..
163851 10 8 |CHEMOURS ORD......cvuiiririierieicirerisissssssesssssssssessssssessesssssssssssssssssssessessssssessons | cvensens | aee | sovesenenenns 45.000 | .o 814 | ... 18.090 814 1,599 45 .(456) 10/09/2018. | ...




AAE

Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
16411R 20 8 | CHENIERE ENERGY ORD.......ccooiiiiiiriiiieiiieiiesesieseiiesesiesessessssesesssssseesssines | coieees .165.000 | ..o 9,466 | 61.070 9,804 35 .| 1111212019, ..
166764 10 0 |CHEVRON ORD .404.000 | ...................48,686 | ....... 120.510 | ....................48,686 | ...... 45,932 1,745 .4,343 .| 10/15/2019.
16934Q 20 8 |CHIMERA INVESTMENT REIT ....14.000 288 20.560 265 | oo 7 28 38 .| 06/22/2018. | ..
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD.......otvuiiiiiiciiniiciisisnieiissiiesiesisssssnsissiins | cvienes 5.000 4,186 | ........ 837.110 2,236 ..2,027 .| 10/09/2018. | ..
169905 10 6 |CHOICE HOTELS INTERNATIONAL ORD 8.000 827 . 571 7 255 .| 06/22/2018.
171340 10 2 | CHURCH AND DWIGHT ORD.........coviviemreiimreiimeniieseisesisessesesessesessessssssssiseseies | coeeeees 51.000 3587 | oo 70.340 2,403 46 234 .| 11/30/2017. | ..
171779 30 9 |CIENAORD.......ooiiiiiriinrissessississsssssssssssssssssssssssssssssssessssssnsssnnnss | connenes | s | connnieinnd 40.000 | ..o 1,708 | .......... 42.690 1,669 39 .1 08/14/2019. | ..
171798 10 1 |CIMAREX ENERGY ORD.......ccooouiriiiieiiieiicesiesesisesiesessessssesessssssssssssssessseenes | connenes 22.000 1,155 52.490 2,197 17 .(202) .| 04/25/2018. | ..
172062 10 1 [CINCINNATI FINANCIAL ORD.....ocoivririireriiiiererisisirsiessssesessssssssessssessssssnsns | snvenes 30.000 3,155 | ... 105.150 2,256 | oo 17 66 832 08/08/2018.
17243V 10 2 | CINEMARK HOLDINGS ORD........ccoirviireiimeiieemisenisenesesesesissesesesesssssessssssssssssens. | cevvenns 30.000 1,016 33.850 1,210 41 (59) .| 10/09/2018. | ..
17275R 10 2 | CISCO SYSTEMS ORD.........cooviieiiiiiiiiiiisiissiesisseissiississsssssssssesssssssssssssssnss | evvvenns | e | sevvessiond 858.000 | ..o 41,150 | ooooeee 47.960 | ..ocooovrirenn 41,150 | 27,927 1,184 .3,973 .1 10/09/2018. | ..
172908 10 5 |CINTAS ORD....coovviiiiiiiciiiciieseisesisssissss s | oeneies 25.000 6,727 269.080 3,908 64 .2,527 10/09/2018.
172967 42 4 |CITIGROUP ORD.........cooriiireiimieiimmeiieseseesesesesesisesessesessesesssseseesesessssesesssessssees | consenes 279890 | oo 36,430 | ..o 30,904 957 11,777 .1 03/20/2019. | ..
174610 10 5 [CITIZENS FINANCIAL GROUP ORD......cccovumririrmirnirirnniessssssisesssssssesesssssssssssssesnns | snvenes v 40.610 4,483 156 1,251 .1 10/09/2018. | ..
177376 10 0 |CITRIX SYSTEMS ORD.........coovvviirriririireriinneissneisensiseneesensesesssssnesssesesssnssnenees | connenen | e | erererernei39.0000 | o 3,882 | o 110.900 3,726 49 295 10/09/2018.
184496 10 7 |CLEAN HARBORS ORD.......cooomiiiiiiniiiciiesinsiissiissiisisesisisssssssissssesisessssssnsions | covenes 85.750 1,067 220 .| 06/28/2019. | ..
189054 10 9 |CLOROX ORD.....ccocviiirriiimriirriiineiiensienesisnsssssessssssessssssnssssnssssssssssssssnnsnnnss | connene | oo | orernnernn38.000 | coviivniiiinnirnnnn 5,087 | i 153.540 4,427 133 (20) .| 10/09/2018. | ..
191216 10 0 | COCA-COLA ORD......cooooiiviririrrrisreeisnneisensissssisseseissesssssssssssesesssessssssssnssesnnsens. | connene | coe | cvneeeernn 186.000 | oo 43,505 | ooeeeece 55.350 | coovvorrrrerennnn 43,505 | oo 35,572 1,184 ..6,401 03/20/2019.
192422 10 3 [COGNEX ORD......cccovrrmriviirieinrinriernsisissnssssnssssesssssssenssssssssnssensssssssesssssssssenses | aveennne | one | conerreneeend0.0000 | viiiviiniiinnnnnnn 2,242 | v 56.040 1,949 8 695 .1 10/09/2018. | ..
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD........ccoovuerrvirmrreierirenniisnenieneiens | oerenes 62.020 8,862 97 (177) .| 10/09/2018. | ..
192479 10 3 |COHERENT ORD.......oovrvirrrirriirriinsriinnsiinnesssnssssssesssssssssssnsssssssssnsssssnssnnns | coneenen | e | evrnenrinnennd.0000 | o832 | i 166.350 .768 64 04/22/2019.
194014 10 6 | COLFAX ORD........ooiiuiieeirierisesissesesesessssessessssssss s | coenenes 25.000 910 36.380 725 184 .110/15/2019. | ..
194162 10 3 | COLGATE PALMOLIVE ORD......ccoviuiierriiieniieniiseneiseseissssessssessesesssseseesessesesens | coenenes 205.000 14,12 | 68.840 | ..o 14112 | 13,423 351 21,91 .| 10/09/2018. | ..
19626G 10 8 |COLONY CAPITAL CL A ORD.......ccooviirriiinriineiieneiiensissesessssesssssssssssnssssssssnns | conneies | | connniiins 120.000 | .oooovveriiiriinnn 570 | oo 4.750 B16 | o 13 26 (46) 04/22/2019.
198287 20 3 |COLUMBIA PROPERTY REIT ORD........coooiiiiiiieiiicieieneiieneeieseeiseessesessssesesenesen | coerenes 9.000 188 20.910 204 | o 2 7 14 .| 06/22/2018. | ..
20030N 10 1 |COMCAST CLA ORD.........ossrriirriirrirnnsisnsissnsisssssssisssss s ssssssssssssssssssans | anvseons 983.000 44,206 | .......... 44.970 | ..oovvnn 44,206 | ...... 36,600 806 10,734 .| 08/08/2018. | ..
200340 10 7 | COMERICA ORD........coooumiiimeiiiniiireiesesisesessssss s sesesessssssssessesssssssssssesnnns | oo 2,870 2,892 (22) .1 12/16/2019. | ..
200525 10 3 |COMMERCE BANCSHARES ORD 1,495 1,131 22 311 .| 06/22/2018.
20337X 10 9 | COMMSCOPE HOLDING ORD.........coovveriiiniiiiniiisniiisnsisssissssssssssssssssssssssnens | conneees 710 1,360 (110) .| 10/09/2018. | ..
205887 10 2 | CONAGRA BRANDS ORD.........cocuiiimmiiiiniiinneiseneiseseisessssesessesessesessesesessessens | oo 2,602 2,801 65 979 .| 10/26/2018. | ..
20605P 10 1 | CONCHO RESOURCES ORD........cccoomiimiimiiiiiieniisisiissiesiiesisesessssssssessseesisenes 50.000 4,379 4,415 12 250 .| 10/15/2019.
20825C 10 4 |CONOCOPHILLIPS ORD SOOI DR 205.000 | ... 13,331 | .65.030 | i 13,331 | ...... 16,279 274 549 .| 10/09/2018. | ..
209115 10 4 | CONSOLIDATED EDISON ORD.......cccvuimiuimmriirieiirreiieesiseesesessssesssssesssseseeees 6,876 5,803 225 ..1,065 .| 10/09/2018. | ..
21036P 10 8 |CONSTELLATION BRANDS CL A ORD 3,795 3,939 30 (144) .| 06/28/2019.
212015 10 1 | CONTINENTAL RESOURCES ORD................. 858 707 1 151 .110/15/2019. | ..
216648 40 2 |COOPER ORD 4,819 3,896 1 ..1,002 .110/09/2018. | ..
217204 10 6 |COPART ORD... 3,092 1,057 .1,467 .| 08/11/2017.
21870Q 10 5 |CORESITE REALTY REIT ORD... 1,121 1,081 | s 12 24 40 .| 04/22/2019. | ..
21871D 10 3 |CORELOGIC ORD 874 843 32 .| 04/22/2019. | ..
219350 10 5 |CORNING ORD........ . 5,240 6,167 144 .(198) .| 10/09/2018. | ..
22002T 10 8 |CORPORATE OFFICE PROP REIT ORD........coovumiiieinriniiieiiniiienisissinesiesinnes | cevvees 25.000 735 29.380 735 T05 | e 7 7 30 08/14/12019. | ...covvrvrienee
22052L 10 4 | CORTEVA ORD.........osiiiiieriieeiineissneisssesssessssesssssssssssssssssssssssssessssssssssnsssenens | evnnnes | coe | covereneeenns 76.999 2,276 29.560 2,276 2,784 20 .(508) 10/09/2018. | ....cccvvvvvnves
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22160K 10 5 |COSTCO WHOLESALE ORD..........cooorivimieiireiieeeiseseisessissssissessessssisssssssessesens | coneenes 293.920 | ..o 30,862 | ...... 18,475 265 C9AT2 | e | e 9,472 .| 10/09/2018. | ..
22160N 10 9 |COSTAR GROUP ORD 5,983 3,838 .2,610 .| 10/09/2018.
222070 20 3 |COTY CLA ORD ...t seneseneies. | o 1,013 1,066 45 422 .| 10/09/2018. | ..
22266L 10 6 | COUPA SOFTWARE ORD.......cooovuumiriimiriimriismneisesssesesssesssssssssssssssssssssesssssssssns | v 2,194 1,899 295 .| 06/28/2019. | ..
222795 50 2 |COUSINS PROPERTIES REIT ORD 1,442 1,266 20 176 .| 06/28/2019.
22304C 10 0 | COVETRUS ORD......miiiimiiiriiiieiisesisssessssssss s | seevenns 172 441 .(270) .1 03/27/2018. | ..
224399 10 5 |CRANE ORD.......coomviiiriiireiineiissiisssissse s | oo 1,296 1,432 23 213 .| 10/09/2018. | ..
225447 10 1 | CREE ORD....oiiiiiiiiicciiceieeeiseiisssisssisssessissssss s sssssssesiens | o . .46. 1,385 1,460 (76) .110/15/2019. | ..
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD......ccovvvvererierinirnneersnsieersssssesseensnnes | wvvnes | oer | verennines 103.000 | .overiirriinen 14,641 | ....... 142150 | oo 14,641 | ...... 11,269 471 ..3,453 10/09/2018.
228368 10 6 | CROWN HOLDINGS ORD........comimrimrrimerireeiieeesesesssesessessssesessesessssessenesseness | v 35.000 2,539 2,539 1,707 ..1,084 .| 10/09/2018. | ..
229663 10 9 | CUBESMART REIT ORD.......cooouriiimieiireiiereiiseieesesisesessesessssssssssssessssesssessneses | v 1,417 1,267 | oo 15 58 126 .| 10/09/2018. | ..
229899 10 9 | CULLEN FROST BANKERS ORD...........coocommiiemiiiiniinniiseiiseiesesesssssssssessssssnns | v 1,467 1,594 42 148 10/09/2018.
231021 10 6 | CUMMINS ORD......ccooomrviriiiimeiiereiieneiiesesienesiesesissesssssssssesssssssessssssssssesnnins | einenee | eoe | cevereneern:38.000 | iviiiiiiiiiinnnnn6,800 | v 178.960 6,800 5,635 186 L1722 .| 10/09/2018. | ..
231561 10 1 | CURTISS WRIGHT ORD........ccocosvviririiiinnrininieninninsiissiisessenissessnssssssessensenses | veneene | o | overirenenn10.0000 [ i 1,409 | i 140.890 1,409 1,275 7 388 .1 10/09/2018. | ..
232806 10 9 |CYPRESS SEMICONDUCTOR ORD.........coomriuerieireeiirneniscesissesesesesssssesnssesssnees | v 23.330 2,100 L1728 10 40 955 10/09/2018.
23283R 10 0 |CYRUSONE REIT ORD 65.430 1,636 1,562 | oo 13 47 314 .| 10/09/2018. | ..
23331A 10 9 |DRHORTON ORD . 52.750 3,798 3,041 45 .1,302 .| 08/08/2018. | ..
23355L 10 6 |DXC TECHNOLOGY ORD.......ccoooommmrimmmeiiemieiemeiisnesiecesissesiesessssssesnsssssssesenennnnes | evinenes | eoe | ceverennenne80.000 | iiiiiiiiiiiiinnnnn2,265 | i 37.590 2,255 2,237 18 12/16/2019.
235851 10 2 | DANAHER ORD.......oooiiiiiiiiiiieniinsiississsiesiesisssssssssessesssessssssesssssssessenesns | cveneens | e | cvevenenes 149.000 | ..ovvvvirrerinen 22,869 | ........ 153.480 | ............ 22,869 | ...... 12,664 | ..o 25 100 ..7,504 .1 10/09/2018. | ..
237194 10 5 |DARDEN RESTAURANTS ORD 30.000 3270 | ........ 109.010 3,270 3,138 98 275 .| 10/09/2018. | ..
23918K 10 8 | DAVITA ORD.....cooouirirmiiimriiiseisssiss st essssessnssnns | oeeeees 35.000 2,626 | ......... 75.030 2,626 2,620 825 10/09/2018.
244199 10 5 |DEERE ORD......coooiiiiiiriiieriiieceseceeeesesisessesesssesesssesesssesssssesessssesssssesssesssssssssens | evnnnes | eoe | covereeneenns 70.000 | .o 12,128 | ........ 173.260 | ..oovvvecr 12,128 | ...... 10,532 | oo 53 213 ..1,686 .| 10/09/2018. | ..
24703L 20 2 |DELL TECHNOLOGIES CL C ORD . 32.000 1,644 | ......... 51.390 1,644 1,675 268 .| 10/09/2018. | ..
247361 70 2 |Delta Air LiNes, INC.........coovuerviireiriisrsisceisssississssissssssssssnss s | cviinns | ooe | covnnneens 125.000 7,310 58.480 7,310 6,359 188 .1,073 10/09/2018.
24906P 10 9 |DENTSPLY SIRONA ORD.......oooiiiiiriiiceiirieieseiisseesesesssssissessssssesessssssssssssssseses | coneeees 55.000 3,112 56.590 3,112 1,967 | oo 6 20 ..1,066 .| 10/09/2018. | ..
25179M 10 3 |DEVON ENERGY ORD.. 3,480 25.970 3,480 5,706 47 460 .| 08/08/2018. | ..
252131 10 7 |DEXCOM ORD 5469 | ... 218.740 5,469 3,063 2,474 .| 10/09/2018. | ..
25278X 10 9 |DIAMONDBACK ENERGY ORD 3,807 92.860 3,807 5,523 28 7 .| 10/09/2018.
253393 10 2 |DICKS SPORTING ORD 990 | covvvrn 49.490 990 762 17 227 .| 04/22/2019. | ..
253868 10 3 |DIGITAL REALTY REIT ORD 5987 | ........ 119.740 5,987 5,586 | ..ovvererrirniinns 54 213 660 .| 10/09/2018. | ..
254687 10 6 |WALT DISNEY ORD.. 52,935 | ...... 38,176 322 607 12,654 .| 03/19/2019.
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD..........cccoomimiiimeiiineniiniissnissssesisnesesnssenns | cvines 6,786 6,323 35 462 .110/15/2019. | ..
25470F 10 4 |DISCOVERY SRS A ORD........cotiiiiiniiiciiesiriiniissiieiiesisisnssssiessssessessssssssians | cevies 1,310 1,295 320 .| 10/09/2018. | ..
25470F 30 2 |DISCOVERY SRS C ORD. 2,592 2,532 630 .| 10/09/2018.
25470M 10 9 | DISH NETWORK CL A ORD......cccovviuiiirriiiiriieneiessiessisseseisessssesesseseseesesisnesens | o 2,164 2,076 589 .| 12/03/2019. | ..
256163 10 6 | DOCUSIGN ORD.........cootiiuiiiriirrimmiatiiiiisiiessesisssssssasssisessesessssssssessssesssensseness. | cessees 1,482 1,112 370 .| 03/20/2019. | ..
25659T 10 7 |DOLBY LABORATORIES CL A ORD... 1,376 1,273 12 103 .| 04/22/2019.
256677 10 5 | DOLLAR GENERAL ORD.......cocmmiiiimmiiimieiieeiiseiiesseiessssesssssessessssssssssssssssssssins. | v 8,735 5,146 70 ..2,682 .| 10/09/2018. | ..
256746 10 8 |DOLLAR TREE ORD.........ccooovimmiiiiriiinniiinsiissiesssissssssssssssssssssssssssssnssssssssnns | oo 5,643 4,972 224 .| 10/09/2018. | ..
25746U 10 9 | DOMINION ENERGY ORD.........ccomvuimrriirieiirreiirseeiscesiesesiesessessssesessssssesssssnenes | cevvenas . 82820 | oo 14,908 | ...... 12,345 661 ..2,281 .| 10/09/2018. | ..
25754A 20 1 | DOMINOS PIZZA ORD.......ocvvieriiiniinnieinsisieisssisssssssessssssssssssessssssssssssssssssssses | snesne | one | eerersesnonns 10.000 | ..o 2,938 | ....... 293.780 2,938 2,842 26 458 10/09/2018. | ...
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257559 20 3 |DOMTAR ORD 20.000 765 765 89T | 9 18 .(126) (126) | .. .| 06/28/2019. | ..
257651 10 9 |DONALDSON ORD 27.000 1,556 1,656 1,253 22 384 .| 06/22/2018.
25960P 10 9 |DOUGLAS EMMETT REIT ORD........cocvuiemveiemieireiereiisneeienesissssissesisssssssssennnnes | connenen | e | eorerenernen34.0000 | oo 1,493 .43. 1,493 1,334 | s 10 35 332 .| 06/22/2018. | ..
260003 10 8 |DOVER ORD 3M2 | 115.260 3,112 1,914 52 .1,196 .| 06/22/2018. | ..
260557 10 3 |DOW ORD L9414 | 54730 | 9,414 10,289 361 .(875) .| 10/09/2018.
26210C 10 4 |DROPBOX CL A ORD 985 1,072 (87) .110/15/2019. | ..
264411 50 5 |DUKE REALTY REIT ORD.......ccooooimiiiniiiriiinnisnsisssiissssessssssssssssssssssssssssns | o 57.000 1,976 1,639 50 500 .| 06/22/2018. | ..
26441C 20 4 |DUKE ENERGY ORD.......ccoooummmiimmririnrerissniisnneissnsisensissssissssssssssssessssssssssssssnnnes | envvenes | ene | eeevereee 178000 | i, 15,779 | 91210 | i 15,779 | 13,886 648 849 .| 10/09/2018. | ..
265504 10 O | DUNKIN BRANDS GROUP ORD........ooviirriiirirninersnisisessssssseessssssssssessssssesensens | aveenes 1,511 1,468 30 228 10/09/2018.
26614N 10 2 | DUPONT DE NEMOURS ORD........cocooumiimreinmeeinmemiecesienenisnesessessssesssssssssessnnns. | evvvinee | eee | eeereeenn 171999 | i 11,042 | ........64.200 | .....ccccc......... 11,042 | . 14,893 L0 RO I (3,851) | oo .| 10/09/2018. | ..
26875P 10 1 |EOG RESOURCES ORD.........coiiiiiiiiciiriniineisicsisiisssss s | coieses 12,145 | 83760 | i 12,145 | L 16,345 114 315 .| 10/15/2019. | ..
26884L 10 9 |EQT ORD......cooiieiiiiceiiseiiseii s | oo 1,642 8 (519) 10/09/2018.
26884U 10 9 |EPRPROPERTIES REIT ORD.........ccoomiiiriiireiirieeiseeieesisneesssssessssssssssssessssnnees | ceevenns 997 | 6 72 106 .| 06/22/2018. | ..
269246 40 1 |E TRADE FINANCIAL ORD......ccviiriiiiieiriieiinsiseiesssssisessssssssssessessssssesssssssssenss. | avsenes 3,456 36 97 .1 10/09/2018. | ..
26969P 10 8 |EAGLE MATERIALS ORD.........ccoiiiiiiiimieiiieeiieeeieessiessisssssssssssesssssessssessssesesens | coeeeees 1,359 | oo 2 3 1 04/22/2019.
27579R 10 4 |EAST WEST BANCORP ORD.......ccoovuuiiimiiimieismreieseisesesessessesessssssssssssssesssnes | cevvenns 2,127 37 181 .| 10/09/2018. | ..
277432 10 0 |EASTMAN CHEMICAL ORD.......ccocooimiiiirieiniiisiissiissiissesssnsssssesssnssssnssesnenes | coeines 1,940 | oo 13 47 17 .| 06/22/2018. | ..
278265 10 3 |EATON VANCE COM NON VTG ORD........ocrvvimmrierieirreriseeieessisessissessisssseisesseons | oo 1,280 34 276 06/22/2018.
278642 10 3 |EBAY ORD...iiiiiiiiicisiicessisis st nsnes | anienes 6,325 106 .1,528 .1 10/09/2018. | ..
278768 10 6 |ECHOSTAR CL A ORD......coiviiieiiiceiiieeiieeiesseisesisssssisssssssssssssssssssssessssssessnns | oo I . .43. 485 164 .| 04/22/2019. | ..
278865 10 0 |ECOLAB ORD.......cmrvirmriirmrieimneisnseissssssessssessesssssssssssssssssessssssssesssssessssessssns | svnenes | ooe | coverennsenns 53.000 | .o 10,228 | ........ 192.990 | .ovvveverriis 10,228 6,942 | oo 25 98 2,419 03/27/2018.
281020 10 7 |EDISON INTERNATIONAL ORD.........coocimiimirimimiisniiseseeseseisenessessssesessssessenenes | oo 80.000 6,033 | .......... 75.410 6,033 5,637 | oo 51 196 .1,491 .| 10/09/2018. | ..
28176E 10 8 |EDWARDS LIFESCIENCES ORD.........ccocmiiieeiieeiieneieseiseneissnseisesessssessesesoenes | coeeenes | e | corerevinend 45.000 | ..cooorvirerii 10,498 | ........ 233.290 | oo 10,498 6,658 ..3,605 .| 10/09/2018. | ..
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.......ccooooriiimriinrisseiiessiessiesesessssssssssssesnnies | anveeoas 95.000 2,798 29.450 2,798 2,212 586 10/15/2019.
285512 10 9 |ELECTRONIC ARTS ORD.......coociiiiiicriiieiiriceisseeisesessssessessssssessesessssesseseseenens | oo 65.000 6,988 | ... 107.510 6,988 7,118 .1,859 .| 10/09/2018. | ..
28618M 10 6 |ELEMENT SOLUTIONS ORD........cccstuiirmiiiiieiniernninierissssesessssissensssssssensensseenes | evvnsne [ ore | corervnenonnd 60.000 | .coocviiriiniiieiias 701 | oo 11.680 701 604 97 .110/15/2019. | ..
291011 10 4 |EMERSON ELECTRIC ORD........ccccooiiriiiimiiiriiiineiisseiiessiesesiessssssesessssessssesssenes | cveines [0 111.000 | oo 8,465 | ......... 76.260 8,465 6,827 209 .1,833 .1 05/15/2018. | ..
29250N 10 5 |ENBRIDGE ORD.... .|C 200.000 7,954 39.770 7,954 7,143 83 811 .| 10/10/2019.
29261A 10 0 |ENCOMPASS HEALTH ORD.........ccoooviimriimiiiniisnsiisnsiissssssssesssssnsssssssesssens | conneees 25.000 1,732 69.270 1,732 1,924 | s 7 27 189 .| 10/09/2018. | ..
29272W 10 9 |ENERGIZER HOLDINGS ORD........ooieiiriiircemirenisesiesesisseseesessssssesssssssssseinns | coeeenes . 20.000 1,004 1,004 973 18 31 .| 04/22/2019. | ..
29273V 10 0 |ENERGY TRANSFER UNT....ootiiiiiiiiiiiiriniinniseiiesississnsisssisssiesssesesssssssiossssens | cvvenes | one | veves 11,193.000 13,655 ...(4,253)] ... .| 04/11/2018.
29336T 10 0 |ENLINK MIDSTREAM COM UNT. U OO P (P 10,349.250 6. 8,348 (32,578) .1 12/18/2019. | ..
29362U 10 4 |ENTEGRIS ORD.......cocmiiiiiiriimieiiieiieseiissesiesessesssies s ssssssssessssesssinns | aeevonns 35.000 1,753 | oo 50.090 1,753 1,306 6 BAT | s | e .| 06/28/2019. | ..
29364G 10 3 |ENTERGY ORD.... 5511 | 119.800 5,511 3,815 168 ..1,652 1,552 .| 10/09/2018.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT.......ccooiiiiiiiiinniiiereiieneiiecesesensisnees [ o 142,912 28160 | ..ooooocvris 142912 | oo 138,497 7,463 13,083 | oo | e 13,083 .1 09/20/2019. | ..
29414B 10 4 [EPAM SYSTEMS ORD.....ccovuivrvriirniirinninniennsierenssseensssssssssnssesssssssssesssssensssnsnenss | anenne | one | corerrnnreens 19,0000 | coiiiiniiierinnis 3,182 | ... 212.160 3,182 1,934 LAA2 | | 1,442 .110/09/2018. | ..
294429 10 5 |EQUIFAX ORD.. 4,344 140.120 4,344 3,746 48 .1,457 1,457 .| 10/09/2018.
29444U 70 0 |EQUINIX REIT ORD.....ccovuurrirrriirriinmeisereissnesssnessssesssssssssessssssesssssssssssnessnnns | cevvenes | eee | cerevreenes 18.000 | i 8,756 | ........ 583.700 8,756 7,564 74 1,192 .| 06/28/2019. | ..
294600 10 1 |EQUITRANS MIDSTREAM ORD.........ccoommmiiiriiiiniiinieissiissiissnsssssssssssssssssssnnees | covnes 8711 | . 13.360 | oo 8,711 | ... 14,461 1148 | e [ e (4,342) | oo .1 1211212018, | ..
294628 10 2 |EQUITY COMMONWEALTH REIT ORD.........cocvuemriiimreiireiieseiieseeeesesiesssiessieenees | oo 985 32.830 985 930 105 54 .| 04/22/2019. | ..
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD.......cccovirivniiiieririeerenssisissssersssssesessssssenes | rosveees 1,971 | s 70.390 1,97 1,284 | o 9 33 496 06/22/2018. | ...oovvvvrirens
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD........oosiviiiiirierireneirseeiseesisesnessssssssessssesssnees | oo 6,959 | ......... 80.920 6,959 5,405 | oo 49 193 .1,282 10/09/2018. | ....cccvvvvvnves
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29530P 10 2 |ERIEINDEMNITY CLA ORD......cooiiiriiiriiiereiieceeieceeiesesiessssesssisesssssessssessssensnes | oneeees 5.000 830 | .o 166.000 830 .861 14 (31) .1 03/20/2019. | ..
297178 10 5 |ESSEX PROPERTY REIT ORD.... 5,115 4252 | o 33 122 748 .| 03/20/2019.
29786A 10 6 |ETSY ORD . . 1,329 1,841 (512) .| 06/28/2019. | ..
298736 10 9 |EURONET WORLDWIDE ORD.......coutiuiirriiiiererisiseresssssssssesissssssesssssssessesenes 2,363 1,725 828 .110/09/2018. | ..
29977A 10 5 |EVERCORE CL AORD . 374 474 9 .(100) .| 04/22/2019.
30034W 10 6 |EVERGY ORD.......osiiiiriiiriiinreiisreiieseiieseisssessesessesesssessssssssssssssssssssssssnssins | coenenes | e | coreeneennend 66.002 65.090 4,296 3,573 127 549 .| 10/09/2018. | ..
30040W 10 8 |EVERSOURCE ENERGY ORD.......ccoccommriiimmiimiiiinniisneiessssissssissessssssssssssssnsssnns | conneees | e | coennieonnd 66.000 85.070 5,615 3,991 141 1,322 .1 08/08/2018. | ..
30063P 10 5 |EXACT SCIENCES ORD.........cosiiiiiriirieiieiiieesiesesiesessesesssesssssssesssessssssssssssssens | coneeees 30.000 92.480 2,774 2,102 881 .| 10/09/2018. | ..
30161IN 10 1 [EXELON ORD.....oviiiiirriiinirnieisseisierssiessesssessssssssssssessessssssesssssssssesssessssssssenss | sovenes | aon | sverersnnes 226.000 | ....coooovreer 10,299 | i 45.570 | oo 10,299 9,695 328 106 10/09/2018.
30161Q 10 4 |EXELIXIS ORD....ooivviieiieiiiceiseeisesiesssisessissssssessssessssessssssssssssssssnsssesessnnes | avevnns | ave | covevenneees 70.000 | .o 1,233 | 17.620 1,233 1,224 (144) .| 10/09/2018. | ..
30212P 30 3 |EXPEDIA GROUP ORD.......ccoooiiiimiiirieiiirenisseissiiessisss s | coneeees 30.000 | oo 3,244 | L 108.140 3,244 3,641 40 .(135) .| 10/09/2018. | ..
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD.........coccoumimiimirineniineiissniiisniinins [ v 31.000 | .o 2419 | 78.020 2,419 1,688 31 308 08/11/2017.
30224P 20 0 |EXTENDED STAY AMERICA UNT.......coooiiiiiiimiiiinniiinniiieseissseisesessenesssesesssenesinns | cveeenen | e | eoeeevinend 45.000 | .o 869 | 14.870 669 811 31 (142) .| 04/22/2019. | ..
302257 10 2 |EXTRA SPACE STORAGE REIT ORD.... . JEOURTORPRTORN RO 30.000 3,169 | ....... 105.620 3,169 2,613 107 454 .1 10/09/2018. | ..
30231G 10 2 | EXXON MOBIL ORD.........covveimriiimreiimreiimcesieceeeesessesesssesesssesesssssesssesesssssssessssssens | cevvenas 937.000 65,384 69.780 | ..ocoovrvernenne 65,384 | ...... 72,895 2,821 931 10/15/2019.
302445 10 1 |FLIR SYSTEMS ORD......cccooiiiiiiiiriiiniinsiiciiesisiinsissiissssssssssssssssisssssssssssssnnss | conseens | o | corivnnios 17.000 885 52.070 885 636 12 145 .1 08/11/2017. ..
302491 30 3 |FMC ORD......cooiiiiiiireiireiiereiiseiesssisssss s | v 35.000 3,494 99.820 3,494 2,639 | oo 15 42 855 .| 10/09/2018. | ..
302520 10 1 | FNB ORD ..o ssssenssiesesiennnins | cvenes | ooe | cevereneeions 75.000 | ..o 953 | oo 12.700 953 837 27 116 04/22/2019.
30303M 10 2 | FACEBOOK CL A ORD....ccootiiiiirierieniiiineisiiesienisesssisssisesiessssssssssssssssssnns | svvvenns | e | sevseenions 486.000 | ...covevrirrinnes 99,752 | ........ 205.250 | ..o 99,752 | ...... 80,243 34,804 .| 06/28/2019. | ..
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD........ccoommmvirreirierireneiieseiiesesisseisensessnees | o 7.000 1,878 | ... 268.300 1,878 1,112 20 477 .1 08/11/2017. ..
303250 10 4 |FAIRISAAC ORD.....coviiiriinrisnrinsinssns s sssssnsssnnnies. | sosines 2,623 | ... 374.680 2,623 1,467 21,314 08/08/2018.
311900 10 4 |FASTENAL ORD 5,247 36.950 5,247 3,536 115 931 .1 03/20/2019. | ..
313747 20 6 |FEDERAL REIT ORD.....ccoooiirvieriiinreiiereiieneiieseieesessenesissessessssssessssssssseseenssns | evinneee | eoe | ceverennenns 16,0000 | i 2,080 | e 128.730 2,060 2,013 | oo 17 66 171 .| 08/08/2018. | ..
31428X 10 6 |FEDEX ORD........ccoovviiriiiiriiinniiinniissnsissnsisssissssssnssssnssssssssssssssnssssnsssnssnnns | conneeen | e | ornnnnernnn80.0000 | oo 7,561 | i 151.210 | oo 7,561 | ...... 11,488 | .o 33 130 .(506) 10/09/2018.
315616 10 2 |F5ENETWORKS ORD........coocviirriiceiiineeinneiinnesisnesisnesissesessnesssssssssssssssssssssssennes | evivenes | eoe | covevennnenn 17,0000 [ i 2,374 | i 139.650 2,374 2,593 .(380) .| 10/09/2018. | ..
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD........ccccoomuvumriemrinnirerieninniisnisnienns | ceveens | e | erviennen 121002 | i 16,830 | e 139.090 | .ovvvvviiciis 16,830 | ...... 13,345 130 2,773 .| 06/28/2019. | ..
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD........ccoooimiiiirriiniiireiisniisseesssessssesessenes | cevveoas 2,131 1,755 59 654 .| 06/22/2018. | ..
316773 10 0 |FIFTH THIRD BANCORP ORD. 4,918 4,555 | i 38 147 1,154 .| 10/09/2018.
31816Q 10 1 |FIREEYE ORD....cooiiiiiriiiicncscisssssssssssssssssssssssssssssnsssnns | anvseons 50.000 827 756 70 .1 10/15/2019. | ..
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD... 23.000 1,341 1,127 39 315 .| 06/22/2018. | ..
320517 10 5 |FIRST HORIZON NATIONAL ORD... 80.000 1,325 1,374 | i 1 43 272 .| 10/09/2018.
32051X 10 8 |FIRST HAWAIIAN ORD........cooiiriiiiiiieiineiissiisssiesssisssesssssssssssssssssssssssnssens | conneies 30.000 866 748 16 118 .1 08/14/2019. | ..
33616C 10 0 |FIRST REPUBLIC BANK ORD 51.000 5990 | ....... 117.450 5,990 4,488 38 ..1,558 .| 01/16/2018. | ..
336433 10 7 |FIRST SOLAR ORD.. . 20.000 1,119 55.960 1,119 1,104 15 .| 03/20/2019.
337738 10 8 |FISERV ORD......cooiiiiiceiiiieiieseiieseeeeceiiecesisesessssesisesessesssssesssssesesssesesesssssenssins | cvnenes | eoe | coveeeeens 134.000 | oo 15,494 | ... 115.630 | ..oovveeriri 15,494 9,969 ..5,450 .1 12/18/2018. | ..
33829M 10 1 |FIVE BELOW ORD.....oviriiiririiiniresiersessiesisssssesesssisssesssesssssssessssssessessssssssessnsss | avvenens | e | eorersesnonns 15.000 | .oevvvevrrerciiine 1918 | ... 127.860 1,918 1,800 118 .| 06/28/2019. | ..
339041 10 5 |FLEETCOR TECHNOLOGIES ORD 21.000 6,042 4,520 .2,142 .| 10/09/2018.
34354P 10 5 |FLOWSERVE ORD.........ccooooimiiireiincinc s ssssssssssnsinns | nneies 30.000 1,493 1,603 | oo 6 23 353 .| 10/09/2018. | ..
344849 10 4 |FOOT LOCKER ORD......ccooimmiiimiiinrieinniesssiississssssssssssssssssssssssssssssssssssnssens | soenes 30.000 1,170 1,473 45 .(426) .| 10/09/2018. | ..
345370 86 0 |FORD MOTOR ORD........cooouuuriiimreiimceeiiesiesesisesesesesissessesesissssissssssssssssssissnnses | oo 845.000 7,859 | oo 9.300 7,859 7,635 287 689 .110/15/2019. | ..
34959E 10 9 |FORTINET ORD....ccoiiiiiiiiiriisireeisisissssesssssssessssssesessssssssessessssssssessesssssesssnsns | sevenes 35.000 3,737 | .. 106.760 3,737 2,890 1,272 10/09/2018. | ...
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34959) 10 8 |FORTIVE ORD.....ooomiiiiriiireiiiceiieceiieseiieseseesessesessesesssesessssesssssssesssssssssssssins | envvnns | ene | cevevieenees 70.000 | oo 5,347 5,347 4,729 20 611 .112/18/2018. | ..
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD. 26.000 1,699 1,699 1,473 23 " .| 08/08/2018.
35137L 20 4 |FOX CORPORATION ORD........cooieiimceiimmeiireeesseseesessssesssesssssessessssesssssseseens | cvnenes | coe | covereneeeons 35.000 | ..o 1,274 1,274 1,384 16 (110) .103/19/2019. | ..
354613 10 1 | FRANKLIN RESOURCES ORD.........cccevumiiiiririiriisiinniicsienisesnsisssiessesssssssnsies | convens | o | oreiesniod 66.000 1,715 1,715 2171 | 18 69 .(243) .| 06/22/2018. | ..
35671D 85 7 |FREEPORT MCMORAN ORD.. 345.000 4,526 4,526 4,551 69 969 .| 10/09/2018.
35905A 10 9 |FRONTDOOR ORD......coviuieiimiiimriiimresinsesssesssessesessesssssssssesssssssssessssssssisens | coneeees 20.000 948 . 948 678 271 .| 04/22/2019. | ..
36164V 30 5 |GCILIBERTY CLA ORD........ccoomviimiiiimiiiinsiieseisssiisssieesssssssssssssssssssssssssssns | onneees 25.000 1771 | 70.850 1,771 1,241 742 .| 10/09/2018. | ..
363576 10 9 |ARTHUR J GALLAGHER ORD........ccoocmiiiiiieirreiieniinsiisseiseneissssssesesssesesesenssies | o 38.000 3,619 95.230 3,619 2,279 65 818 .| 06/22/2018. | ..
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD........ccceviiiiiriieireernnierssseieninee | eveees 50.000 2,153 | 43.050 2,153 1,749 137 537 10/09/2018.
364760 10 8 |GAP ORD 56.000 990 | v 17.680 990 1,472 54 .(452) .| 10/09/2018. | ..
366651 10 7 |GARTNER ORD . . 25.000 3,853 | ... 154.100 3,853 3,814 657 .1 10/09/2018. | ..
369550 10 8 | GENERAL DYNAMICS ORD........cooiiriiiriiimiiiineiissesissssissssessssssssesssssssssssessnsenns | evinnes | ooe | coverennienns 49.000 | ..o 8,641 | ... 176.350 8,641 9,235 76 298 10/15/2019.
369604 10 3 | GENERAL ELECTRIC ORD.......coviiiiriiiceiiereeieceiiecessssesesesesssesesssssessssessssssssenenes | evvenes | coe | woreeees 2,140.000 | ..covveverriirs 23,882 | .......... 11160 | oo 23,882 | ... 26,609 | oo 21 15T [OOSR (2,727) .110/15/2019. | ..
370334 10 4 | GENERAL MILLS ORD.......etviimrirmrrirrriiseisssssessssssssssssssssssssssssssssssssssssesssnnns | avneees | ane | svvneeeeens 112.000 5,999 53.560 5,999 4,826 220 1,637 .| 08/08/2018. | ..
37045V 10 0 | GENERAL MOTORS ORD........cocvuimeeimreiimeriscesissesessesesesessssesissssssesssssssssesssssenns | coneeees 265.000 9,699 | .......... 36.600 9,699 8,655 403 835 10/09/2018.
371901 10 9 | GENTEX ORD.....oiiiiiiiiciiiiiiiissiiissisiissi s nsssssssssesssnies | cnsiens 53.000 1,536 28.980 1,536 1,012 24 465 .| 06/22/2018. | ..
371927 10 4 | GENESIS ENERGY UNT......oiiiiiiiriiiceiiescississesssssissssissssssssssssssssssssssnsss | evinnes | ooe | coinnes 3,600.000 73,728 20480 | ..o 73,728 | ..ovovve. 105,237 7,920 .71,236 .| 04/11/2018. | ..
372460 10 5 | GENUINE PARTS ORD.......cooovuerreiireiiineeisnenisnesissesissenssssssssssssssssssssssnsnsnsees | evinenee | eoe | ceverennern:39.0000 o 3,718 | i 106.230 3143 | 27 90 245 03/20/2019.
375558 10 3 | GILEAD SCIENCES ORD........cocoovmiimiririiisiinniiesienisssissssisssiessenssssssnssenssnssnns | convees | oo | corrererenn286.000 | civeviiiinnnn 18,584 | il 64.980 | ..o 18,584 | 21,460 721 695 .1 10/09/2018. | ..
37940X 10 2 | GLOBAL PAYMENTS ORD.......ccoouimriiirriinneeienneisnenisnnsisnesissnsssssssssnssssnssssnsenns | connenen | e | eovenerereen 740000 | 13,509 | i 182.560 8,567 16 ..5,523 .| 10/09/2018. | ..
37959E 10 2 | GLOBE LIFE ORD.....ccoocommrvirrinrrinsrinnriinseisnnessssnsssnsssssssssssssssssssssssssssssesssns | coneeeen | ooe | ovnenneneeni 21000 | i 2,210 | s 105.250 1,653 14 645 06/22/2018.
380237 10 7 |GODADDY CL A ORD.....ccoooiririmrrinrerinrniisensisennessnnsenssssnessnessenessssnsssssnessnsenes | evinenes | eoe | ceverennnenni0.0000 | i 2717 | 67.920 3,028 92 .| 10/09/2018. | ..
38141G 10 4 | GOLDMAN SACHS GROUP ORD.........ccociveriririnniieneisessisessiseseessessessessesessenes | cevvenns 229.930 | .o 14,945 | ...... 14,507 270 .4,087 .| 10/09/2018. | ..
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD...........ccccoorvvimmniiinninnnisnnisnnisnniisnnisinnniens | evivnnns [ eoe | covernnnneeni 8,000 | i TAT | s 15.555 747 1,027 31 (233) 07/26/2018.
38388F 10 8 |WR GRACE ORD.......cooiviireiiceiirneeisesiesesisessssesssssssssesesessssesssssssssssssssssssnns | oo 69.850 1,397 1,419 22 99 .| 10/09/2018. | ..
384100 10 4 |GRACO ORD.....coooiiiiiiiiinsiiciesisiiissiie s sienines | cevians 52.000 1,508 1,244 19 294 .| 06/22/2018. | ..
384637 10 4 | GRAHAM HOLDINGS CL B ORD........ccooouumiiieiiieiiseiieseiisssiesssssesssssssssssnssssnes | oo 639 638.990 639 604 6 ) .| 06/22/2018. | ..
384802 10 4 |WW GRAINGER ORD........ccoocommrviimriirrirnneiisnniisseiissssinsssssssssssssissssssnsssssssinnes | evvnnene | eoe | ceverennnenns 15,0000 i 5,078 | i, 338.520 5,078 5,031 85 842 .| 10/09/2018.
38526M 10 6 | GRAND CANYON EDUCATION ORD.. . 1,437 1,733 (5) .| 10/09/2018. | ..
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD........cccooormmerernrirrnienas L2 T 19 2 0 .1 08/11/2017. ..
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD 1,249 1,049 6 200 .| 06/28/2019.
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........ccociiriiimiiimiiineiieneiissesissessssssessesesssessnen 2,195 1,881 591 .| 10/09/2018. | ..
40412C 10 1 |HCA HEALTHCARE ORD 7,243 6,052 78 1,145 .| 10/09/2018. | ..
40416M 10 5 |HD SUPPLY HOLDINGS ORD.. 1,810 1,851 122 .| 10/09/2018.
40434L 10 5 |HP ORD 5,138 5,611 | oo 19 67 1 .1 12/16/2019. | ..
406216 10 1 |HALLIBURTON ORD 856 1,475 25 (74) .110/09/2018. | ..
410345 10 2 |HANESBRANDS ORD 1,337 1,602 4 .(265) .| 03/20/2019.
410867 10 5 |HANOVER INSURANCE GROUP ORD 683 496 49 100 .| 08/11/2017. | ..
412822 10 8 |HARLEY DAVIDSON ORD........ccooomiiiirriinriinsiissieenssssssssssssssssssssssssssssennn 1,488 1,700 60 123 .| 10/09/2018. | ..
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD 7,414 6,196 | ...oovoerrrierienne 37 154 .1,991 .109/21/2018. | ..
418056 10 7 |HASBRO ORD......ccooviimriiiirreinineieisesissesensnines 3,168 2,931 80 731 10/09/2018. | ..o
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD............ 1,078 761 29 236 06/22/2018. | ...




6Cl3a

Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

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 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD.......ccooovuuiriiiimeiiinieiineeieneeieeseiseneiienes | oeeeees 24.000 27 727 B32 | 8 30 119 .| 06/22/2018. | ..
42250P 10 3 |HCP REIT ORD. 3,964 2,981 170 752 .| 10/09/2018.
422806 10 9 |HEICO ORD......oiiiiuiiirieiieeiceeisesisssisesei s | oo 685 330 1 220 .1 08/11/2017. ..
422806 20 8 |HEICO CLA ORD....c.ciiiiiiririersniseierississiesssissssie s sssessssssssessessssssssesssssens | cenvenes | av | vevesinnens 10.000 895 895 478 1 265 .1 08/11/2017. | ..
423452 10 1 |HELMERICH AND PAYNE ORD 25.000 1,136 1,136 1,824 7 (63) .| 10/09/2018.
426281 10 1 | JACKHENRY AND ASSOCIATES ORD..........cooveumrieimrriiminrirensisneesssseessssessssssnnns | evneees | eoe | covereneeenns 14.000 | oo 2,039 2,039 1,481 22 268 .1 08/11/2017. ..
427866 10 8 |HERSHEY FOODS ORD 29.000 4,262 4,262 2,788 87 .1,154 .| 06/22/2018. | ..
42809H 10 7 [HESS ORD....coiiiiiiiiiieiiiceiieceiieceiiesesieseseesesessessssessssessssesessssesssssssssssssinns | aeevenas 65.000 4,343 66.810 4,343 4,718 65 1,710 .| 10/09/2018. | ..
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD......cocovvuiiririireriiieirnieisessssesssssesensnns | onveees 5,234 5,074 | oo 40 54 459 10/15/2019.
428291 10 8 |HEXCEL ORD....ccoiviiiiiieiiceeieceeiceeiesesisessssssssssssissssssesssssssssssssssssssssssssneses | cooeies 1,173 841 10 256 .1 08/11/2017. ..
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD.........ccvuemiviririirerinsenissseiesssissesissseiens | v 1,027 1,053 40 215 .| 06/22/2018. | ..
431475 10 2 |HILL ROM HOLDINGS ORD.........ccoovumrmimriiiriiinesiesesesssesessssessssesssssessssssssssssnns | o 2,271 1,771 17 500 10/09/2018.
43283X 10 5 |HILTON GRAND VACATIONS ORD.........ccooovuumrmimmimirinmiiesissesisssenesesssesssseesssiesns | coneeees I 688 658 30 .| 04/22/2019. | ..
43300A 20 3 |[HILTON WORLDWIDE HOLDINGS ORD......cccoeverirermrrersirnniersnssseenssssssesessssssnssnes | cvvenene | one | cerersennonns 70.000 | covvevvrerciiiiens 7,764 | ... 110.910 7,764 5,267 42 .2,738 .1 10/09/2018. | ..
436106 10 8 |HOLLYFRONTIER ORD.........cooviuiriiimriiirciiiceiicesissessssessssesssesessesesssesesssessssssens | cvnenes | eoe | covereneeenns 40.000 2,028 50.710 2,028 2,746 54 (16) 10/09/2018.
436440 10 1 [HOLOGIC ORD.......ccouiiiiiiiiiiiissiisiiesisiseisssis s | cnsiens 3,394 52.210 3,394 2,688 722 .110/09/2018. | ..
437076 10 2 |HOME DEPOT ORD.........cccoommmiiriiinniismeisnneiisnsissnsssnsssnessnssssssssssssssssssnnnes. | avinnnns | eoe | everennen 18,0000 | i 46,952 | ........ 218.380 | ..o 46,952 | ...... 34,208 1,129 .9,370 .1 10/15/2019. | ..
438516 10 6 |HONEYWELL INTERNATIONAL ORD.......cooommrvermreienneieneeieceeisnesiseesisenesisssnenens | evivenee | eve | cvoveenen T77.000 | i 31,329 | i 177.000 | .ooovvies 31,329 | ... 24,335 558 .6,813 03/20/2019.
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD......c.ceeurvrnrirmriernnrnrerernsinsnnnnsssssessssensnnsnens | avenniee [oe | ernrenenen 176,000 | oiiviriiiennnnnn 3,265 | v 18.550 3,265 3,682 | .o 44 150 331 .1 10/09/2018. | ..
44267D 10 7 |HOWARD HUGHES ORD.........ccccoimimrimmmriinnriinnriseneisnneesenesssnssssnsssssssssnessnnssnnne | avvvinee | eve | cererennnnen 10.000 | i 1,268 | 126.800 1,268 1,190 292 .| 10/09/2018. | ..
443510 60 7 |HUBBELL ORD.....ccooommrvirrierriirrinsrisnseisnseisnsssssnssssssssssssssssssssssssssssnnssnnens | evnnene | onn | eoverennnenns 12,0000 [ o 1774 |, 147.820 1,774 1,369 41 582 06/22/2018.
443573 10 0 |HUBSPOT ORD........ccoomvirriimriinerincerinsenissessssssissnsessssssssnssssnsssssssssssssssnsssennes | evivenee | eoe | seevrnennernnn.0000 [ 793 | s 158.500 793 928 .(135) .1 08/14/2019. | ..
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD.......cooosiiieiriiiriiieneeieseiieesissesisenees | v 000 | 979 [ 37.650 979 .868 26 223 .| 06/22/2018. | ..
444859 10 2 [HUMANA ORD.......ccoooommiinniiiniinnissssississsisssssssssssssssssssssssssssssssssssssssns | svinnns | ooe | sovesoneieons 30.000 | .o 10,996 | ........ 366.520 | ... 10,996 8,126 | oo 17 8 .2,870 10/15/2019.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.........ccoovvirriimerirerersnniseenssensssssnesennenes | eovenes | eoe | covereneeenns 15.000 | oo 1,752 | e 116.780 1,752 1,421 16 356 .1 08/11/2017. ..
446150 10 4 |HUNTINGTON BANCSHARES ORD.......cccomiuiiiiriiiiiniisiiesisisnsissiisessssisssssenens | coviees 265.000 3,99 | ..o 15.080 3,996 4,094 | oo 40 151 837 .| 10/09/2018. | ..
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD...........coocommriimmiinniirinnienniisssnessneiennns | covenes [ eoe | covereneienns 11.000 | oo 2,760 | ........ 250.880 2,760 2,801 40 666 .| 10/09/2018. | ..
447011 10 7 |HUNTSMAN ORD.. 55.000 1,329 ..24.160 1,329 1,322 36 268 .| 10/09/2018.
448579 10 2 |HYATTHOTELS CLA ORD.....coooviiiiiirriiiriiisseseiinsissssnssesssssssssssssssnssanns | o 5.000 449 89.710 449 .380 3 68 .| 04/22/2019. | ..
44919P 50 8 |IAC INTERACTIVE ORD.......cooomiiieiiiiireiiereiiesesiesesiesesissesssesessssessesssessssessessnns | coneeees 20.000 4,982 | ... 249.110 4,982 4,034 1,321 .| 10/09/2018. | ..
449253 10 3 |IAAORD 27.000 1,271 1,271 .926 345 .| 06/22/2018.
45073V 10 8 |ITT ORD....oiicccceseesssssesi s | s 25.000 1,848 | ........73.910 1,848 1,411 15 641 .| 10/09/2018. | ..
45167R 10 4 [IDEX ORD.....cooviomiiemreiireiireiiecesseseiseseissesessesesisssssesssssssssssssssssssesssssssssssssens | anvvnns | ene | oeeevieneees 13.000 | oo 2,236 | ... 172.000 2,236 1,471 25 595 .| 08/11/2017. | ..
45168D 10 4 |IDEXX LABORATORIES ORD.. 20.000 5,223 261.130 5,223 4,478 .1,502 .| 10/09/2018.
452308 10 9 |ILLINOIS TOOL ORD.......cocviuuriiimcieireiiereiiecesisecesssesessesessesesssesssssesessesssessnsssenens | evnenes | eoe | covereneeenns 59.000 | ...ocooorrirennnenn 10,598 | ....... 179.630 | ..coovvvnes 10,598 8,185 | oo 63 240 3123 .| 06/22/2018. | ..
452327 10 9 |ILLUMINA ORD...outirririiieriieiseieie et ssssssessssssssssssessensans | avsenes 30.000 9,952 | ........ 331.740 9,952 9,649 899 .1 10/15/2019. | ..
45337C 10 2 |INCYTE ORD. 3,493 2,620 949 .| 10/09/2018.
457187 10 2 |INGREDION ORD.......cooviuiiiimiiiriiireiesessceissssssesessesessesssssessesssssssssesssenens | oo 1,301 1412 | s 9 35 22 .| 08/08/2018. | ..
45784P 10 1 |INSULET ORD....cooviiriiiriiiiriiieniisseisssi s sessssssssssssnnnes | onneees 1,712 .909 919 .| 10/09/2018. | ..
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD.........coosmivimriiereiiereiieseienesiseseiseneies | coieees ...15. . 874 915 198 ...198 .| 10/09/2018. | ..
458140 10 0 |INTEL ORD...coooviririiiiirerinisisie s ssssssesssssssssesssssenss. | avsnenes 875.000 52,369 59.850 | .cocveenee 52,369 | ...... 32,414 1,103 11,305 | oo | v 11,305 | .o 10/09/2018. | ...ovvverrrans
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45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......ccoomiivieriiiriiiireiiseseieseissesesieseseenens | oeeeees 11,291 92.550 8,727 118 LBT3 | e | e 1,673 .1 08/14/2019. | ..
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD.. . ....22,653 134.040 | .oovvvirern 22,653 | ... 24,530 1,016 .2,824 .| 03/20/2019.
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD... 26.000 3,355 | ........ 129.020 3,376 | oo 20 63 (15) .1 03/20/2019. | ..
460146 10 3 |INTERNATIONAL PAPER ORD.......cccostuuriimiiiiiieriniiiniinsiisesiesissessnssssisssiesienes | ceviees 95.000 4,375 | .o 46.050 4,242 191 541 .110/09/2018. | ..
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD 90.000 2,079 23.100 2,081 85 222 .| 10/09/2018.
461202 10 3 [ INTUIT ORD....ccooirviirriirriieneiieneiieseiiesssissesssssssssessssssssssssssssssssssssnssssnsssnnnnes | svinneee | eoe | eevreennenne81.0000 | i, 15978 | ........ 261.930 | ..o 15,978 | 10,483 111 ..3,096 .| 03/20/2019. | ..
46120E 60 2 |INTUITIVE SURGICAL ORD.......ccoooimmriiimriinnisnniensisnnisnsisnsssssssessnssssnssnnnnees | connenes | e | rnnenernnni23.000 | oo 13,596 | ....... 591.150 8,310 ..2,581 .| 10/09/2018. | ..
46187TW 10 7 |INVITATION HOMES ORD........coooiiiiieiiieiiiceeiesesiesesiesesiessseesesssssssssssssesssssenns | aeevenns I 2,098 29.970 1,567 36 692 .| 10/09/2018. | ..
462222 10 0 |IONIS PHARMACEUTICALS ORD........oevuiiiiiiiicrieniiiissiesiisesiesssessssissisesienns | cevvees 25.000 1510 | ... 60.410 1,123 159 10/09/2018.
46266C 10 5 |IQVIAHOLDINGS ORD.........cooovuimemimmemimmemimcesessesisesessesssesesssssesesssssssesssssesssesssnns | aevvenns 25.000 3,863 | ........ 154.510 4,022 .(160) .| 06/28/2019. | ..
46284V 10 1 |IRON MOUNTAIN ORD.......covvemivimririrerinenisseisesessssssssessisesssssesessesesssessssnnsesnns | coveeien | e | soeeevennend 65.000 | ..o 2,072 | e 31.870 2,181 | s 40 159 (35) .| 10/09/2018. | ..
46590V 10 0 |JBG SMITH PROPERTIES ORD..........ccooouuriiimiiiniiineiineiisnesssssssnessssessssssssnens | connenes 30.000 1,197 39.890 1,215 | s 7 20 (18) 03/20/2019.
46625H 10 0 | JPMORGAN CHASE ORD.........coovumrreiemeiireiieneeiesenissesisssssssnesssssssssesssssssssesnns | avvvines | eee | eervernee.032.000 | oviiiiieninnnn88,101 | 139.400 | .ooovvirereernn88,101 | e 63,530 2,086 26,405 .1 12/18/2018. | ..
466313 10 3 | JABIL ORD 000 | 1,883 | 41.330 1,083 10 570 .| 03/20/2019. | ..
469814 10 7 | JACOBS ENGINEERING GROUP ORD........cociiiiriirriiieneiereeeeeeeisssissseeesssi | v 30.000 2,695 89.830 2,300 20 941 10/09/2018.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD SOOI ISR 1,589 134 281 .| 10/09/2018. | ..
477143 10 1 |JETBLUE AIRWAYS ORD.......ccooiiiiriiineiisesissesissssissssssssssssssesssssssssssssssssnees | oo . .18, 1,217 186 .| 10/09/2018. | ..
478160 10 4 | JOHNSON & JOHNSON ORD.......ccocomrvierririrneirevisnnsissesienesssssssssssssssssssssnnnees. | eviveeee | eoe | evereerene08.000 | oo 73,664 | ........ 145.870 | ..ccccovoverev... 73,664 | ... 67,560 1,843 .8,283 12/16/2019.
48020Q 10 7 |JONES LANG LASALLE ORD........cccooorvirmrnrirnerniieinnrneiensnnensssssesensssssssssnssessessnsnes | avvenee [ re | eorerrnnrnnnn 10,0000 | coivvirsiiernnis 1,741 | ... 174.090 1,340 9 475 .1 10/09/2018. | ..
48203R 10 4 |JUNIPER NETWORKS ORD.......ccoociriirieririiiiineiieiissesisseesesssssssssesssssssssssneees | aeevenns 1,970 | ........... 24,630 2,302 61 (182) .| 10/09/2018. | ..
482387 10 9 |KAR AUCTION SERVICES ORD..........cevvirrvirmrrirneisnniisessisssssssssesssssssssssssessnne | coneeees 588 | ... 21.790 564 | s 5 5 25 06/22/2018.
482480 10 0 | KLA ORD...ouiiiiceceesecesisesiesesissess s ssssssnsessnssssnsens. | coienes 6,236 | ....... 178.170 3,471 109 ..3,104 .| 10/09/2018. | ..
485170 30 2 |KANSAS CITY SOUTHERN ORD.........covvuereriereeiemeiisneiieneeissesissesssnsssssssisnsnnnns | evineree | eoe | cevereennenns 18,0000 | i 2,757 | ... 153.160 1,912 | s 7 26 .1,039 .| 06/22/2018. | ..
487836 10 8 |KELLOGG ORD........ccoooriiiriiiniiinicsseississsssssss s sssssssssssssssnssess. | oo 4,150 69.160 3,724 34 426 10/15/2019.
493267 10 8 |KEYCORP ORD........coovureiiimeiiceiiceeiesesiessssesssssessssesssssssssesessssssssssssssnsssssnnees | cooines 5,060 20.240 4,250 135 810 .1 03/20/2019. | ..
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD..........cooomiriirierinriiniinniseiienissiiensissisesssinnens | conveens | oo [ cerirerneenb0.0000 [ oo 4,105 | ........ 102.630 2,579 .1,622 .1 10/09/2018. | ..
49427F 10 8 |KILROY REALTY REIT ORD......ccooouiriimiiiiniiisseiisseiissssessssissssissssessssssssssssnsens | coneenes 1,259 83.900 1,113 28 315 .| 06/22/2018. | ..
494368 10 3 |KIMBERLY CLARK ORD.........ccocvvemiiiririnniirerisnnsisssissssissssssnsssssensssssssnssssnnnes | evvnenne | eoe | ceverennenne87.0000 [ i 9,216 | i, 137.550 7,439 274 .1,582 .| 06/22/2018.
49446R 10 9 |KIMCO REALTY REIT ORD........coomviimriimriiinniiseiisssisssssisssssssssssssssssssnssssnss | avvseeas 1,967 20.710 1,499 106 576 .| 10/09/2018. | ..
49456B 10 1 |KINDER MORGAN CL P ORD......cocoosimvirrriinriieneiinneiseneiseneisesessenesssnesnesesnnnens | cveeene | e | 00eeeee3,250.000 | oo 68,803 | .......... 21170 | oo 68,803 | ...... 60,909 2,513 10,105 .1 05/29/2019. | ..
497266 10 6 |KIRBY ORD . 895 895 .840 222 .| 10/09/2018.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD........ccoooviimierimieireiineiisseessnsissneenns | cvines 35.000 1,254 1,254 1,101 6 153 .1 03/20/2019. | ..
500255 10 4 [KOHL'S ORD.....ooiiiiriiirieiirieireeiessiesseiessisesssssssises s ssssessssssesssssies. | v 35.000 1,783 1,783 2,483 94 .(539) .| 10/09/2018. | ..
500688 10 6 |KOSMOS ENERGY ORD.. . 90.000 513 513 572 8 (59) .| 08/14/2019.
500754 10 6 |KRAFT HEINZ ORD........coooiiriiiiceiiereiieceiieseiiesesiseseesesssesessesesssssesesessssssssssessnens | cvnenes | eoe | coveeeeens 155.000 4,980 4,980 5,776 56 .(340) .1 12/16/2019. | ..
501044 10 1 |KROGER ORD......cocouiiiriireriiieirrisississsssssssssesssssessessssssesssssssssssessessssssessssssnses | avnnnee | e | sveverenene 175.000 5,073 5,073 4,888 105 261 .110/09/2018. | ..
501797 10 4 |LBRANDSORD.... 55.000 997 . 997 1,586 66 .(415) .| 10/09/2018.
501889 20 8 |LKQ ORD.....ooiiiieiiiiieiiriiireiieeiieseiiesessesssissesisssssssssssesssssssssssessssesssiennnes | svnenes | eoe | ceverenneinns 74.000 2,642 35.700 2,642 2,238 886 .| 10/09/2018. | ..
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD.......ccccoommiiimmiiiiniiinieinniissiississsssssssssssssesnnes | conneees 20.000 1,845 92.250 1,845 1,273 20 623 .| 10/09/2018. | ..
502431 10 9 |L3HARRIS TECHNOLOGIES ORD........coocomriiiiiiirrerineiiiseeiesssissessesesesssssesssesnns | evveees | eoe | covereneeonns 52.000 | .oocoooriiennnens 10,289 | ........ 197.870 | .ooovveerii 10,289 7,775 119 ..2,898 .| 10/09/2018. | ..
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD........cccocsvirmriernireerermnrerensnnininns | snven 22.000 3,722 | ... 169.170 3,722 3,517 942 10/09/2018. | ...
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512807 10 8 |LAMRESEARCH ORD........ccooouiiiiieiiiniineeisessieseiseseisesssssssssessssessssessssesesens. | oo 35.000 10,234 292400 | ...cooovvireennenne 10,234 5,057 17 ..5,468 .| 10/09/2018. | ..
512816 10 9 |LAMARADVERTISING CLAREIT... 1,517 89.260 1,517 1,217 65 341 .| 10/09/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD..........ccooocmmrvimmrimmnrinnneieneiiesessseesssesssssesnenens | cvineree | eoe | cevereeneernn30.000 | oiiiiiiciiieniin 2,581 | oo 86.030 2,581 2,239 24 374 .| 10/09/2018. | ..
515098 10 1 |LANDSTAR SYSTEM ORD......cccouvrvrmiirirnriniiririnnines 797 | oo 113.870 797 .588 5 127 .1 08/11/2017. | ..
517834 10 7 |LAS VEGAS SANDS ORD 5,868 69.040 5,868 4,482 262 1,444 .| 12/18/2018.
518439 10 4 |ESTEE LAUDER CL A ORD......cccoovtvimmmriimrriinnerinceiinsesisensissssisesssnssssssessssnssennnes | svineeee | eoe | cevereennerns 40000 | i 9,088 | ........ 206.540 9,088 4,443 78 ..3,363 .1 09/28/2017. | ..
521865 20 4 |LEARORD.......cccoooimmmiiiriiiinninneiisssisssisnsisnsisnssssnsssssssssnssssssssssssssnsssnnses | svnnnns | oon | sovnnnnneenn 13,0000 | i 1,784 | ... 137.200 1,784 2,052 39 186 .1 08/08/2018. | ..
524660 10 7 |LEGGETT &PLATT ORD 559 50.830 559 507 17 165 .| 06/22/2018. | ..
524901 10 5 [LEGG MASON ORD.....coovuiirriiiniiiisissseiesssssessesssesssssssssssssessessssesessessssssesssssnes | essnes 718 35.910 718 659 16 60 04/22/2019.
525327 10 2 |LEIDOS HOLDINGS ORD.........ccoorviimeeimmeeircemirsesessesissesssssessssessssesssssssssssesssessnens | coenes 2,937 | oo 97.890 2,937 2,016 40 ..1,355 .| 10/09/2018. | ..
526057 10 4 |LENNAR CL A ORD.....ccooiiiiiiiiiniiniiisiie s | cnsiens X 3,626 55.790 3,626 2,881 10 ..1,082 .1 10/09/2018. | ..
526107 10 7 |LENNOXINTERNATIONAL ORD........ccocooimiiiimriiiniinsiiiinieissiesnssssesssssssssssesnens | oo 7.000 1,708 | ....... 243.970 1,708 1,391 20 176 10/09/2018.
530307 10 7 |LIBERTY BROADBAND SRS A ORD.........cooriiiriiimeeimeiinesiesensesesessesseseseesesens | o 5.000 623 | ... 124.560 623 AT6 147 .| 04/22/2019. | ..
530307 30 5 |LIBERTY BROADBAND SRS C ORD......cccvurmiuiiririreriieeeresssissssssssssssssssesssssessenss | aveneees 20.000 2515 | ... 125.750 2,515 1,645 1,074 .1 10/09/2018. | ..
531172 10 4 |LIBERTY PROPERTY REIT ORD........cccoouimiiiirieiciieniiieseiseseissesesssesessessssssesiens | v 901 665 24 273 06/22/2018.
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD.........coooomirimiiiiiiiinrinniisiisniiesinnies | cevies 1,685 1,476 391 .| 10/09/2018. | ..
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD.........cccooommmimmiimnienniisniisneiesnens | coines 2,068 1,579 687 .| 10/09/2018. | ..
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD........coomiriierieirrerieniiseneieeseseesesiens | v 219 A79 40 06/28/2019.
53223X 10 7 |LIFE STORAGE ORD.......ccosmvirrimriimrinenienirinnsissinesienissesssssesssssssesssssessnssensinns | svvenes | eer | svvererenern 10,000 | i 1,083 | i 108.280 1,083 935 40 153 .1 10/09/2018. | ..
532457 10 8 | ELILILLY ORD....oiiiiiiiiceeiieiiseeisesisssisessssssessssssssssssssssssssssssssssssenssssnens | oo .000 | oo 20,897 | i 131.430 | oo 20,897 14,578 410 .2,498 .| 10/09/2018. | ..
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD.......cccvruiiirririiirerinisisniersssseessssissesesssins | aveeres 5.000 484 | ... 96.730 484 443 9 89 06/22/2018.
534187 10 9 |LINCOLN NATIONAL ORD.......cooovuirrmirmemimmemireesinssessesessesssssesssssessssssssssssessssssas | v 50.000 2,951 59.010 2,951 3,506 74 385 .| 10/09/2018. | ..
537008 10 4 |LITTELFUSE ORD......ccocoiiiieiiiriiieceiieceiiessiiesesiesessesesisesesssesesssssssesssssssssssssisnns | oo 5.000 957 | oo 191.300 957 924 2 32 .110/15/2019. | ..
538034 10 9 |LIVE NATION ENTERTAINMENT ORD........ccoooommmiimriiinniinniisneiisssisssniissssssnniees. | v 30.000 2,144 | ... 71.470 2,144 1,519 667 10/09/2018.
539830 10 9 |LOCKHEED MARTIN ORD........ccooommmvrimmrimmriinnerisnesissnsisssenesnnssssssnsssnnssssnsesnnsens | eviveees | eoe | cevereenerni49.0000 | i, 19,080 | ........ 389.380 | ..o 19,080 15,353 364 .5,539 .1 03/20/2019. | ..
540424 10 8 |LOEWS ORD......coiiiiiiiiiiiniiiciissiicsiesisiissssssis s | cevians 4,567 52.490 4,567 4,298 22 606 .| 06/22/2018. | ..
54142L 10 9 |LOGMEIN ORD........cooviiiiiriiiriiisiiisisiesessssseesssssssssssssesssssesessssssnssessssenns | cvenes 857 85.740 825 13 42 .| 10/09/2018. | ..
548661 10 7 |LOWE'S COMPANIES ORD.. ....20,958 119.760 19,107 361 4,795 .| 10/09/2018.
550021 10 9 |LULULEMON ATHLETICA ORD.......cccooiimiiiimriinriisniiisssissssisnssissssssssssssssnsiess. | coenns C 20.000 4,633 | ... 231.670 3,005 ..2,201 .| 10/09/2018. | ..
55261F 10 4 30.000 5,093 | ... 169.750 4,852 123 799 .| 08/08/2018. | ..
552690 10 9 |MDU RESOURCES GROUP ORD 23.000 683 29.710 658 19 135 .| 06/22/2018.
55272X 10 2 |MFAFINANCIAL REIT ORD 80.000 612 | . 7.650 620 64 78 .1 05/15/2018. | ..
552848 10 3 |MGIC INVESTMENT ORD......ccoooiiimiiiiiiinsiisiiiesiseississiiesisissssssssissssssisnss | ceviens 85.000 1,204 | ......... 14.170 1,204 1,023 10 181 .| 08/14/2019. | ..
552953 10 1 |MGM RESORTS INTERNATIONAL ORD ..115.000 3,826 33.270 3,826 3,145 60 ..1,036 .| 10/09/2018.
55306N 10 4 |MKSINSTRUMENTS ORD.......cooooiiiiiriiinieineeisesiiseseisesessesessesessesessesessesesins | ceevenns 15,000 | o 1,650 1,650 1,313 9 337 .1 03/20/2019. | ..
55336V 10 0 [ MPLX COM UNT.....coiiiiiiiiiniiieicieiniceeieissies i sessssssessenesisssenssenesnnes | snvenves | eve | seveenen 3,175.000 80,836 | ........25.460 | .coviriiirrnn 80,836 | ..overririinne 105,814 6,096 (15,199) .| 09/24/2019. | ..
553530 10 6 |MSC INDUSTRIAL CL A ORD 6.000 471 471 418 17 9 .| 08/11/2017.
55354G 10 0 [ MSCIORD......cciiiimriiiriiieneiieseiisseisesess s sssesessesssssnssins | anvvnns | ene | corevienenes 19.000 | covoooveriirs 4,905 4,905 2,951 48 ..2,104 .| 10/09/2018. | ..
554382 10 1 |MACERICH REIT ORD.......cccooiiiiiiimiiiiniiiineiessisseiisesisssssssssssssssssssssssnnssss | o 30.000 808 808 1,580 90 .(491) .| 10/09/2018. | ..
556088 10 5 |MACQUARIE INFRASTRUCTURE ORD........ccocoimiuriiimeiimenienesienessesesessesissesens | coerenes | e | eovereiiinns 15.000 | .oovooeiierieens 643 643 582 15 61 .110/15/2019. | ..
55616P 10 4 [MACYS ORD....iiiiiiiiciiiricieiie ettt essssessenssnssensnns | cvvennes | ave | soeserenes 70.000 | covvvevereriiiiiens 1,190 1,190 2,314 106 .(895) 10/09/2018. | ..o
55825T 10 3 |MADISON SQUARE GARDEN CL A ORD........cccooommmiimirirnririeeieseeisseeesssssnsneins | o 6.000 1,765 1,765 1,665 49 | s | e 49 | 03/20/2019. | ...
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559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT........cooooiriiriiireiinnniinsneiseseiesenesienens | evvenes [ eoe | woeeees 1,225.000 77,016 62.870 | oo 77,016 | ..... 85,203 3,812 23,254 | e | e 3,254 .109/20/2019. | ..
562750 10 9 | MANHATTAN ASSOCIATES ORD... 6.000 479 479 .260 224 .| 08/11/2017.
56418H 10 0 | MANPOWERGROUP ORD.........ccooocommmreimriimreninnesisnenissesissesissnsisssssssssssssnnssns | envvenns | ene | cerevereenn 18.000 | i 1,457 1,457 1,174 33 485 .| 10/09/2018. | ..
565849 10 6 |MARATHON OIL ORD 2,716 2,716 4,588 40 .(152) .| 10/09/2018. | ..
56585A 10 2 |MARATHON PETROLEUM ORD.. 9,640 60.250 9,640 9,441 339 198 .| 12/18/2018.
570535 10 4 |MARKEL ORD 2,286 | ..... 1,143.170 2,286 2,089 210 .1 08/11/2017. ..
570600 10 8 |MARKETAXESS HOLDINGS ORD.........ccoommriiimiiiniinriinniissiissssnsssssssssnsssas | avvienas 5.000 1,896 | ........ 379.110 1,896 1,055 10 841 .| 06/22/2018. | ..
571748 10 2 |MARSH & MCLENNAN ORD.......cccoomviiimirimmmrinnnrisnceiseneiseneisnsssssnssssssssssesnnnenns | evvneees | eoe | cevereneenn99.0000 | i 11,030 | e 1410 | 11,030 7,910 172 .3,134 .109/18/2018. | ..
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD.......ccccovrimirimrrnirernninsennisennniensensnnsseeenneens | seevenes | oo | vereeneneend9.000 | oo .8,934 | i 151.430 8,934 7,140 41 ..1,896 10/15/2019.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD.........ccocooommmvirmmrenmresneersneiesnesssnnssssessnnnes | evivenes | eoe | ceverennennn 15,0000 oo 4,195 | L 279.640 4,195 2,776 29 ..1,509 .1 03/20/2019. | ..
574599 10 6 |MASCO ORD e e [ 89,000 | 3,311 | 47.990 3,311 2,377 34 1,294 .1 10/09/2018. | ..
574795 10 0 |MASIMO ORD.........ccoooommmriimmriiriiinrisneissesssssisssssnssssssssssssessssessssssssssssnsenns | evvnnns | eoe | eoverennneenn 10,0000 [ 1,681 | i, 158.060 1,581 1,193 507 10/09/2018.
57636Q 10 4 |MASTERCARD CL A ORD.......cccooummmrimmeriieneinneiseneiesneessneessnesssssssssesesssssessnseninns | cevvenes | ene | ceevernens 169.000 | iiiiiiinnnnn.50,462 | Loecc 298.590 | ...coovrviernninns 50,462 | ...... 21,836 223 18,580 .1 09/28/2017. | ..
57665R 10 6 | MATCH GROUP ORD.........cotvuiiiiiiriiiiiieiniiiesiesss st essenssssssssenns | coenesns 82.110 821 793 28 .| 08/14/2019. | ..
577081 10 2 [MATTEL ORD.......ccoooiiiirriiiriiicceiseseiseneiiseseessesieseseesssessesssnessssssssssssssssssnssnnnns | evonenes | eoe | ceverenesernn80.000 | oiiiiiiiiiiinnn 1,084 | i 13.550 1,084 1,159 285 10/09/2018.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD........cccourimiinninciinnisciinsniensissisnsiienienns | cvvenes | eee | eereeerernnn08.000 | 3,998 | e 61.510 3,998 3,182 122 693 .110/09/2018. | ..
579780 20 6 |MCCORMICK ORD........ccocoommmrimriiniiinniiisneisneiisnsssssssissssesnssssssesssssssssssnsenens | wvennnes | eoe | eoverennernn20.0000 | i 4,243 | L, 169.730 4,243 2,452 | oo 16 57 762 .1 09/28/2017. | ..
580135 10 1 |MCDONALD'S ORD.......ccocvumririrriirriincneinnesessenisnesissenessssesssssssssssssssssssssnsenens | evineene | eoe | cvveennenn 152,000 | i 30,087 | e 197.610 | oo 30,037 | ...... 24,550 719 ..3,046 10/09/2018.
58155Q 10 3 |MCKESSON ORD......cccoevuiiimrinirierinrinnissinsnienississssssissssessenssssssesssssssnssnnes | cosnees | e | voverrenrned0.0000 | i 5,533 | i 138.320 5,533 BAT4 | oo 16 63 1,114 .1 10/09/2018. | ..
58463) 30 4 |MEDICAL PROPERTIES REIT ORD.......cccooummmmimmmirmrnrinnrinsnniennsisnnsessnesssnsesnnns | evvvenns | eve | cerererennen89.000 | v 1,879 | 21.110 1,879 1415 | s 23 72 448 .1 12/18/2018. | ..
58502B 10 6 |MEDNAX ORD.....ooiiiimiiimrriineiississsessssssssssssssssesssssssssssssesssssssssssssssssinns | oeeenes 20.000 556 | oooooee 27.790 556 929 .(104) 10/09/2018.
58933Y 10 5 |MERCK & CO ORD........ocosiviiiriirieiireiiieeiceieseseesssessssesssssssesessssesssssssssssesnens | conneees 533.000 | ....cccooorrern... 48,476 | .........90.950 | i 48,476 | ...coovvvenne 34,063 325 1,173 1,750 .| 10/09/2018. | ..
59156R 10 8 | METLIFE ORD.......coiiiiiiriiiriiiereiiereiieseiiesessesessesessesessesssssessssssessssssssssssssssens | anvvnns | ene | eevveeeees 170.000 8,665 8,375 296 ..1,685 .109/21/2018. | ..
592688 10 5 |METTLER TOLEDO ORD.........cccooviimiiimiiimiiinnniisssiesssisssssssnsssssssssssssssessnsenns. | coeines 1.000 793 582 228 06/22/2018.
594918 10 4 | MICROSOFT ORD........cosriiimriimreiirreeisesisesesissessssesssesesssssesesssesssssssssssssssssssssnsens | evvenes | eoe | woveeees 1,617.000 | ...ccoovvvrnnne. 255,001 | ........ 157.700 | v 255,001 | ..o 131,802 3,003 88,219 .| 04/22/2019. | ..
595017 10 4 |MICROCHIP TECHNOLOGY ORD........cocoriiiiniiniiieniriiisinsissiiessesisssssssinsiins | ceviees 50.000 5236 | ....... 104.720 5,236 3,370 73 ..1,640 .1 10/09/2018. | ..
595112 10 3 |MICRON TECHNOLOGY ORD.........ccoouimiiimeiimeiinsiisesisesisssssssssssessssssssessssseans. | cvines 210.000 11,294 53.780 8,318 .4,631 .1 12/18/2018. | ..
59522J 10 3 |MID AMERICA APT COMMUNITI REIT ORD....... 131.860 1,892 73 687 .| 06/22/2018.
596278 10 1 |MIDDLEBY ORD........ccoooiimiiimiiiiniiiinsiissiississssssssssssssssssssesssssssssssnsssnnss | coeines 109.520 1,217 68 .| 10/09/2018. | ..
60770K 10 7 |MODERNA ORD 788 288 .110/15/2019. | ..
608190 10 4 |MOHAWK INDUSTRIES ORD.. 1,607 194 .| 10/09/2018.
60855R 10 0 | MOLINA HEALTHCARE ORD........ccooooimiiimiiinniiisniisssiissiisssessssssssssssssssssnsssns | aevveons 135.690 1,437 195 .| 10/09/2018. | ..
60871R 20 9 |MOLSON COORS BEVERAGE CL B ORD..........ccoovuerieeiireiirrneisssisssisessissneins | ceevenas 53.900 2,470 78 (90) .| 10/09/2018. | ..
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD 342.000 18,837 55.080 | .coccovrnnnn.. 18,837 | oo 14,228 364 .5,147 .| 10/09/2018.
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD..........ccovueiriiineirienirineesseneeeesesessssesssesens | coeees 5.000 890 | ........ 178.020 584 8 309 .| 10/09/2018. | ..
61174X 10 9 [MONSTER BEVERAGE ORD.......cccoovuiiiiiireiiiinirnsisinissiessssssssessssssssssssssssssssies | cvesne | one | ceversenronns 79.000 5,020 63.550 4,472 1132 .110/09/2018. | ..
615369 10 5 |MOODYS ORD.... . 26.000 6,173 | ........ 237.410 4,393 52 .2,532 .| 06/22/2018.
617446 44 8 |MORGAN STANLEY ORD......cccviimiiiiriiiiiiiiniinsissiiesiesisssissississsssssssssssissssens | evvvenns | e | srvvnsions 304.000 | ..o 15,540 | .......... 51120 | oo 15,540 | 14,071 395 ..3,487 .| 07/07/2017. | ..
617700 10 9 |MORNINGSTAR ORD.......cccooiimiiimiiimiiimeiiississssissssssssssssssssssssssssssssssssssnns | oo 3.000 454 | ... 151.310 246 3 124 .1 08/11/2017. ..
61945C 10 3 |MOSAIC ORD JESTSTOURTPORTRURSTTOROPOURTRN IVPPOURVRN VU IOV 80.000 | ..o 1,731 | 21.640 2,649 14 .(606) .| 10/09/2018. | ..
620076 30 7 |MOTOROLA SOLUTIONS ORD......cvumirrirrimiinerserisesesssssesssssssssssssessessssssessssssnsns | avseres 31.000 4,995 | ... 161.140 2,834 | .o 20 7 LA29 | | e 1,429 | e 05/15/2018. | ...ooevvrirenee
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626717 10 2 |MURPHY OIL ORD.....coouiimiririieireesssiseisesseseseesssissessssssssssssssssss s ssssssessssnes | ansesnes 35.000 938 26.800 938 1,187 35 119 .| 10/09/2018. | ..
62886E 10 8 |NCRORD.. 25.000 879 35.160 879 735 144 .| 04/22/2019.
629377 50 8 |NRG ENERGY ORD........cooouriiiriiiriiiereieeseiiesesiesessesessesssisessssesessessseesssissenes. | oo 70.000 2,783 | .. 39.750 2,783 2,620 8 1 .| 10/09/2018. | ..
62944T 10 5 [NVR ORD....ooiriireicecccs s nssssssssnssssnnnes | sosines 1.000 3,808 | ... 3,808.410 3,808 2,581 21,37 .1 09/24/2018. | ..
631103 10 8 |NASDAQ ORD 17.000 1,821 1,821 1,284 31 434 .| 08/11/2017.
636180 10 1 | NATL FUEL GAS ORD......ccosiviuriiimriiiceiiseisssesicessesesssssssssssssssssssessssssssssssnns | oo 16.000 745 745 930 | oo 7 28 (74) .| 10/09/2018. | ..
636518 10 2 | NATIONAL INSTRUMENTS ORD........ccooimmmiiiriiinniissiissiissicssiesssisssssnsssnnes | coines 23.000 974 . 974 1,036 23 (70) .| 10/09/2018. | ..
637071 10 1 | NATIONAL OILWELL VARCO ORD.........ccoovuuriuimmeeireeiirnesiesesissesisesesssesesesssesieneees | cveees 90.000 2,255 25.050 2,255 4,091 18 (59) .| 10/09/2018. | ..
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD......cccvmiriieririerrninisnierssseeensssees | aveenns 31.000 1,662 53.620 1,662 1,352 63 158 06/22/2018.
63938C 10 8 | NAVIENT ORD......c.oiirriimriiimriiinesiesesiesesisessesessssesssesesssesesessesssesessssesesesssesenssens | cevveons 55.000 752 752 665 26 87 .| 04/22/2019. | ..
640268 10 8 |NEKTAR THERAPEUTICS ORD........ccostiiiiriiiniieiieseeisssiseseeesssssssissssessssiss | oo 45.000 971 . 971 941 30 .1 12/16/2019. | ..
64110D 10 4 [NETAPP ORD......coiiiiiiiiiciiiciiseississsisseesssissssssssssss s | aneseons 60.000 3,735 62.250 3,735 4,784 106 155 10/09/2018.
B4110L 10 6 | NETFLIX ORD....couiiiiiiiciiiceiieseeieceiiesesiesesiesessssesisesessesessssesssesesssesessssesssennnes | oo 85.000 27,503 323570 | oo 27,503 | ...... 30,291 .4,257 .1 03/20/2019. | ..
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........oooiriiireriiirirenisisissiesssssssesessssssssessssnns | ronveees 20.000 2,150 | ........ 107.490 2,150 2,183 722 .1 10/09/2018. | ..
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD........coooiiveiimiiiinieeneiseneiseneeseneiiies | o 76.000 1224 | ... 16.110 1,224 1,371 ....38 152 144 10/09/2018.
64829B 10 0 [NEW RELIC ORD......oosiiiiiiiiciiciiiciicicisisissiesi s ssssssssisssins | coienes 10.000 657 65.710 657 615 43 .| 10/15/2019. | ..
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD..........ccooommmrmimmiirnmniisnieisnesesnesssiennnss | evvenes [ eoe | cvvenniees 111.000 | oo, 1,334 | ... 12.020 1,334 1,183 75 290 .| 10/09/2018. | ..
650111 10 7 |NEW YORK TIMES CL A ORD.........cosvivimirireiirinnisineiseseiseseiessssesssssesesssesessssenes. | cvieees 35.000 1,126 32.170 1,126 1,142 4 (16) 06/28/2019.
651229 10 6 |NEWELL BRANDS ORD.......cccoviiiimiriirirnieisnisiesssssssessssssssssesssssssssesssssssssesssens | avnsnee | e | svevernnene 100.000 | .coovevvrerciiiiens 1,922 | s 19.220 1,922 1,873 92 63 .1 10/09/2018. | ..
651587 10 7 | NEWMARKET ORD......ccoooiiiriiieiirmeiiinemiesesiesessseesssessssesssssesssesssssssssssssssssssssssns | oo 1.000 487 | ........ 486.520 487 401 | e 2 7 74 .1 03/27/2018. | ..
651639 10 6 | NEWMONT GOLDCORP ORD.......cocirriemrriimrriimmeiineessssssssssssssssssssnssssssssssnenes | wvneees | ane | svvveneens 125.000 | .ovvrvererrirnnens 5431 | oo 43.450 5431 3,765 180 .1,100 10/09/2018.
65249B 10 9 [NEWS CLA ORD.....ooiiiiiieiiceiiereiiesesisesisesissesissssssssssssssss s | oenenes 90.000 1,273 | 14.140 1,273 1,214 18 251 .| 10/09/2018. | ..
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD......ccocvoiviimreiirerieeeiesenissesisessessseesssisens | coneeees 10.000 1173 | 117.250 1,173 1,010 9 163 .| 06/28/2019. | ..
65339F 10 1 |NEXTERAENERGY ORD........cccoooiimmiiiriiiriinniinnsicssissnsissssissssssssssssssssssssns | cvienes | ooe | cvvnnniees 108.000 | .ovvvvririirns 26,153 | ........ 242.160 | .....co..ec. 26,153 | ...... 16,505 540 ..7,381 10/09/2018.
654106 10 3 |NIKE CL B ORD.......coiiiiiriiirieceiiieeiseeieesissnssesssssssssssssssssssessssessssensseenenes | cvnenes | eoe | cvenneeees 278.000 | ..ooovveerrienen 28,164 | ........ 101.310 | oo 28,164 | ..... 16,859 ....68 235 ..7,553 .| 10/09/2018. | ..
65473P 10 5 [NISOURCE ORD.....c.coviuiiiiiiiieiiiiiesisisiiesiisiiesisesssssssssssessesssssssssssssiss | coienes 85.000 2,366 2,366 2,125 68 212 .110/09/2018. | ..
655044 10 5 |NOBLE ENERGY ORD........ccooouimmmiimiminiiinsiinsiisssiesssssssssssssssssssssssssssssnssssnenes. | avinnes | ooe | covenneees 110.000 | .ooovveiirriens 2,732 2,732 3,578 52 669 .| 10/09/2018. | ..
655663 10 2 |NORDSON ORD 10.000 1,628 1,628 1,333 14 435 .| 10/09/2018.
655664 10 0 |NORDSTROM ORD.........ccoooommiiiimiiiniiinniissiississssssssssssssssnssssssssssssssnssssnsses | coenes 25.000 1,023 1,023 1,535 37 (142) .| 10/09/2018. | ..
655844 10 8 |NORFOLK SOUTHERN ORD........ccciiriiimmiiimceeirieiisesissesessesisessssssessesessssssssssnnes. | cvoeees 49.000 9512 | .o 194.130 9,512 7,439 176 ..2,185 .| 06/22/2018. | ..
665859 10 4 |NORTHERN TRUST ORD.... 47.000 4,993 106.240 4,993 4,740 .33 M ..1,065 .| 10/09/2018.
666807 10 2 |NORTHROP GRUMMAN ORD.........cccoooommiiimiiiimiiiiniiisniissisissssssnessssessssnssesnenes. | v 27.000 9,287 | ... 343.970 9,287 7,271 139 ..2,675 .| 08/11/2017. ..
668771 10 8 | NORTONLIFELOCK ORD.......cccirveemriimrriimneiiseeiseiessessesesssssssssessssesseesssssesens | evneees | eoe | cvereeeeens 145.000 3,700 25.520 3,700 2,888 51 961 .| 10/09/2018. | ..
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD. 10.000 410 410 486 1" (76) .| 04/22/2019.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.........oovvririmrimmreineeieneeseseesssesssesesssesesesesesens | coneeees 65.000 1,159 1,159 963 19 .| 10/09/2018. | ..
670346 10 5 |NUCOR ORD......ccoiiiiireiiiireiiiisirssisssssssiessessssesessssssssssssssssssssssessssssssesssssssessens | aveenes 75.000 4,221 4,221 4,778 .30 120 335 .110/09/2018. | ..
67059N 10 8 |NUTANIXCLAORD... 25.000 782 1,014 .(258) .| 10/09/2018.
67066G 10 4 |NVIDIA ORD.....coriiiiiiiiiriiiinississiesisiseis s ssssssssssssssssssiins | oenins | one | vevivenens 115.000 | .ccooveviieenennn 27,060 | ........235.300 | oo 27,060 | ...... 30,538 74 11,707 .| 10/09/2018. | ..
670837 10 3 |OGE ENERGY ORD........coooviimiiiriiinniisnsiinesisssissssssssssssssssssssssssssssssssssnnnes | soeines 35.000 1,556 1,232 52 185 . 06/22/2018. | ..
67098H 10 4 | O-1 GLASS, INC......oiriiiieiiieeirceieecese e | cresinas 35.000 418 673 5 .(256) .| 04/22/2019. | ..
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccoiiririiiiireriisissiesssssiessssiessessssisssesssssssssessens. | sosvees 15.000 6,574 4,482 ..1,409 10/09/2018. | ..o
674599 10 5 | OCCIDENTAL PETROLEUM ORD.........coomiiiiiriieeiinnieeneissceisssesssssssssssssenessenes | oo 64.000 2,637 4,182 .51 128 .(852) 08/08/2019. | ..o
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679295 10 5 | OKTA CL A ORD......ooiiiirieiriiiireiieeiisseiessises s | oo 20.000 2,307 | e 115.370 2,307 1,194 .1,031 .| 10/09/2018. | ..
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.......ccccooumiimmmiiinniiinniiinnisnneissnsissnsissnnsinnes [ evvenes [ eoe | cevrenneenn 1300000 | 2467 | 189.780 2,467 1,512 9 862 .| 10/09/2018.
680223 10 4 | OLD REPUBLIC INTERNATIONAL ORD.......ccoosrivimiviriniirreriinseiseeeissesisssseesseins | v 1,297 22370 1,297 1,173 104 104 .| 06/22/2018. | ..
680665 20 5 | OLIN ORD....ccovviiiririieriieierinsiseinsiensniesensssiesssssssssnssssssssssessessssssesssessnsssssenes | senvenes | oo | ververnnernd0.000 | oo, 690 | v 17.250 690 970 24 .(280) .1 04/22/2019. | ..
681116 10 9 |OLLIES BARGAIN OUTLET HLDG ORD 653 65.310 653 .600 53 .| 10/15/2019.
681919 10 6 | OMNICOM GROUP ORD.........ccoorviirriirriireiiemeiinseisnsssinsessssessssssssssssnsssssnssens | evinneee | eoe | cevereenneensd 1,000 | it 3,808 3,808 3,357 | oo 31 120 366 .| 11/30/2017. | ..
681936 10 0 |OMEGA HEALTHCARE REIT ORD.........cccoovimimiiiiniiiniissicsniisniissssissssssssssssnnnes | oo . 1,906 1,490 119 324 .| 10/09/2018. | ..
682189 10 5 | ON SEMICONDUCTOR ORD.......ccooiriiimmieimieiirreiissesiesesissesessesisesesssssssesssssesssens. | v . .2,438 . 2,438 1,686 787 . .| 10/09/2018. | ..
682680 10 3 |ONEOK ORD......cooriiriirireriiinisiersssssisenisissssesssssssessessssssssessssssssesssssssssesssesnnse | avnsnee | e | sveverenens 580.000 | ..cocverieierrnns 43,889 | ... 75.670 | oo 43,889 | ...... 37,383 1,702 L9428 | [ 9,428 | ..o 07/01/2019.
68389X 10 5 |ORACLE ORD........oiiiiiieiiiieiiieeiesesisesiesesissessssesssssss s | coneenes 518.000 27,444 52.980 | oovorvrirrirennns 27444 | ... 25,106 471 L0586 | e | e 4,056 .| 10/09/2018. | ..
688239 20 1 | OSHKOSH ORD.........crviimiiemiiimreiisesissesssessessssesssssesssssssesssssssssssssssssssssssnnes | svnenes | eoe | covereneeenns 15.000 | oo 1,420 | .......... 94.650 1,420 1,016 17 500 | oooveerrreereiieneies [ e 500 .| 10/09/2018. | ..
69007J 10 6 |OUTFRONT MEDIA ORD........cooiiiviiriiiniinniisseiisssiesssissssisssssssssssssssssssesnens | avvvenns 30.000 805 26.820 805 697 32 L O IO 108 | oo 04/22/2019.
690742 10 1 | OWENS CORNIING ORD.........coorvuumiiimmeiirneeisceniecesiesesesesesesssesssesesssesssssssssesssssenns | coeeees 25.000 1,628 65.120 1,628 1,307 22 529 .| 10/09/2018. | ..
69318G 10 6 |PBF ENERGY CL A ORD.......coiiiiriiniiiereriiisiesieisssssie s sssnssssesssssnes | oesvenes 25.000 784 | ... 31.370 784 1,300 30 (33) .1 10/09/2018. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD.........coccommvvimrerinnnreineeisnnreseneiseneeseneins [ evivenee [ eoe | evreenenn 126,000 | oo, 20,113 | ... 159.630 | ...ovvverririrnne 20,113 | ... 16,412 529 25,383 | o | e 5,383 | oo 06/22/2018.
B9351T 10 6 | PPL ORD ..ot | oo 5,813 35.880 5,813 4678 | oo 67 267 1,223 .| 10/09/2018. | ..
69354M 10 8 |PRAHEALTH SCIENCES ORD.........cccoovimiriimmeiinmrireneiisnnissneissnssssnsssnessnnnnnns | evevenes [ eoe | severennnennn 10,0000 | i 1112 | o 111.150 1,112 1,030 192 .| 10/09/2018. | ..
693656 10 0 |PVH ORD.....ccoooiiviriiireiiieceiieseieseiisseiiesesiesesienessessssssssssssssssssssnssssnsssnnssnns | evonenee | eoe | cevereennenns 19,0000 | it 1,577 | o 105.150 1,577 2,019 2 183 10/09/2018.
B9370C 10 0 [PTC ORD.....cviuiiiiiriiiieiiesiisi st enssnens | coereins 1,872 . 1,872 2,482 .(200) .1 10/09/2018. | ..
693718 10 8 |PACCAR ORD.......oiiiiiieririeiiriceiseeissssisesisessssssssssssssss s ssessenesens | oo 6,328 | ..........79.100 6,328 5,310 184 262 1,757 .| 10/09/2018. | ..
695156 10 9 | PACKAGING CORP OF AMERICA ORD.......ccocovirvciierinriiniicsnineiiienissisnieniiesnins | ceveens | oo [ oervvennee 140000 [ i, 1,568 | ........ 111.990 1,568 1,606 | ..oovoerine 1 44 399 06/22/2018.
695263 10 3 | PACW PACWEST BANCORP ORD. 957 38.270 957 1,200 60 125 .| 10/09/2018. | ..
697435 10 5 |PALO ALTO NETWORKS ORD.........ccorvuemriiimreiimmeiisesieseseesesisesessesessssssessessesenes | cvieees 4,625 | ... 231.250 4,625 4,247 858 .| 10/09/2018. | ..
69924R 10 8 |PARAMOUNT GROUP REIT ORD.........cccoovimmmiimnmiiinniinniennniinsnisssnisssssssnsssnnenes | anvvies | ane | cerevernnne8.000 | i 626 | ... 13.920 626 B25 | s 5 9 1 04/22/2019.
700517 10 5 |PARKHOTELS RESORTS ORD.........cooveriirmrrimmneianeesesessesessssesssssssesessesessnnes | oo 1,164 25.870 1,164 1,395 | s 25 106 (5) .| 10/09/2018. | ..
701094 10 4 |PARKER HANNIFIN ORD......covuiriiiririiirinriessnssiesessssesessssssssesssesssssssessessssssenss. | aveenes 6,175 | ... 205.820 6,175 4,439 102 ..1,700 .112/18/2018. | ..
701877 10 2 |PARSLEY ENERGY CL A ORD.......ccooviiimiiiniiiniissneissiississssssnesssnsssssnssisnenes | v 1,135 1,135 1,843 4 176 .| 10/09/2018. | ..
703481 10 1 |PATTERSON UTI ENERGY ORD 525 525 .808 6 .(283) .| 04/22/2019.
704326 10 7 |PAYCHEX ORD......cooviiiriiieiinriisssisssiinsssssisssssssssssssssnssssssssssssssssssssssss | oo coeeerr.85.060 6,294 4,380 179 1,473 .| 10/09/2018. | ..
70432V 10 2 |PAYCOM SOFTWARE ORD.......ccooocommiirmrriimrnrinnerisnenissneisssnissssssssnssssnsesnsseseenn | coneene | e | eovenenenne 10,0000 | i 2,648 | i 264.760 2,648 1,348 21423 .| 10/09/2018. | ..
70450Y 10 3 | PAYPAL HOLDINGS ORD......costiiiiiiiiriieieissisessssssiesssssssssssssssessssssessssssssessnes 108.170 28,665 | ...... 21,211 ..6,381 .| 10/09/2018.
70975L 10 7 |PENUMBRA ORD........cooiiiiiiniiniiiiniissiissiessesssssssssssssssssssssssssssssssssnsssnnes | oo 5.000 821 | . 164.270 821 779 43 .1 03/20/2019. | ..
712704 10 5 |PEOPLES UNITED FINANCIAL ORD.......coomirriirriiriniiieiiseeeissesiesssssessisesssssnsins. | v ...71.000 1,240 50 175 .| 06/22/2018. | ..
713448 10 8 |PEPSICO ORD .314.000 | .o 42,914 | 136670 | e 42,914 | 33,382 300 1,088 8,224 .| 05/15/2018.
714046 10 9 | PERKINELMER ORD ....18.000 1,151 5 334 .1 08/11/2017. ..
717081 10 3 [ PFIZER ORD.....oviiiriiieisiscerisisisie s sesssssss s sssessssssssssssenssnses. | vnnsens | oee | verseees 1,217.000 | ..coovvrirennn 47,682 | .........39.180 | .. 47,682 | . 42,808 1,596 | | e, (4,419) .1 10/15/2019. | ..
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD 329.000 29,401 385 1,235 2,979 .| 12/16/2019.
718546 10 4 |PHILLIPS 66 ORD 9,672 343 2,475 .| 10/09/2018. | ..
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT........coocviimriinriinnisnnisnniisnsisnnssssisssinnns | cvinnes [ eoe | cveeenne828.000 | iiiiiiecennn.50,853 | ........61.640 | ...................50,853 | ...... 40,206 2,805 16,112 .| 06/27/2017.| ..
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD.........ccooverriirrniiieneiiereiienesissssssssiseneions. | cevvenns X X 960 .900 10 269 .| 10/09/2018. | ..
723484 10 1 |PINNACLE WEST ORD.......ccoviiiireriiirirneiersnseenisssssesssesssssssesssssssssessssssssssnssens | sesvnnes | oo | vevvesennens 18.000 1,619 89.930 1,619 1,388 54 85 05/15/2018. | .ooovvvvrirens
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723787 10 7 |PIONEER NATURAL RESOURCE ORD..........ccoouieiireiircerisenisseeeesesessssissseiees | oo .40.000 | ..o 8,085 | i 151.370 6,055 6,940 | oo 18 23 807 .1 10/15/2019. | ..
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT. orr....4,100.000 96,173 4,215 (11,113) .| 12/18/2019.
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD........ccovveurivirierienrieneiseniessseesesessesssssesessssesons | coeeenen | e | oereeens 4,000.000 94,692 4418 | s | s (6,713) .112/18/2019. | ..
72703H 10 1 | PLANET FITNESS CL A ORD.....ooiiiiireiiiiieinsieissisiessssiessessssiessssssssesssessssssesenss | oosvees 20.000 1,377 117 .108/14/2019. | ..
731068 10 2 |POLARIS INDUSTRIES ORD ....10.000 .954 24 250 .| 10/09/2018.
73278L 10 5 |POOL ORD......ctiiimieiriiieeeieeiissesissssisssssseesise s | v 5.000 759 1" 319 .| 10/09/2018. | ..
733174 70 0 |POPULAR ORD.......coooiiriiiniiiniiiseiisssiissesisssi s sesssssssssssssssssssssssssssans. | soenes 20.000 58.750 1,175 1,040 | s 5 21 231 .| 10/09/2018. | ..
737446 10 4 |POST HOLDINGS ORD.......coooiiiiiriireririeeisiesiissssesessessesssssssssssssssssssssessssssssene | evnnees | eoe | covereneeenns 15.000 | ..ocoovvvcvereenn 1,637 | o 109.100 1,637 1,427 300 .| 10/09/2018. | ..
T405IN 10 2 [PREMIER CLA ORD.....ccoiieriiiiiiiisirnnieiesssssessessssesessssssssssesssssssssessssssssssssensnnss | cvenens | aee | soveseneenns 10.000 | .oooicvcriiiieennn 379 | s 37.880 379 .384 (5) 08/14/2019.
74144T 10 8 | T ROWE PRICE GROUP ORD.........ccoovuriiimeiimeminesiesesiesesisesesssesessssssssesesissenes. | v 54.000 | ..ccoocvirrrcrennn8,579 | 121.840 6,579 4,849 164 .1,594 .| 10/09/2018. | ..
74164M 10 8 | PRIMERICA ORD FEOTSTTOSTORSTSUSTOURSTOURSTOUSPOUPPOOUTEN IURVOPOORS DUV ISR 15.000 | .ooovvrvrierrenn 1,958 | i 130.560 1,958 2,061 .(103) .1 12/16/2019. | ..
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD.........cocoimviimriiimiiiineiieseiieseeissssessssesnesins | coneeees . 65.000 3,575 55.000 3,575 3,914 142 704 10/09/2018.
742718 10 9 |PROCTER & GAMBLE ORD...........ccooriiireiirceiinreiiesesissesissesssesessssesssssssssssssnnes | evnenes | eoe | coeveeneens 495.000 | ...ooovveeerrienand 61,826 | ........ 124.900 | .ooovveerinnn 61,826 | ...... 44,935 1,286 14,886 .1 08/14/2019. | ..
743315 10 3 |PROGRESSIVE ORD.......cvuiiiriiiiererisiseresseisessiessssssssesssisssssssssssssssssessssssessesss | avseres . 98.000 7,094 | ... 72.390 7,094 4,630 276 1,182 .| 08/11/2017. | ..
74340W 10 3 |PROLOGIS REIT.......oiiiiiriiiieiieceiisseeiseesiesesiesessssssssssssssssssssssesssssssssessssssssens | connenes | e | cvneeiinns 144.000 12,836 89.140 | ..o 12,836 9,417 305 .4,380 10/09/2018.
743424 10 3 | PROOFPOINT ORD......crviimriiimeiirreiesseiiesesieessesessssssssesessesssssssssssssssssssssessions | v 210,000 | o 1,148 | 114.780 1,148 .953 310 .| 10/09/2018. | ..
743606 10 5 |PROSPERITY BANCSHARES ORD.........cocomiiiiimiiiiniiiiniiisniissiisnesisnessssnessnenes | v 215,000 | i 1,078 | 71.890 1,078 1,085 | oo 7 25 144 .| 10/09/2018. | ..
744320 10 2 | PRUDENTIAL FINANCIAL ORD.......covviriiimreiimmeiienesiesesiesesisesessseseseesssessesiesenes | cvieees . 95.000 | ..ooovvrriennnn8,905 | i 93.740 | .oovoverieeen8,905 | 10,066 380 1,158 10/09/2018.
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD........ccvuriiriereiinimeirerinsisnnsssisnnnsenns | avvneee | e | cvvvernnine 104.000 59.050 5,008 189 728 .| 06/22/2018. | ..
745867 10 1 |PULTEGROUP ORD........cooiiiiiieeireiereeiesenicesisssssssesssessessssssessssssssssssessesesens | oo 60.000 | ...ocoovvriernnnn2,328 | 38.800 1432 | s 7 26 769 .| 10/09/2018. | ..
74624M 10 2 |PURE STORAGE CL A ORD......covvviirriiieiineiisseinessssssssesssssssssessssssssssssssnnes. | cvieees 55.000 | .oovvvrevrrrieen 941 | 17.110 840 101 06/28/2019.
TA736K 10 1 |QORVO ORD.......ooiiiieiiceiicesisesissesissesisssssssssssesss s | coneenes . 30.000 | ..o 3487 | 116.230 2,231 1,665 .| 10/09/2018. | ..
747525 10 3 |QUALCOMM ORD.......cocriiimrieimeiimrenisesesesesssseseesesssessssesesssesssssssssssesssssssssssnsins. | cvnenes | eoe | covseeeeons 250.000 | ..ccovvorerrrnni22,058 | ..o 88.230 | ..cooovrrnnnnn 22,058 | 17,535 620 7,830 .| 10/09/2018. | ..
74762E 10 2 |QUANTA SERVICES ORD......coooiriiiiriiiniisnniissnissssisssisnsssssssssssssssssssssnnns | conneees 35.000 1135 | o 2 6 371 10/09/2018.
74834L 10 0 |QUEST DIAGNOSTICS ORD........oosierirmrereeirerisceessnsssesessesessssessssesseseseeneses | oo . 27.000 2,525 57 635 .1 10/30/2017.| ..
74915M 10 0 | QURATE RETAIL SRS A ORD.....ooiiiiiriiieiiiieiesissisesssssssssesssssssesssssssssessssnnes | svnenee | e | svevennens 100.000 2,086 [ ..oveereireririneienins | e | | e (1,109) .110/09/2018. | ..
749685 10 3 |RPM ORD.......ccooiiiiiiciiiiriireseisessi s | o 22.000 1,140 31 396 .| 06/22/2018. | ..
751212 10 1 |RALPH LAUREN CL A ORD 210,000 | oo 1172 | 117.220 1,278 26 138 .| 10/09/2018.
754730 10 9 |RAYMOND JAMES ORD........coooimiiiiciiinniisniinnicssiisssessssssssssssssssssssssssssnsnes. | soenes 30.000 89.460 2,845 41 452 .| 10/09/2018. | ..
754907 10 3 |RAYONIER REIT ORD......ccosiiiiiiireiiceiiereiiesesiesesissesisessssssessssesssssssssssssesssssens | oo 25.000 32.760 7 27 127 .1 08/11/2017. ..
755111 50 7 |RAYTHEON ORD.......cccrviiirviiiernniscieninsisinsienssnssseensssissssssssssnsssssessssssesessssssnnss | sevenes | oo | verveneneernd9.000 | i 10,767 | oo 219.740 8,789 181 ..3,253 .| 08/11/2017.
75606N 10 9 | REALPAGE ORD.......ccoooiiiiiiimiiiriiiinisseeseisesissessssss s sssessssesssssnnness. | anvseons 53.750 926 .(120) .1 03/20/2019. | ..
756109 10 4 |REALTY INCOME REIT ORD.......cccomriiiiirinricniiisniiciienississsisssissiessssssensiessins | convene | oo | corieeneenn88.000 | 5,007 | s 73.630 3,801 184 720 .1 10/09/2018. | ..
758750 10 3 |REGAL BELOIT ORD.... 85.610 843 6 13 .| 04/22/2019.
758849 10 3 |REGENCY CENTERS REIT ORD......cocooiiiiiiriiireiineieseiseseiiessssesessesessesesesseses | cveees 63.080 1,818 68 128 .| 06/22/2018. | ..
75886F 10 7 |REGENERON PHARMACEUTICALS ORD......ccovvvrirnrierinirrirerissisesessssssessssessssnens | aveenes 375.480 4,834 .(290) .| 03/20/2019. | ..
7591EP 10 0 |REGIONS FINANCIAL ORD. 17.160 4836 | .o 40 150 983 .| 10/09/2018.
759351 60 4 |REINSURANCE GROUP OF AMER ORD.........cccocoiimriiineiinniinciinnsisnsissnsissnsinans | o 163.060 1,524 29 251 .| 08/11/2017. ..
759509 10 2 |RELIANCE STEEL ORD.......ccooooiiriiiiniinniissiiessiissseissssisssssnsssssssssssssssnssssnnnes. | oo 119.760 747 18 389 . 06/22/2018. | ..
761152 10 7 |RESMED ORD.......cooiriiiriiiieiieneiieceiiesesiesesiesesisesesssssessesesssessssessssesssssesssiennies | o 154.970 2,683 46 L1283 | e | e 1,233 .| 10/09/2018. | ..
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.......ccovuivurireieieisniersesseesessssssssssssessssssssesssssssenes | sevenes 11.930 819 .(276) (V2] | 08/11/2017. | .ovvvevinee
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD......ccooouiriiiriiiniiennieeseeiseneisesneessiennees | coveenes 13.400 A84 | 2 9 36 36 | s 06/22/2018. | ...
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76680R 20 6 |RINGCENTRAL CL A ORD......cooviiiiirerireiieceieseisseseiessiseseesesessesessesssssesesinns | envvnns | ene | cerevieeeees 15.000 | oo 2,530 | ........ 168.670 2,530 1,227 1,293 .| 10/09/2018. | ..
770323 10 3 |ROBERT HALF ORD 24.000 1,516 63.150 1,516 1,439 30 143 .| 08/08/2018.
773903 10 9 |ROCKWELL AUTOMAT ORD.......cociiiemririmreeircesiseesessesissesessesssessssssssssssssesesssas | oo 25.000 5,067 202.670 5,067 4,181 26 886 .110/15/2019. | ..
T7543R - 10 2 |ROKU CL A ORD....couiiiiiiiiiiiiiisieressseiesissisisessessssssesssssssssessssssssssssensssssssessns | vesens | oee | sevesessnenns 15.000 | oo 2,009 | ... 133.900 2,009 1,359 650 .1 06/28/2019. | ..
776696 10 6 |ROPER TECHNOLOGIES ORD 20.000 7,085 354.230 7,085 5,379 37 1,754 .| 12/18/2018.
778296 10 3 |ROSS STORES ORD.........coviviumriiemreiimieiineeissessssessssessesessssessssessessssssssssssssens | svnenes | ooe | covereneeenns 78.000 | ..o 9,081 | ........ 116.420 9,081 4,445 80 ..2,591 .1 09/28/2017. | ..
780287 10 8 |ROYAL GOLD ORD.......ccccoomimviimeiiinriisnsisneisnsisnsisnssssnssssnssssnsssssssssssssnnsens | avvnnnes | ooe | severennneenn 15,0000 [ 1,834 | i, 122.250 1,834 1,121 16 549 .| 10/09/2018. | ..
783549 10 8 |RYDER SYSTEM ORD........cooouiiiiieiiieiineeiseesisseeseseisessssssssssssssssssssssssesssin. | cvoeees 000 [543 | 54.310 543 658 17 (115) .| 04/22/2019. | ..
78400V 10 4 [S&P GLOBAL ORD......coiieriiiriiriseisneisierisiessesssssssssssssssssessesssssensessssssessessessnnes. | avenne | one | eorersesnnns 48.000 | .coocviiriiiinne 13,106 | ........ 273.050 | oo 13,106 9,164 109 ..4,949 10/09/2018.
78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD.......cooooriiimeiiceiiceeiseeissesieessessesesnns | cevvenns 25.000 6,025 | ........ 240.990 6,025 3,896 19 .1,978 .| 10/09/2018. | ..
784117 10 3 | SEIINVESTMENTS ORD....ccooviiuriiiriiiriiireiieseisesessessssesesssesssssessssesssessssssssenes. | v 20.000 1,310 65.480 1,310 114 | s 7 13 386 .| 08/11/2017. ..
78440X 10 1 |SLGREEN RLTY REIT ORD.......cocosmiiiriiiiniiiseiieseiisesisssessssisssssssssssssssssssssns | coneenes 1,470 1,522 | oo 14 54 205 10/09/2018.
TBAA2P 10 B | SLM ORD.....iiiiiieiceiieceiieceii e | s 891 1,075 12 60 .| 10/09/2018. | ..
78467 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD.........cooomtirmrriirieririiinnieiiserinsiiens | vveens 2,763 2,390 19 733 .1 10/09/2018. | ..
78573M 10 4 | SABRE ORD.......ooiiiiiiiiirceiiieiieeiissssisssesssss s | o 1,346 1,468 34 48 10/09/2018.
78667 10 8 | SAGE THERAPEUTICS ORD.......coiiiiiiiiciiiiisiissiciiesiseississsissiesssssniies. | i 722 1,276 .(236) .| 10/09/2018. | ..
79466L 30 2 | SALESFORCE.COM ORD.........ccocviimirimiiireiinesissssiissssssnssessssssssssssssessssssssnsees. | cveines 000 | .o 31,064 | 162.640 | ...ooovvocreinne 31,064 | ... 27,767 ..5,022 .1 12/16/2019. | ..
803607 10 0 | SAREPTA THERAPEUTICS ORD........cooueriiimreiirceeireeiesesisesesissssesesssssessessssnens | conenes | eoe | covereneeonns 15.000 | oo 1,936 | ........ 129.040 1,936 1,726 410 10/15/2019.
806407 10 2 |HENRY SCHEIN ORD......ccostuiiiiriniriininsiesssissiesssssssesssesssssssesssssssssesssssssenss. | avsenes 31.000 2,068 1,601 467 .| 03/27/2018. | ..
806857 10 8 | SCHLUMBERGER ORD........cocosiiiieiiiiniiiieieceisssseessssssssssssesessssessssesssssesssnnenes. | evvenes | eoe | coeeeeeens 180.000 7,236 9,238 | v 90 250 .(109) .1 03/20/2019. | ..
808513 10 5 |CHARLES SCHWAB ORD.......c.ccoouiriiiniiiciiiiiisisisissiississssssssssisssissssssssennss | evvveens | e | svvvnsions 280.000 | ..coovovvreeneeen 13,317 | i 47560 | oo 13,317 | ... 14,337 112 737 12/16/2019.
81211K 10 0 |SEALED AIR ORD.......ccoooiiieiireiineiiesesiesesisesiesessesessssssessesssssssessssssssssssnsssns | coneeees 35.000 1,394 1,313 22 175 .| 10/09/2018. | ..
812578 10 2 | SEATTLE GENETICS ORD.......ooiiriieriiimiiiiceiiereeisesiesesiesssisssssesssssessssssesseseees | oo . 25.000 2,857 | ... 114.260 2,857 1,871 .1,440 .| 10/09/2018. | ..
816851 10 9 | SEMPRAENERGY ORD.......ccoooiiimiiimiiiiniiinniiisniisssissessssisssssssssssssssssssssssses | connes | ooe | sovesneieons 65.000 | ...oooovriiinnnnnn 9,846 | ........ 151.480 9,846 8,128 | oo 63 189 1,718 03/20/2019.
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD. SRS IS . 21.000 733 15 121 .1 08/11/2017. ..
81761L 10 2 | SERVICE PROPERTIES TRUST ORD......c.ccecrmriirirrniireririnsireesnersssnsserssssseensnnnenes | cenvenes | e | ververinsenns 40.000 1,114 86 18 .110/09/2018. | ..
81761R 10 9 |SERVICEMASTER GLOBAL HOLDINGS ORD.........ccooumvimirierirneiiieniieseiessesins | cevvenas 30.000 1,321 58 .| 10/09/2018. | ..
81762P 10 2 | SERVICENOW ORD ....40.000 11,293 282.320 10,512 781 .| 06/28/2019.
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.......cooviiimiiinniinciisnnissnissssisnsssnsisnnns | o 2,000.000 40,420 20210 | ..ooooeee...... 40,420 | e 59,019 3,380 .7,600 .| 06/28/2017. | ..
824348 10 6 | SHERWIN WILLIAMS ORD.......ccoouiriimeiiririiieneieeeiseseisesessesessesesssesessesessesesseses | oo 5,835 583.540 4,583 23 1,253 .| 06/28/2019. | ..
82669G 10 4 |SIGNATURE BANK ORD.. 1,164 22 338 .| 10/09/2018.
827048 10 9 | SILGAN HOLDINGS ORD........ccovmviiriiimeiiineiiseiissesisesissesessessssssesssssssssssssssens | oo 322 5 90 .| 06/22/2018. | ..
828806 10 9 | SIMON PROP GRP REIT ORD.......cocsiivimiiirmiriinieseneisesessessisesessesessessssessessnnees | v L73.000 | .o 10,874 | 10148960 | ... 10,874 | 12,020 B06 | ..o [ e (1,389) .1 10/09/2018. | ..
829226 10 9 | SINCLAIR BROADCAST GROUP CLA ORD.......ccoooirriiriiiineiieneiieneisnsiesssiessnens | v [ eoe | eoves ....10.000 536 4 .(203) .| 06/28/2019.
829688 10 3 |SIRIUS XM HOLDINGS ORD........coovieuiiimreiimceiiresiesesissessesessssseseesesssessseesssessens | coneenes 340.000 2,193 5 238 .110/15/2019. | ..
82981) 10 9 |SITE CENTERS ORD.....coiiiiimiiiireiiiisirsieisissssessssssesessssssssssssessssssssesssssssssensens. | sossnes 35.000 A49 | 7 14 42 .| 04/22/2019. | ..
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD ....15.000 995 49 .(158) .| 10/09/2018.
830566 10 5 | SKECHERS USA CL A ORD.....coovvimiriririieeiseeiieeiies s | oo 30.000 .43 1,296 oM 324 .| 03/20/2019. | ..
83088M 10 2 | SKYWORKS SOLUTIONS ORD.........ccovvieimieiniiiiniiissiisnisssissssesssssssssssssssssnns | eveenes | ooe | sovessnnieons 40.000 | ..o 4835 | ... 120.880 4,835 3,541 66 .2,154 .| 10/09/2018. | ..
831865 20 9 |A O SMITH ORD......ooiiiiiriiiriiiieceieceiieceiiesesiesese e sssiennnes | oo 24.000 1,143 | ... 47.640 1,143 1,289 22 119 .1 08/11/2017. ..
83200N 10 3 | SMARTSHEET CL A ORD.......cecviuriiriiicirnieisssssiesssssesesssssssssssssssssssssessssssssenss. | oosvenes 20.000 898 | ... 44.920 898 .968 (70) 06/28/2019. | ...oovvvvrerirens
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832696 40 5 | UM SMUCKER ORD........cooiiiiriiiiiiireiiesesiesessecessesesisesssssesessessssssssesesssssssssnns | oo 25.000 2,603 | ....... 104.130 2,603 2,550 87 266 .| 10/09/2018. | ..
833034 10 1 |SNAP ONORD.. . ....11.000 ..1,863 1,863 1,692 43 265 .| 06/22/2018.
835495 10 2 | SONOCO PRODUCTS ORD.......ccoouerimmiririeireesiseesissssesessssesessessssessssssesssessssns | oo 20.000 1,234 1,234 973 34 172 .| 06/22/2018. | ..
842587 10 7 | SOUTHERN ORD......coviiririiiiiiriienisiesesissisesssssesssse s sssssssessessssssessssssssssssensnsss | avseres 222.000 4141 | 83700 | e 14,141 9,923 546 .4,391 .| 10/09/2018. | ..
844741 10 8 | SOUTHWEST AIRLINES ORD. . 5,668 5,668 5,993 | oovveeierieii 19 7 788 .| 10/09/2018.
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD.......cocmrvermiriiniiireiieseiseseesssessssessesesenns | coneeees 1.000 64 64 0 8 .1 09/27/2019. | ..
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD et | oeviiens 25.000 1,822 1,822 12 20 .| 10/09/2018. | ..
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD.......cocosiiiiieiiceiiecenieneiieceseesesesesessesesssesesenas | coeneees 20.000 984 984 25 199 .| 04/22/2019. | ..
848637 10 4 | SPLUNK ORD.....oviiiiiiriieiinieie et essssssssessssssssssssessessssssenss | avsenes 30.000 4,493 4,493 ..1,348 10/09/2018.
85208M 10 2 | SPROUTS FARMERS MARKET ORD..........cooiiuimmriieeirnnrirnniisesesnsesssssssessesnnees | coenes 30.000 581 581 (47) .| 04/22/2019. | ..
852234 10 3 | SQUARE CL A ORD......coosriiiiiiiriiiieiiseiieseiseseisesessessssesssssssssesessessssesesisnnnes. | e 80.000 5,005 5,005 6,339 318 .| 10/15/2019. | ..
854502 10 1 | STANLEY BLACK AND DECKER ORD........ccocoumiiimiiiineiineiiiseiessesisnesessssessssens | v 35.000 5,801 5,801 4,826 95 .1,610 10/09/2018.
855244 10 9 | STARBUCKS ORD.......ccooiiiiriiireiineiienesiecesssesessssessesesssesesssesssssesesssessssesssesnens | oo 290.000 25497 | .o 87.920 | oo 25,497 16,041 415 .6,821 .| 10/09/2018. | ..
85571B 10 5 | STARWOOD PROPERTY REIT.....ccovrmiriiiiiiieierinsisnisisissssssssssssessesssssenssssssses | snvenes . 52.000 1,293 1,293 1,079 | o, 25 100 268 .| 06/22/2018. | ..
857477 10 3 | STATE STREET ORD.......cooiiiiiiiiirieiiriiisneeisseeissssssssisesssssssssesessessssesssssnssens | cvnenes | eoe | coveeneeenns 75.000 | oo 5,933 5,933 8,478 | oo 39 145 .1,202 10/09/2018.
858119 10 0 | STEEL DYNAMICS ORD......coovvuuriierreiimieiireiiseiissesiessssesssisesssssessssesssssnssisssnes | v . 50.000 1,702 1,702 2,242 | oo 12 45 200 .| 10/09/2018. | ..
858912 10 8 |STERICYCLE ORD........ccoooiiriiiriiiriiiineienesinesiessssssssssssssssssssssssssssssesssssennses | avinnes | ooe | coveveneeenns 15.000 957 957 812 407 .| 10/09/2018. | ..
85917A 10 0 |STERLING BAN ORD.......ccoooouiiieiirreiineiisseeissseiessesessssesessesessessssessssesesieses | oneenes . 50.000 1,054 1,054 1,118 14 229 10/09/2018.
862121 10 0 [ STORE CAPITAL ORD......coiirrirriiiririsieisnesesessssessssssssssssssssssssessessssssessssssnsnns. | vesens | aee | soveseveenns 19.000 | .o 708 708 517 25 170 .| 06/22/2018. | ..
863667 10 1 |STRYKER ORD [SOSSSTROTOTRURURTEN BTN 68.000 14,276 209.940 | ..o 14,276 9,761 141 .3,617 .1 09/28/2017. | ..
866674 10 4 | SUN COMMUNITIES REIT ORD........crviemriemmriimnnimseissesssessssesssssessssssssssssssnens | wvnees | ooe | covereeninns 15.000 | covooereerriii 2,252 | ... 150.100 2,252 1,503 | oo 1" 44 726 10/09/2018.
871607 10 7 | SYNOPSYS ORD.......coouiiireiireeiceiisesiesesissesesesesssssesssssssssssessssssssssssssssssssssssss | evnnnes | eoe | covereensenns 40.000 | oo 5568 | ... 139.200 5,568 3,543 .1,826 .1 03/20/2019. | ..
87161C 50 1 | SYNOVUS FINANCIAL ORD.......oorivimiririeieniisesiissesiessseisessssesessesessesessesessss | cevvenas . 22.000 862 | ..o 39.200 862 1,099 | s 7 25 159 .| 08/08/2018. | ..
871658 10 3 | SYNCHRONY FINANCIAL ORD.........ccooovuimriiimriineiinniisseiissssssssssssssessnssssssennns | conneies | e | coneeiinns 175.000 | oovvveirinnens 6,302 | ..ccccoo.. 36.010 6,302 5,453 151 ..2,196 10/09/2018.
871829 10 7 |SYSCO ORD......coouieiiieeireiiieiisseeissesisseses s | oo 98.000 8,383 85.540 8,383 5,093 153 ..2,242 .1 09/28/2017. | ..
872307 10 3 | TCF FINANCIAL ORD.....ovuiiuiimiriieieiiiieensieisssisssssssie s essssssssesssesesssssssensessass | avsenes 37.000 1,730 | oo 46.750 1,730 1,462 19 267 .| 08/14/2019. | ..
87236Y 10 8 |TD AMERITRADE HOLDING ORD.........cooiimiiiriiiriiieneieeseiieseseesesisssssssssssnesinns | coneeees 65.000 2,373 20 857 .110/15/2019. | ..
872540 10 9 |TIXORD 260.000 . . 9,283 230 .4,243 .| 09/28/2017.
872590 10 4 | TMOBILE US ORD......ccooooirriirriiciisnrisseiiessisssssnssssssssssssssesssssssssssssssss | cvinnes | ooe | soveseneieons 70.000 | .o 5489 | .........78.420 5,489 4,793 .1,037 .| 10/09/2018. | ..
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD..........cooiriirieiierinnrissneisseseienesins | o 25.000 3,061 | ........ 122.430 3,061 3,199 487 .| 10/09/2018. | ..
876030 10 7 |TAPESTRY ORD 1,753 26.970 1,753 3,106 88 .(441) .| 10/09/2018.
87612E 10 6 |TARGET ORD 13462 | ... 128210 | v 13,462 8,995 273 ..6,523 .| 10/09/2018. | ..
87612G 10 1 | TARGA RESOURCES ORD.........ccooommrrvimmirimnnninnnrinsneisneeinensessnsinssssnssssnnsesnnneees | anvvines | aee | eereeee:2y550.000 | v 104,117 | 101040830 | i 104,117 108,315 7,439 .9,512 .107/01/2019. | ..
876664 10 3 | TAUBMAN CNTRREIT ORD.... . 311 .364 7 (53) .| 10/15/2019.
87807B 10 7 |TC ENERGY ORD......oosiiiiiiiiiiiieiieseisssissssisesssssssssessssessssessssssssisssssesssins | coeneees A 69.160 8,645 6,389 | oo 94 ..2,256 .110/10/2019. | ..
879360 10 5 |TELEDYNE TECH ORD.......cecviririiicrinrirernnneiernnissienssissnsssessnsesessssssssssssesenss | sevenes | e | coverreneeenh000 | i 1,386 | i 346.540 1,386 579 558 .| 08/11/2017. | ..
879369 10 6 |TELEFLEXORD.... . 3,764 2,498 14 .1,180 .| 10/09/2018.
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD........ccovviiiiniiiieiieiiiiississiississiesissiies | cevves 20.000 509 25.430 509 608 7 (99) .| 06/28/2019. | ..
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD.........cocoommmiimriiinniinniissniesssisssnsisnsisnns | avviins | ane | coveieineies 15.000 | oo 1,306 | .......... 87.060 1,306 1,322 (16) .1 12/16/2019. | ..
88076W 10 3 | TERADATA ORD.......oiiiiiiiiiiriiiieiieseiessies e | enenes 25.000 669 26.770 669 893 .(290) .| 10/09/2018. | ..
880770 10 2 | TERADYNE ORD......cocovirmriirniriiernsieiesssisssssienssssssssesssssssessesssssssssesssssssssesssnsss | sesvenes | oo | vevesensens 40.000 | ..oooorvrrercinnne 2,728 | ......... 68.200 2,728 1,360 14 L1473 10/09/2018. | ..o
88160R 10 1 | TESLA ORD.......ooiiiuirieeirericeiisssisesissiesssssssssssssssssssssessssssesssenssssssssssesssnens | avvvnns | ene | coveveeseees 30.000 12,550 | ........ 418.330 | oo 12,550 8,617 ..2,566 12/18/2018. | ....ovvvvee.
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88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD........cooomimieireiineiiereiiseseiiesessesssisessesesessens | cevvenas 210,000 | 568 | 56.770 568 627 (59) .| 04/22/2019. | ..
882508 10 4 | TEXAS INSTRUMENTS ORD ..190.000 | .covvvvvrrrnnrnn 24,375 | 1101282290 | i 24,375 | 20,070 610 .6,420 .1 09/12/2018.
883203 10 1 |TEXTRON ORD 55.000 3,869 | .o 1 4 (76) .| 10/09/2018. | ..
883390 10 5 | TRADE DESK CL A ORD......oooiiimiiriinnieieiieeisseisessesssesssesssssesssssssssesssssssesssasssns | seenns 5.000 1,139 160 .| 06/28/2019. | ..
883556 10 2 | THERMO FISHER SCIENTIFIC ORD ...95.000 |....................30,863 | .......324.870 | ...................30,863 | ...... 16,633 | ..o 18 70 ..9,603 .| 09/28/2017.
885160 10 1 | THOR INDUSTRIES ORD........ooovuemivimmiriiieiseseiseseiseseisessssesessessssessssesssssssssens | oo ....10.000 557 4 186 .110/15/2019. | ..
88579Y 10 1 |BMORD.....oiiiiiriicesessssi s | e | | e 93.000 | ..ooccovrvinnnnnn 16,407 | ....... 176.420 | .oovvvccci 16,407 | ...... 19,312 536 | .o [ e (1,313) .| 10/09/2018. | ..
886547 10 8 | TIFFANY ORD.......ooiiiiiiiiieiiieiiereeiesesiesesissessesssss s esssssssssessssesssssessssns | coieies . 25.000 3341 | ... 133.650 3,341 3,074 | oo 15 57 1,329 .| 10/09/2018. | ..
887389 10 4 | TIMKEN ORD......ccoviiiririririrenieisisseiesisisssesssssssssssesssssssssesssssssssessssssssssssesssssssssons | cenvenes | oo | vevesensenns 15.000 | .o 845 | ... 56.310 845 659 4 186 10/15/2019.
889478 10 3 | TOLL BROTHERS ORD.........cooiiriiireierneiiseiiesesisesesesssesissesssesssssssesessssssssssessssenns | oo 35.000 1,383 39.510 1,383 1,238 12 145 .1 03/20/2019. | ..
891092 10 8 | TORO ORD......ostiuimieiriiirceiieeeisesisssissssi s | e 22.000 1,753 | o 79.670 1,753 1,378 | oo 6 20 523 .1 10/30/2017. | ..
892356 10 6 | TRACTOR SUPPLY ORD.........coooviiriiimiiireiinesinssessssisssesesssssssssssssssssssssssnssss | v 25.000 2,336 93.440 2,336 2,226 34 250 10/09/2018.
893641 10 0 | TRANSDIGM GROUP ORD..........coocviiriiiieiereiiesesiesesiesessesessssesssesesssessssssessenes | v 210,000 | 5,600 | ....... 560.000 5,600 3,512 325 300 .2,199 .| 10/09/2018. | ..
89400J 10 7 | TRANSUNION ORD......cciriiiriiriireiriisiemssiessesssessssessssssssssssssssssessesssssesssssssssansns | sossenes . 3,424 85.610 3,424 2,869 12 1,152 .1 10/09/2018. | ..
89417E 10 9 | TRAVELERS COMPANIES ORD.........coovuumrviirreiirneiircesissenisssnsessssessesessesessssssenns | coenenen | e | coereneoend 47.000 | oo 6,437 | ........ 136.950 6,437 5,981 146 808 09/28/2017.
89469A 10 4 | TREEHOUSE FOODS ORD........cooiiiiiiiiiniiisiiesissiisisssiisssesississssssssssssesssenes | cvivenes | ene | soveeesienes 10.000 485 535 (50) .| 10/15/2019. | ..
896239 10 0 | TRIMBLE ORD 55.000 2,293 2,269 483 .| 10/09/2018. | ..
896522 10 9 | TRINITY INDUSTRIES ORD.......ccoovuuriiirriireiiceiiecesiesesssssesssesessssesesessssssessesenes | evvenes | eoe | covereneeonns 30.000 665 845 19 47 10/09/2018.
896945 20 1 | TRIPADVISOR ORD.......ovuiiriiiiieirieissnisissssssessesssssesssssssssssesssssssessessssssesssssns | avseres 20.000 608 .956 70 (471) .1 10/09/2018. | ..
89832Q 10 9 [BBAND TORD.......oiiiiiieiiieiiineieceieseisssessesesses s | aeesenas 286.000 | .......cocc.......16,108 | .........56.320 | ..ooooovvrirenn. 16,108 | ...... 13,611 258 ..3,065 .1 03/20/2019. | ..
90138F 10 2 | TWILIO CL A ORD...coostrviriviriieneiesiisssisessisssisesssssssssssssssssssessssssssssssssnnses | svennens | ooe | eovernenenns 15.000 1,474 1,115 135 10/09/2018.
90184L 10 2 | TWITTER ORD.....cosiiviiieireiiceiieceiiecesiesesissesiesssessessssesssssessssesssesssssessssssnssnns | cooenes 4,487 4,099 463 .| 10/09/2018. | ..
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD.......ccooooriiiriiireiieneiieneiseneisseseiiesenens | oeeeees . 249 266 | o 7 30 30 .1 03/27/2018. | ..
902140 10 1 J2U ORD...cosiviiricisesesessissss s | anvins | ane | ceneinnnins 10.000 240 23.990 240 376 .(136) 06/28/2019.
902252 10 5 | TYLER TECHNOLOGIES ORD.........ccoooumrrimimirieeirensissesessesissessssssssssssesssssesssnees | v 7.000 2,100 2,100 1,632 799 .| 08/08/2018. | ..
902494 10 3 | TYSON FOODS CL A ORD......ccoomiiiirirriiiiiniinsiiesieniisiissiesssiesiesssssssesssssssssssens | convens | o | coneienniod 65.000 | ..oooovviniiieiinnn 5,918 5,918 4,117 100 2,447 .| 10/09/2018. | ..
902653 10 4 |UDRREIT ORD 60.000 2,802 2,802 2,359 81 425 .| 10/09/2018. | ..
902681 10 5 |UGIORD 27.000 1,219 1,219 1,264 . 31 (221) .| 03/27/2018.
902973 30 4 |US BANCORP ORD 364.000 21,582 59.290 | .o 21,582 | o 19,090 153 557 4,947 .| 10/09/2018. | ..
90384S 30 3 |ULTABEAUTY ORD.....cosiiiiiiiiieiiirieiieeeieeseisessisssssesessssssssesssssessssssssssssessnsssens | connenen | e | woveeeviinns 10.000 2,531 253.140 2,531 2,757 83 .| 10/09/2018. | ..
904214 10 3 |UMPQUA HOLDINGS ORD.. 1,043 | o 1 42 90 .| 10/09/2018.
904311 10 7 |UNDER ARMOUR CL A ORD... 1,141 .(169) .| 06/28/2019. | ..
904311 20 6 |UNDER ARMOUR CL C ORD, 828 35 .| 10/15/2019. | ..
907818 10 8 |UNION PACIFIC ORD.........ccoooommmrimiiiireiinnisseisnesisnssisnssesssssssesssssessesssnsenns | evevenes | eoe | evevnnnnens 172,000 | iiiiiininnn.31,096 | ........180.790 | .......c..ee.....31,096 | ... 19,874 636 .7,320 .| 10/09/2018.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD X 2,988 201 .| 02/05/2018. | ..
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......cccocvvirmrriinrineirersninerernsinsessssesssnssessenns | sevenes | oo | erreennnnn 153,000 | o 17,910 | i 117.060 | oo 17,910 | ...... 17,226 588 ..2,988 .110/09/2018. | ..
911363 10 9 |UNITED RENTAL ORD 2,502 2,291 964 .| 10/09/2018.
912008 10 9 |US FOODS ORD.....siiiiiiiiiiiiisiineissiisiississis st ssssssssssenes | cnsiens 2,095 1,477 513 .| 10/09/2018. | ..
912909 10 8 |US STEEL ORD.......ccooriiiriiiriiiriiiniississssisssissssssssssssssssssssssssssssssesnnns | coenes 456 1,169 8 (273) .| 10/09/2018. | ..
913017 10 9 |UNITED TECHNOLOGIES ORD.........ccocooomrvrimmiriernrinerisneeisnenesnnsesssesssesisssnnnns | evineeee | eoe | evreeneen 159,000 | i 23,812 | 101149760 | oo 23812 | ... 18,698 467 ..6,896 .| 11/26/2018. | ..
91307C 10 2 |UNITED THERAPEUTICS ORD......ccriiiiiiiririeirniisisisssiessessssesessssssssessessssssssenss | sosvenes 881 1,252 .(208) 10/09/2018. | ...
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91324P 10 2 |UNITEDHEALTH GRP ORD.......cooooiiiiiiiiriiiineiiesesieeseiseseieessssesssssesssssesssssssssns | coenenes | e | coneevinns 197.000 | .ovvveoeriiinns 57,914 | ... 293.980 | .oooorvieennenne 57,914 | ... 39,712 719 29,115 .1 10/15/2019. | ..
91336L 10 7 |UNIVAR SOLUTIONS ORD.. . 35.000 24.240 848 739 110 .| 10/15/2019.
91347P 10 5 |UNIVERSAL DISPLAY ORD.......ccooiriiiriririeriinieisseeissssisssssesssesssssssessssessssssssins | cveeenes | e | eoverevinnns 10.000 206.070 2,061 1,163 4 21,125 .| 10/09/2018. | ..
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.........ccccovunirieiiiiiiiinniissiieiissiiesienins | ceviees 143.460 2,726 2,274 1 511 .110/09/2018. | ..
91529Y 10 6 |UNUMORD... 29.160 1,312 1,792 49 (10) .| 10/09/2018.
918204 10 8 |VFORD . 99.660 6,279 4,197 89 ..2,081 .| 11/30/2017. | ..
91879Q 10 9 |VAILRESORTS ORD.......ccorviimriimriiirsiinsissssisnsisssessssssesssssssssssssssssssssssssanes | anvsenas 9.000 2,158 | ........ 239.830 2,158 2,283 | e 16 61 261 .| 10/09/2018. | ..
91913Y 10 0 |VALERO ENERGY ORD.......ccooouireiireiiireiieneeiesesiesesissssissssssssesssessssssssssssssssennses | connenes | e | coneevinns 100.000 93.650 9,365 8,590 270 775 .1 03/20/2019. | ..
920253 10 1 |VALMONT INDS ORD.....cooviririiirieriierieiesiesssesessssssesssssssessssssesssssssssessssssssesssssnns | avseres 4.000 | o999 | 149.780 599 809 | e 2 6 155 06/22/2018.
92047W 10 1 |VALVOLINE ORD.....ccooviuriiireiieeiieseeiesesieseseesessesessssesssesesesessssesesssesesssesesssesssens | coesenes 14000 | 300 | 21.410 300 298 6 29 .| 06/22/2018. | ..
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD........ccoviiiiiiiniiniinniicsiesiceissississsssississssnnias | coienes 15,000 | 2,130 | e 142.010 2,130 1,466 431 .| 08/11/2017. | ..
922475 10 8 |VEEVA SYSTEMS ORD.....cccooouiiiiiiniiniiiieiiessiissseisssessssssssssssssssssssssssssssssnns | oo 26.000 | .....cccoooeieennn 3,657 | o 140.660 3,657 2,420 .1,335 10/09/2018.
92276F 10 0 | VENTAS REIT ORD.......cosiiiiieiiieiiieeieieeieesiessisessisssssssssssessssesssssesssssssessnneses | evnenes | ooe | covereneeenns 84.000 .57.740 4,850 4586 | .o 67 266 (71) .| 10/09/2018. | ..
92339V 10 0 [VEREIT ORD....cvuiiiiriiciniiieisseieisessssiessssssissssess s ssssssessesssssasssessssssssnessens | soevens 230.000 2,125 | ..........9.240 2,125 1,668 | oo 32 127 481 .1 10/09/2018. | ..
92343E 10 2 |VERISIGN ORD.........cosiiiiuiiiieiiieeieceiessieseisssessssssesess s sssesssseseseenens | oeeenes . 21.000 4,046 | ... 192.680 4,046 3,099 932 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD..........ccocuimrimiiiniiiiissinsiiesisisssissiissssssssnens | cveeees | one | sveeeieens 805.000 | ...coovriuninnns 49,427 | ......... 61.400 | .ooovvriienns 49,427 | ...... 43,409 1,950 4,170 .110/09/2018. | ..
92345Y 10 6 |VERISKANALYTICS ORD......ccoooiriiimiiiiniiireiiesesiesesisnesissssessssessessssssssssssssens | conneees 33.000 4,928 | ... 149.340 4,928 2,686 33 21,330 | | e 1,330 .1 08/11/2017. ..
92532F 10 0 | VERTEX PHARMACEUTICALS ORD.......coooiiiiimiriiiiniiineisneiieseissenessenesssnessesenes. | evvenes | eoe | cevireneeenns 50.000 | .ooooorriienneens 10,948 | ........ 218.950 | oo 10,948 9,284 ..2,662 10/09/2018.
92556H 20 6 [ CBS CLB ORD.....coiiiriiriicieriiisiresseisessiessssessesssssssesssssssssssessssssessessssssssenssnss | eneenes | eon | seerersnnes 127.000 | .covvvvriiiiians 5,331 | i 41.980 5,331 7177 58 (762) .1 10/09/2018. | ..
925652 10 9 | VICI PPTYS ORD.......oiiiiirieiceiieesiresiesesesesessesesssesessssesssssesssssessssssssssssssesesssins | cooenes . 85.000 2,172 25.550 2,172 1,828 | s 25 99 575 .| 10/09/2018. | ..
92826C 83 9 |VISACLA ORD.....costiriirirrriiiriinseiississssssssssssssssssssssssesssssesssssssssssssnnnins. | avssnns | aee | oevvesnenes 353.000 | oo 66,329 | ........ 187.900 | oo 66,329 | ...... 38,729 339 18,123 12/16/2019.
92840M 10 2 |VISTRAENERGY ORD.......ooiiiiimiiiriiieresiesesiesesisessssesessesesssesesssesssssesesssesessssnss | coeenes . 95.000 2,184 22.990 2,184 2,405 48 10 .| 10/09/2018. | ..
928563 40 2 | VMWARE CL A ORD......coooiiiiiiiireiiceiieseiieseiisesssiesesissssssesesesessssessssessssssssisnnnes. | cvnenes | eoe | covereneeonns 15.000 | oo 2,277 | ... 151.790 2,277 2,233 402 220 .| 10/09/2018. | ..
929042 10 9 | VORNADO REALTY REIT ORD.....ccooooimiiiimiiiniiiniissniisssiissessssssssssssssssssssnns | oo 36.000 2,394 | 66.500 2,394 2,584 | oo 70 95 161 10/09/2018.
929089 10 0 | VOYAFINANCIAL ORD.........oorviireiimreeirresieresisesesesesisssesesesessssssesssesssssssesesesessseses | cvoenes 35.000 2,134 | 60.980 2,134 1,808 1" 729 .| 10/09/2018. | ..
929160 10 9 |VULCAN MATERIALS ORD......coririiiereriiisiresieissisiesisssesesssisssesssessssssssesssssenss | aveenes ] 30.000 4,320 | ....... 143.990 4,320 3,275 37 ..1,356 .1 10/09/2018. | ..
92927K 10 2 |WABCO HOLDINGS ORD.........coocvvirriimmeiirneiineiiesesiesesessssssssssssssssesesssssssssenas | conneees Cl s 10.000 | oo 1,355 | ....... 135.500 1,355 1,150 282 .| 10/09/2018. | ..
92936U 10 9 |W P CAREY REIT ORD . 36.000 2,881 2,881 2,595 | oo 37 128 305 .| 03/20/2019.
92939U 10 6 |WEC ENERGY GROUP ORD.......ccooiimiiiriiiriiiniisniisssicsssicsssssssssssssssssssesnnnes | avvvins | ane | covevennies 71.000 6,548 6,548 4,681 168 11,631 .| 10/09/2018. | ..
929740 10 8 |WABTEC ORD 29.000 2,256 2,256 2,923 13 (52) .| 10/09/2018. | ..
931142 10 3 |WALMART ORD 29472 | 118.840 | ...ccoveen 29,472 | L. 20,668 131 483 6,371 .| 12/18/2018.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD.........ccoooiiimiiiiriiiniiineiisnieissesssesisnesesnenes | o 58.960 9,932 242 | e [ e (1,265) .| 10/09/2018. | ..
94106L 10 9 | WASTE MANAGEMENT ORD......coovoirvirriinriiirriinmesssnessenesssnessssesssssssnssssnnnnes | evinneee | eoe | ceverennneene 19,0000 | i 8,547 | i, 113.960 5,597 154 1,873 .| 08/11/2017. | ..
941848 10 3 |WATERS ORD... 233.650 3,032 765 .| 10/09/2018.
942622 20 0 |WATSCO ORD.....ccoovviirierriiereiieseiieseiienesiesesissessesessssesssssssssssssnssssssssssssnnnns | evovenee | eoe | eevvernnneernnn.0000 [ 901 | i 180.150 737 32 205 .1 08/11/2017. ..
94419L 10 1 |WAYFAIR CLA ORD....c.ovvirvririinrieierneineissinsesssssssssssssssssssessssssssssssesssssnsensns | svenenee | oo | veveenrnnene 100000 oo 904 | i 90.370 1,277 3 .110/09/2018. | ..
947890 10 9 |WEBSTER FINANCIAL ORD 53.360 1,067 1,245 31 81 .| 10/09/2018.
94946T 10 6 |WELLCARE HEALTH ORD........covvvierriinrriirnrrinreiinsniissnsisssssisssssssssisssssssssnsenees | evivnene | ene | cevrennnennn 1000000 i 3,302 | s 330.210 3,302 3,112 941 .| 10/09/2018. | ..
949746 10 1 |WELLS FARGO ORD........ccoooviimiiimiiiniiisiissssissnsssssssssssssssssssssssssssessssesas | oo 53.800 | ......c..... 38,359 | ...... 37,082 1,369 ..5,504 .1 12/18/2018. | ..
95040Q 10 4 |WELLTOWER ORD.....ccocosmiviimerimmiriinneisnneieneisessissenssssnesssssssssssssssssssssesnssesnnnes. | envvonns | ane | eererernenn88.000 | oo 1197 | s 81.780 7,197 5,567 306 .1,089 .| 10/09/2018. | ..
95058W 10 0 [WENDYS ORD.......coiiriiiieieiirisississssssssessessssssessssssssssssssssssssssessesssssesssssnssensns | sevenes 22.210 999 841 14 159 | o [ e 189 | e 0412212019, | ..o
95082P 10 5 |WESCO INTL ORD.........sivrirmreireiirienissseiseseissssssssssssssssesssssssssssesssssssenssseneses | coneenes 59.390 594 .560 34 34 | e 04/22/2019. | ...
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955306 10 5 |WEST PHARM SVC ORD......ccooooiiiiiiiinreiieniieceieseisesessseseisssssssesesssesssssesesiesess | evnenes | eoe | covereneeeons 13.000 | oo 1,954 150.330 1,954 1,273 8 680 .| 10/09/2018. | ..
957638 10 9 |WESTERN ALLIANCE ORD 20.000 1,140 1,140 1,150 10 350 ....350 .| 10/09/2018.
958102 10 5 |WESTERN DIGITAL ORD.........cosrveimriiiriiiereieneiseneisesessssssssssssesssssesssssesssessesens | cvnenes | eoe | coveeneeonns 70.000 | oo 4,443 . 4,443 3,810 140 L1855 | e | e 1,855 |.. .| 10/09/2018. | ..
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT.......oovuiiiirinniicnninniiieisnsissiseiins | covvnes [ | eeviens 1,999.625 | ....coovvvirienas 39,373 | .. 19.690 | oo 39,373 | ...... 70,468 3,867 (27,072) (27,072) | .. .| 12/12/2018. | ..
959802 10 9 |WESTERN UNION ORD ..106.000 2,839 26.780 2,839 1,960 85 215030 | s [ e 1,030 .| 10/09/2018.
96145D 10 5 |WESTROCK ORD........ccostiuimiiimiiireiineeisresissssess i sssssssssssssssesssssssssssseseions | aeevenns 180.000 | oo 2,575 | oot 42.910 2,575 2,714 110 309 .| 10/09/2018. | ..
96208T 10 4 |WEX ORD....osiiiiiiicniiircissiisssi s sssssssssssssssssssssssssssssssssssssnnses | soeines 5.000 1,047 | ... 209.460 1,047 940 347 .| 10/09/2018. | ..
962166 10 4 |WEYERHAEUSER REIT.......oiiiiiiiiiiiciiieciieceseneeeseesesiesessessssesessssessssessenens | evvenes | eoe | cvieeneens 180.000 5,436 30.200 5,436 5,497 245 ..1,501 .| 10/09/2018. | ..
963320 10 6 |WHIRLPOOL ORD......corvieriiiiiiiieinnisiersssisesssssissssssesssssessesssssessssssssssnssessesssnes | sosvnnes | aon | vevesennenns 15.000 | oo 2,213 | e 147.530 2,213 1,595 7 610 10/09/2018.
968223 20 6 | JOHN WILEY SONS CL A ORD........coovvuimeiircriineeisenisesisesesissesessessssssesssesesesnsens | oo 9.000 437 | 48.520 437 B8 | s 3 12 14 .| 06/22/2018. | ..
969457 10 0 |WILLIAMS ORD....ccevvvuuriirriirieiieeiiesesiesesissessesssissssssssssssssssessssessssessssessssnss | evveees | eoe | voreeees 5,085.000 120,616 23720 | oo 120,616 | oo 146,102 7,729 .8,492 .1 12/12/2018. | ..
969904 10 1 |WILLIAMS SONOMA ORD..........cooooriiiriiiiniiieneiisneiessessenssissssessesessssessssssssssesns | evinnes | ooe | coveeseeenns 15.000 | oo 1,102 | ... 73.440 1,102 924 28 345 10/09/2018.
97650W 10 8 |WINTRUST FINANCIAL ORD.......oociiiimiiirmeiinreeieneisesessesessesessesessssessesessseseses | coenenen | e | eovereieinns 10.000 | oo 709 | ..., 70.900 709 873 10 44 .| 10/09/2018. | ..
98138H 10 1 |WORKDAY CL A ORD.....ouuiiiiiiireriiisirsieisissisesssssssese s sssssssesssssessessssssns | sosvnes 30.000 4934 | ... 164.450 4,934 3,950 143 .1 10/09/2018. | ..
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD.........coovvviemieiereiieneeeeneeiennesnnsinns | evvvins | eee | cevevienenes 10.000 649 722 2 (73) 06/28/2019.
98212B 10 3 |WPX ENERGY ORD......oosiiiimiiiririreiisesiresisssisessisse s | oneeees 90.000 1,237 1,823 215 .| 10/09/2018. | ..
98310W 10 8 |WYNDHAM DESTINATIONS ORD.........coovvuirriirmiiiiniiiiseninsiessessssssssssseesssesssnens | coenenes 20.000 1,034 .866 27 168 .| 04/22/2019. | ..
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD.........osiiiiirirriiiereiieneisesesseseesesessesessesenes | coneeees 20.000 1,256 1,055 23 349 10/09/2018.
983134 10 7 |WYNN RESORTS ORD.......ccoviiiirriniirrinisinnssiessssiessessssssessssssssssssesssssssessssssnese | aveneres 20.000 2,777 2,379 75 799 .1 10/09/2018. | ..
983793 10 0 | XPO LOGISTICS ORD.......cocirvirirriiciirieeiseniesesessessssesessesessssessesessssessssesesneses | cooeees 30.000 2,391 1,484 907 .1 03/20/2019. | ..
98389B 10 0 |XCEL ENERGY ORD......coovvirvirrriirriireisssisssessssssssssssssssssssssssssssssssssssssssnnnses. | conseees | e | coveevionns 119.000 7,555 5,425 | oo 48 190 .1,692 10/09/2018.
983919 10 1 | XILINX ORD....oiiiiieiireiiceiiecesieseiisesiesesiesessesessssessssssssssssssesesssessssssssssssenns | cooenes . 59.000 5,768 4,445 87 743 .| 10/09/2018. | ..
98419M 10 0 | XYLEM ORD.......oooiiimiiimieiieeiierseieseiessisssessessssessssessssesssssssssessssessssessseenes | cvnenes | coe | ceverennieons 40.000 3,152 2,977 38 483 .| 10/09/2018. | ..
98421M 10 6 | XEROXHOLDINGS ORD.........cooomiiimriiiniiiisniineiisesesssssssissssssssssssssssssssnnnes | covines 50.000 1,844 1311 | s 13 50 856 10/09/2018.
988498 10 1 | YUM BRANDS ORD.........cooivuimeiiremirnnisiesissesissesssessssssssssssssssssssssssssssssssssssnens | oo . 53.000 5,339 4,005 89 467 .1 08/11/2017. ..
98850P 10 9 [ YUM CHINA ORD......cooviiiiiiriiiiiniinsiiciiesi s sssssisssssssssssssssnnins | cvienes C 86.000 4,129 | oo 48.010 4,129 2,887 41 .1,245 .| 10/09/2018. | ..
98919V 10 5 |ZAYO GROUP HOLDINGS ORD. 1,659 1,478 531 .| 10/09/2018. | ..
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD 2,554 1,574 962 .| 10/09/2018.
98936) 10 1 |ZENDESK ORD 1,633 1,266 365 .| 10/09/2018. | ..
98954M 10 1 |ZILLOW GROUP CL A ORD 457 .348 110 .| 04/22/2019. | ..
98954M 20 0 |ZILLOW GROUP CL C ORD 1,149 987 359 .| 10/09/2018.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD 6,736 4729 | oo 1" 43 ..2,068 .1 12/18/2018. | ..
989701 10 7 |ZIONS BANCORPORATION ORD 2,336 2,326 58 503 .1 10/09/2018. | ..
98978V 10 3 |ZOETIS CLA ORD cor ] 93000 | 12,309 | 132.350 6,630 61 .4,353 .| 10/09/2018.
GO01767 10 5 |ALKERMES ORD........coiiiiiiiiiieiieiieseiesiieseisesessesessesessssessesessessseessseessssnes | areveons C 20.400 1,512 (319) .| 10/09/2018. | ..
GO176J 10 9 [ALLEGION ORD.....c.oviriririiieisnierssissiesssisesesse s sssessesssssssssessassnes | svevenes Cl 20,000 | oo 2,491 | i, 124.540 1,753 22 897 .110/09/2018. | ..
G0177J 10 8 |ALLERGAN ORD AC | 75,000 | 14,338 | 191170 | 14,338 | 13,399 167 .3,279 .| 10/15/2019.
G0250X 10 7 |AMCOR ORD D 1,150 30 226 .| 12/18/2018. | ..
G02602 10 3 |AMDOCS ORD........cooviumiiiriiineiiseiensiisssissss s | aneseoas . 1,591 | s 7 28 340 .1 08/11/2017. ..
G408V 10 2 |AON CL A ORD.....coomieimiiirrieiresiseesissesisesssessss s | oo C 5,398 67 ..2,454 .1 08/11/2017. ..
GO0450A 10 5 | ARCH CAPITAL GROUP ORD........oevuuiiniiiiiierieriiisissiesiiesiesesssssssssisessssssssnes | cesvenes C 1,975 1,229 06/22/12018. | .....ovvvrirenee
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G0585R 10 6 |ASSURED GUARANTY ORD........ccooiiiiieiimciiieeeiesesiesessesessssssssssssssssisessisssees | coenenes [ 25.000 1,226 1,226 1,068 18 269 .| 10/09/2018. | ..
G06242 10 4 |ATLASSIAN CL A ORD .|D 20.000 2,407 2,407 1,626 627 .| 10/09/2018.
G0684D 10 7 |ATHENE HOLDING CL A ORD........oorivimiiirreiirineiseneieseieseisessisssessesessesesiesesens | oenenes D s 35.000 | ..o 1,646 1,646 1,815 252 .| 10/09/2018. | ..
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.......ovuuermririririiereeisisisesiesssssssensssessesessssssssssssnens | sneenes C 5.000 297 297 27 8 39 .| 10/30/2017. | ..
G0750C 10 8 |AXALTA COATING SYSTEMS ORD. . 35.000 1,064 1,064 1,134 244 .1 07/07/2017.
G1151C 10 1 |ACCENTURE CL A ORD.........ostiiimiiimririineriisseisessisessisesssses s sssessssssssssssssese | coeeeees Cl s 150.000 | ..ovevnriers 31,586 | ........210.570 | ...ccoovvirannnenn. 31,586 21,059 339 10,434 .| 10/09/2018. | ..
G16962 10 5 |BUNGE ORD 30.000 1,727 1,727 2,098 60 123 .| 10/09/2018. | ..
G1890L 10 7 |CAPRIHOLDINGS LTD D 30.000 1,145 1,145 2,012 7 .| 10/09/2018. | ..
G29183 10 3 | EATON ORD.....ciiiiririieisinsierissieienssisesss ettt sssnss | essenes C 90.000 8,525 8,525 6,626 256 ..2,345 06/22/2018.
G3223R 10 8 |EVEREST RE GROUP ORD........coooiiiiiimeiireiiseiisseeiesesiseseessssssesssssssesssssssnnsens | coenenes c 7.000 1,938 1,938 1,608 40 414 .| 10/09/2018. | ..
G3922B 10 7 |GENPACT ORD s | aeries [ 22.000 928 928 645 7 334 .| 08/11/2017. | ..
G4412G 10 1 |HERBALIFE NUTRITION ORD.......ccocooimiiimriineiineiissniissseissessssssssssessssssssisns | coeneees 25.000 1,192 1,192 1,304 (282) | o v 282) 10/09/2018.
G4474Y 21 4 | JANUS HENDERSON GROUP ORD........ccocuiiirriiiriiieneiieneiesssisnssisssessessseesenes. | coienes D 35.000 856 856 767 13 89 .110/15/2019. | ..
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.......c.ocvvririrrriisirsiersnssseessssesesensssssess | rosveees D s 40.000 | ..ooovrvrreriiinn 1,448 1,448 .962 486 | oo | s .| 06/28/2019. | ..
G47567 10 5 |IHS MARKIT ORD.....ccoooviuuiiireiireiieceiiesesiesesisssseesesesesesssessssessssessssssssssssssesnnnes | aeevenns D s 87.000 | ..o 6,555 6,555 4,590 22,382 | e | 2,382 | 10/09/2018.
G47791 10 1 | INGERSOLL RAND ORD........civiimmiiimeiimieiieesissesisssssssessssssssesssessssssssssssins | aevvenns 57.000 7,576 7,576 5,227 121 .2,376 .| 10/09/2018. | ..
G491BT 10 8 |INVESCO ORD s | s 95.000 1,708 1,708 2,072 17 LT OO PO .| 10/09/2018. | ..
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.......ccoovuriiimeeireiiesesiesesiecesiesessesssssssssessnesnes | cevvenns (O30 10.000 | oo 1,493 1,493 1,660 253 | e [ rerreninennen283 | s 10/09/2018.
G51502 10 5 |JOHNSON CONTROLS INTERNATIONAL ORD.......cooriiriierieririesneissiiesinniiens | oo D s 185.000 | cvvevvrerciiiiens 7,531 7,531 6,479 192 ..2,046 .1 10/09/2018. | ..
G54050 10 2 |LAZARD CL A ORD.........oiiiiiieiiieeiiiniieneisesisssssessisessssessssssssssssssesessesesesnens | avvvenas Cl. 25.000 999 39.960 999 942 12 58 .110/15/2019. | ..
G5494) 10 3 |LINDE ORD.....ooiriimiiimeiiieiiesssessiessisssss s | oeeenes D 122.000 | .ovvvereriirs 25,974 | ... 212,900 | oo 25,974 17,581 427 28,937 | s | 8,937 [ 12/18/2018.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.........ccoocuimrierieriineiieneieeseesssssesessssssesens | coenenes Clon 125.000 3,320 26.560 3,320 2,310 30 ..1,296 .| 10/09/2018. | ..
G5960L 10 3 |MEDTRONIC ORD.......ooriiimiiimreiirreiisseiiesssiseesiessssessssssesses s ssssssssssessessssns | crevenas c 312.000 35,396 | ........ 113450 | oo 35,396 25,524 649 1,017 .1 05/15/2018. | ..
GBO9EL 10 9 [APTIV ORD......oooriiiriiiniiiseiss s | aneseoas D 5,698 4,594 53 ..2,004 10/09/2018.
GB518L 10 8 |NIELSEN HOLDINGS ORD.........ccovvueueiimeiirierirsesiseeissssessesesssssssessssnssssnssssseens | ceevenns 1,624 2,152 89 (242) .| 10/09/2018. | ..
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD........ccoimieirrriirnniiirerisisesnsiessnseenes | oevvees 2,628 2,429 721 .1 10/09/2018. | ..
G6700G 10 7 |NVENT ELECTRIC ORD.......ccoooiiimiiiniiiniisniisssiisssssessssesssnssssssssssssessesssnens | coeneees D 895 932 25 109 .| 10/09/2018. | ..
G7496G 10 3 |RENAISSANCERE ORD... .|C 1,568 1,028 1" 499 .| 08/08/2018.
G7S00T 10 4 |PENTAIR ORD....ccooooiiiriiimiiinniinsiissiississsssssssssssssssssssssssssssssssssesssssnnss | conneees C 1,651 1,507 26 291 .| 10/09/2018. | ..
GB806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD........cocirierrieiriereeiseeiseseiieceieesenes | oeeeees D 1,885 1,600 316 .| 10/09/2018. | ..
G8473T 10 0 |STERISORD .|D 3,353 2,254 28 836 .| 03/20/2019.
G9%6629 10 3 |WILLIS TOWERS WATSON ORD D 5,654 4,239 71 .1,402 .| 10/09/2018. | ..
G97822 10 3 |PERRIGO ORD......ccoiiiiiiiiiiiisissisiisi s | coeniias C 1,550 2,145 25 387 .1 10/09/2018. | ..
H1467J 10 4 |CHUBB ORD. .|D . 14,567 285 ..2,807 .| 10/09/2018.
H2906T 10 9 |GARMIN ORD.... e | s Cl. 20.000 1,951 1,205 45 685 .| 06/22/2018. | ..
HB817H 10 0 | TRANSOCEAN ORD.......coriiiiriririiisisnsieiessssisessssssesesssssssssssessssssssessssssssesssssnns | aveeees O30 [ 100.000 688 1,419 (6) .110/09/2018. | ..
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD. .|D 25.000 3,739 3,655 83 .| 06/28/2019.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD......cocouomiriiiriireiienerieeneieseniesssienees | oveeees (O3 I 65.000 . 6,141 5,700 68 441 .1 10/15/2019. | ..
N59465 10 9 [MYLAN ORD.....coooiiiiriiiniisscisessisssssss s | onneies Cluns 120.000 2,412 20.100 2,412 4,154 .(876) .| 10/09/2018. | ..
N72482 12 3 | QIAGEN ORD......coooiiiiiiiieiireiieeiiresisssiesssses s | oereees D 50.000 1,690 | ... 33.800 1,690 1,779 (33) .| 10/09/2018. | ..
P31076 10 5 |COPA HOLDINGS CL A ORD......cccovvrivrimiieiierisisesssssissssssssssssesessssssssessssssssessens | avseres Cl s 10.000 | oo 1,081 | ... 108.080 1,081 976 13 105 | oo | e 108 | i 06/28/2019. | ...oocvvrerenee
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V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD........ccoociiiiiiiiiniiieniiesiisssisssenesssssessssessenes | ceneeoas | 45.000 | .o 6,008 | ....... 133.510 6,008 4,915 L1093 | | 1,093 10/15/2019. | oo,
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded .. 7,546,282 XXX .7,546,282 .6,728,150 2195742 |0 | s 1,294,787 .1,294,787 XXX XXX
Common Stocks - Mutual Funds
04314H 66 7 | ARTISANINTL VAL ADV....oiiiiriiirieiiierissiciesieisssssisssssesesssiesse s sssessssssnins | oosvees | e 60,801.858 ...2,241,765 ..128,308 352,385 .| 11/14/2019. | ..
04314H 85 7 |ARTISAN:INTL VAL INST......oiiiiriiiirieereiiesesismesiecesiessssssessssessssssssssssessnsesnnns | evvvnns | one | cvenes 60,688.673 2,246,695 131,942 .352,728 .| 11/14/2019.
464287 65 5 |ISHARES:RUSS 2000 ETF........cooiuiiiiiiiiiiiinii i snessssesesesssnsssessennsens| coeies N 2,639.000 437,203 5,505 83,841 .1 10/09/2018. | ..
9499999. Total - Common Stocks - Mutual Funds. s 4,925,662 XXX - 265,756 788,954 XXX XXX
9799999. Total - Common Stock 12,471,944 XXX | 12471944 | ... 11,685,016 | ... 6482 | 461,497 0 2,083,741 L0 ..2,083,741 . XXX XXX
9899999. Total Common and Preferred StocK..........ovvrivernrireinrinersninninns 12,471,944 XXX | 12,471,944 | 11,685,016 | i 8,482 | 461,497 0 2,083,741 w0 | 2,083,741 | oo 0 XXX XXX
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Bonds - U.S.
912828 5N 6 |UNITED STATES TREASURY................. 06/10/2019........ NOMURA SECURITIES INTL INC.......c.cccvveuee 684,229 | ..o 650,000 562
912828 YT 1 |UNITED STATES TREASURY........cc....... 12/16/2019........ Bank of America. 648,250 ....650,000 453
0599999. Total - Bonds - U.S. Government.......... 1,332,479 1,300,000 | oo 1,015
Bonds - U.S. Political Subdivisions of States
64966H  YM 6 [NEW YORKN Y. I 01/02/2019........ I RAYMOND JAMES & ASSOCIATES........cooiimiininrinersiissienisniees 303,560 | ..o 250,000 5,098
2499999. Total - Bonds - U.S. POlitiCal SUDGIVISIONS OF SEAEES. ... v.rvutruresirsirsiesessssissssssssssssssseersssesssssssssssssssessessasssee | eesessassasesens s et e 0888840881088kt 303,560 [ oo 250,000 5,098
Bonds - U.S. Special e and Special A
3132A5  G3 3 |FH ZS4718 - RMBS.......coovviiinireiiiiiessiesesiseesinies 07/11/2019........ Citigroup (SSB).......ccouu.. 792,891
3132A5 HB 4 |FH ZS4726 - RMBS... 07/10/2019........ Citigroup (SSB) 857,749
3138WH RL 8 [FNAS7690 - RMBS... 02/01/2019........ Citigroup (SSB) 3,941,964
3140FP  C9 8 |FN BE3695 - RMBS 06/01/2019........ SUNTRUST CAPITAL MARKETS, INC........cooovrririmrinerierirnresseinniens 1,551,018
3140GY GZ 6 |FNBH9215-RMBS 06/05/2019........ SUNTRUST CAPITAL MARKETS, INC. 467,739
3140Q9 NW 9 |FN CA2204 - RMBS 03/01/2019........ JP MORGAN SECURITIES LLC 698,451 BT1T8I | s 1,008
3140QA NN 6 [FN CA3096 - RMBS........cccoomrinrireiniiresiseeeiersesesenes 03/22/12019........ WELLS FARGO SECURITIES LLC 1,978,563 | oo 1,887,295 5,898
3140X4  H2 5 [FNFM1148 - RMBS........oiiiiiieiircescensicesi s 07/01/2019........ WELLS FARGO SECURITIES LLC 1,471,599
3140X4 M4 5 [FNFM1278 - RMBS........ooviiiiiiiieiiiesiesiieeiesissesesses e 08/01/2019........ SUNTRUST CAPITAL MARKETS, INC........cocoirirmrimrrmerierirersiiniiens 207,224
576000 XQ 1 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED... 11/07/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC 750,000
606092 FD 1 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ 01/02/2019........ PERSHING DIV OF DLJ SEC LNDING 351,190
79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL . 12/16/2019........ MORGAN STANLEY CO 250,898
882117  7C 2 | TEXAS A & M UNIV PERM UNIV FD....c.vvviiiriininiieeineieseisessie e 12/13/2019........ MORGAN STANLEY CO. 245,383
917567  EX 3 |UTAH TRAN AUTH SALES TAXREV.... 11/07/2019........ WELLS FARGO BANK, N.A./SIG 500,000
917567  EY 1 |UTAH TRAN AUTH SALES TAXREV... 11/07/2019........ WELLS FARGO BANK, N.A./SIG 250,000
3199999. Total - Bonds - U.S. Special ReVENUE and SPECIAl ASSESSIMENLS...........ruuuiiiuiisiissiisiiessiisseisssisssesssetessissses esbssesssessebes bbbtk 14,314,668
Bonds - Industrial and Mi:
00913R  AD 8 |AIR LIQUIDE FINANCE SA..... ¢ 02/12/2019........ PERSHING DIV OF DLJ SEC LNDING 466,770
149123 CF 6 | CATERPILLAR INC.....ovuouiieiiiiieniieisi ettt ssssessssnnns | sosesssenssnens 09/16/2019........ BARCLAYS CAPITAL INC.. 495,450
22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH) [ 07/09/2019. CREDIT SUISSE SECURITIES (USA) 524,195
26442C  AS 3 |DUKE ENERGY CAROLINAS LLC 03/19/2019........ WELLS FARGO SECURITIES LLC 244,573
438516 BW 5 |[HONEYWELL INTERNATIONAL INC 07/30/2019........ JP MORGAN SECURITIES LLC... 249,483
46647P AU 0 | JPMORGAN CHASE & CO........ 02/26/2019........ JP MORGAN SECURITIES LLC... 508,470
57629W  CH 1 | MASSMUTUAL GLOBAL FUNDING Il.......evurrrerinriierirs 03/05/2019........ JP MORGAN SECURITIES LLC......cocvvieriiriniiriieriesrierieninceens 498,980
641062  AE 4 |NESTLE HOLDINGS INC.....coouiiieiiiiceiiiciieineieisicse ettt (SR 03/27/2019........ MORGAN STANLEY CO. 260,623
693475  AX 3 |PNC FINANCIAL SERVICES GROUP INC.......ccvvvreriririirniisissinsisisssierssissenes 07/18/2019........ MORGAN STANLEY CO. 249,523
717081 ES 8 |PFIZER INC....cooviiiieiceeceeeeee e 03/04/2019........ BARCLAYS CAPITAL INC.. 249,873
80286  AA 3 | SANTANDER REVOLVING AUTO LOAN TRUST 2019.......ccrvrmirieiirerinnieeineieenninenes 11/20/2019........ JP MORGAN SECURITIES LLC......coootviriieriiieieriseiesisieisnienes 349,954
82653E AA 5 |SRFC191A-ABS......cccceee 03/12/12019........ CREDIT SUISSE SECURITIES (USA).......coiiiiiiieiiiieieieiseieiesissisesseessessssese s 499,991
828807 DG 9 | SIMON PROPERTY GROUP LP.........ccoviirireiiiircrinrineierineiceisrinenes 09/04/2019........ MIZUHO SECURITIES USA/FIXED INCOME 499,505
92347Y  AC 8 |VZOT 19A B = ABS... oottt 03/05/2019........ Citigroup (SSB).......coceuu. 499,847
3899999. Total - Bonds - Industrial and Miscellaneous.. 5,597,235
8399997. Total - BONdS - Part 3.........ccoiiiiiiisciic s 21,547,942
8399998. Total - Bonds - Summary Item from Part 5........cocoovionininiiciseccens
8399999, Total - BONGS.......ovuuieuiriiiiiisiiseisiissi s 21,547,942 1,077,052 | oo 38,703
Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded
001084 10 2 |AGCO ORD 03/20/2019. 20.000 1,366 XXX
00164V 10 3 [ AMC NETWORKS CL A ORD......cctiiiiieriiiiniieiessssiessessssisessssssssssssss s sssssessessssssessssssssesssssons | oessssesessnes 04/22/12019........ 15.000 878 XXX
003654 10 0 |ABIOMED ORD........cccoovvrmurrmrnriernrinieres 12/16/2019........ 15.000 2,643 XXX
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00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 740 XXX
00508Y 10 2 [ACUITY BRANDS ORD.......coomiurmriireiriisirsersiesssssessessssesensssanes 08/14/2019........ RBC CAPITAL MARKETS 10.000 1,240 XXX
00847X 10 4 | AGIOS PHARMACEUTICALS ORD.......ccosvvirriereririrerinriserenienenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 748 XXX
02079K 30 5 |ALPHABET CL AORD............ 10/15/2019........ ITGINC..cooveireereceriis 5.000 6,234 XXX
02156B 10 3 [ALTERYX CLA ORD......cooiiieriiiiiiieineieieissiessisiesiesssssseesessienenes 07/01/2019........ JP MORGAN SECURITIES INC.......ovvuriiiriieieiereiseiesesseiesieenes 15.000 1,637 XXX
023135 10 6 | AMAZON COM ORD........cccrvririrvrrnrirnne 08/14/2019........ RBC CAPITAL MARKETS 5.000 8,821 XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD..........ccccrvrrivnner 08/14/2019........ RBC CAPITAL MARKETS 140.000 7,450 XXX
03064D 10 8 |AMERICOLD REALTY ORD... 07/01/2019........ JP MORGAN SECURITIES INC.....coovvrririerinrieieniereiiseiesiesiseeesieenenes 50.000 1,621 XXX
03676B 10 2 |ANTERO MIDSTREAM ORD.........ccccovvvvrrnrinecns 12/19/2019........ VARIOUS ..ot 7,200.420 78,788 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD, 03/01/2019........ NOE AVAIIADIE. ... 1.000 .50 XXX
03755L 10 4 |APERGY ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 846 XXX
037833 10 0 [ APPLE ORD....couuiiriiriieirieiiesieesiesissisesse st sssesssenes 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 60.000 12,275 XXX
04247X 10 2 | ARMSTRONG WORLD INDUSTRIES ORD........c.cccorvrmrimrererirerrirnnirenes 07/01/2019........ JP MORGAN SECURITIES INC.....coovvrvirieriniieirriereiieeiresiesisseenieenenes 15.000 1,458 XXX
054937 10 7 |BBAND TORD.............. 12/06/2019........ ITGINC..ooovvrrererreirrieis 135.975 6,544 XXX
05541T 10 1 |BGC PARTNERS CL AORD.. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 383 XXX
05722G 10 0 |BAKER HUGHES CL A ORD.......ccostuiiiiririiiiniierinsieisesiesessssieseesinsens 10/15/2019........ ITGINC..cooevrrerreceris 60.000 1,334 XXX
06652K 10 3 | BANKUNITED ORD.......cvrirrirrirrirriieiisiienssnessesessessssesesesessenns 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 878 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD 08/14/2019. VARIOUS ...ttt 25.000 5,051 XXX
086516 10 1 | BEST BUY ORD....ovuiiiiriiiseiieiseiie sttt sss s essssssssassensnns | sosssssenessnes 03/20/2019........ ITGINC..ooovvrrrrereeiesrieis 60.000 4,143 XXX
097023 10 5 |BOEING ORD.......ccoevvvirernireieririrs 10/15/2019........ VARIOUS ..ot 25.000 9,359 XXX
105368 20 3 | BRANDYWINE REALTY REIT ORD......cootuirimiiiiirieieriniirerieriseieniennees 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 45.000 682 XXX
110122 10 8 | BRISTOL MYERS SQUIBB ORD........coouuiimiuimiirriaiiieiiissiessesissessssessssesssesssssssssssssssessesssse | snesesesesnsens 11/20/2019........ VARIOUS ...ttt 145.000 8,179 XXX
124857 20 2 |CBSCLBORD.. 12/04/2019 ITGINC.... 47.700 2,626 XXX
127055 10 1 [ CABOT ORD....coviiiuirriisiisie sttt snsnin | dessssenensanes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 15.000 716 XXX
146869 10 2 |CARVANACLAORD........cccoeu.... 07/01/2019........ JP MORGAN SECURITIES INC.....coovvrririrrinrieireeirerenieeiresiesisseesieennes 10.000 626 XXX
15136A 10 2 | CENTENNIAL RESOURCE DEVLP CL A ORD......ccviiiiiiiiieiiniieeniieiesinsiessssiessssssiessssssesenss. | sesesissensines 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 45.000 486 XXX
156727 10 9 | CERENCE ORD 10/02/2019........ (LT |\ [N 8.125 150 XXX
16411R 20 8 |CHENIERE ENERGY ORD 11/12/2019 RBC CAPITAL MARKETS 100.000 6,175 XXX
166764 10 0 [ CHEVRON ORD.....couiiriiiiiaiiriieiseisie sttt st sssssssssessessssssesssssssssansns | sosssssenessnes 10/15/2019........ ITGINC..ooovvrereveieriis 50.000 5,832 XXX
171779 30 9 |CIENAORD.....c.covevreeirereieiree 08/14/2019........ RBC CAPITAL MARKETS 40.000 1,669 XXX
172967 42 4 | CITIGROUP ORD......ccovuiiriiriiieiiierissiessesissisessssssssssesessesssessessssenes 03/20/2019........ ITGINC..ooovverererrerieieis 70.000 4,558 XXX
184496 10 7 | CLEAN HARBORS ORD.... 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 1,067 XXX
191216 10 0 |COCA-COLA ORD 03/20/2019........ ITGINC..ooevrrrerreceriis 70.000 3,202 XXX
192479 10 3 | COHERENT ORD.....couiiiiiiiiiiissiie st sssenssssssssesssenssnsnns | soessssenessnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 1,536 XXX
194014 10 6 |COLFAX ORD 10/15/2019........ ITGINC..ovvererrereeiers 25.000 725 XXX
19626G 10 8 [COLONY CAPITALCLA ORI 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 120.000 616 XXX
200340 10 7 | COMERICA ORD.....couiiiiiiieiieieieissieissisiess st ssesssessssnenssensens. | snsiesesensnns 12/16/2019........ ITGINC.... 40.000 2,892 XXX
20605P 10 1 |CONCHO RESOURCES ORD 10/15/2019........ ITGINC.... 45.000 3,615 XXX
21036P 10 8 | CONSTELLATION BRANDS CL A ORD......cccovvvrirmrreirirnierserinnens 07/01/2019........ JP MORGAN SECURITIES INC....oouvreriiieririseissisisisssiessesssseessnsnes 20.000 3,939 XXX
212015 10 1 | CONTINENTAL RESOURCES ORD.......cceviiuiiiireririeriiiisesiesssessesiesssssssssesssesssssesssesssssseessnns. | enssnseressnes 10/15/2019........ ITGINC..ooevererreceries 25.000 707 XXX
21870Q 10 5 |CORESITE REALTY REIT ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 1,081 XXX
218710 10 3 | CORELOGIC ORD.......ciuiiiieiieierieieiiesieissiese s sissesessessssenesenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 843 XXX
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD 08/14/2019........ RBC CAPITAL MARKETS 25.000 705 XXX
220521 10 4 |CORTEVAORD.....ccocrvrrrrenee 06/03/2019........ GOLDMAN 171.667 6,206 XXX
22266L 10 6 | COUPA SOFTWARE ORD .1 07/01/2019. JP MORGAN SECURITIES INC 15.000 1,899 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD.......ccooomirvrinieririnnines 07/01/2019........ JP MORGAN SECURITIES INC... 35.000 1,266 XXX
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22304C 10 0 |COVETRUS ORD 02/07/2019........ CITIGROUP GLOBAL MARKETS INC, 13.000 441 XXX
225447 10 1 [CREE ORD 10/15/2019........ ITGINC .o 30.000 1,460 XXX
23355L 10 6 | DXC TECHNOLOGY ORD.......coriireriiirieriieisneieeesissiessesssesessessessessessessssssessessssssessesssssssssessens. | ossenseressnes 12/16/2019........ ITGINC..ovvereerereeies 60.000 2,237 XXX
253393 10 2 | DICKS SPORTING ORD.......ccovvuirrririrmriniirerineicereninenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 762 XXX
254687 10 6 [WALT DISNEY ORD......cormiiiriiiicinnieiessiesiesesssss e sssssenesenes 03/20/2019........ SPIN OFF ... 104.343 11,472 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD 10/15/2019........ ITGINC..oovvrrerricrieis 80.000 6,323 XXX
25470M 10 9 |DISH NETWORK CL AORD.... 12/03/2019........ VARIOUS ..ottt 6.529 214 XXX
256163 10 6 |DOCUSIGN ORD 03/20/2019........ ITGINC..ooovveeerereeies 20.000 1,112 XXX
25659T 10 7 |DOLBY LABORATORIES CL A ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 1,273 XXX
25746U 10 9 | DOMINION ENERGY ORD 01/02/2019........ GOLDMAN......coiiiirinitiesiere e 20.070 1,198 XXX
257559 20 3 |DOMTAR ORD [ 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 891 XXX
260557 10 3 | DOW ORD.....uiuuiieiiinrireriieseiss sttt | sorerisenesnens 04/02/2019........ VARIOUS ...ttt 171.999 10,289 XXX
26210C 10 4 |DROPBOX CL A ORD......coonimeriiirieiiinrieeiseseisseiesse s sesessesssssenesenes 10/15/2019........ ITGINC..oovvrerrereeies 55.000 1,072 XXX
26614N 10 2 | DUPONT DE NEMOURS ORD........cuiiiiirriiiiireriiisesisissisnssesssssssessesssssesssssssssesssesssssssssessessane | nesssssnesnsen 06/03/2019........ VARIOUS ..ottt 171.999 14,893 XXX
26875P 10 1 |EOG RESOURCES ORD........ 10/15/2019........ ITGINC...ovvirerereeis 45.000 3,109 XXX
26969P 10 8 |EAGLE MATERIALS ORD.........cccovvenee. 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 1,359 XXX
278768 10 6 |ECHOSTAR CL A ORD 09/11/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 485 XXX
28414H 10 3 | ELANCO ANIMAL HEALTH ORD.. 10/15/2019 ITGINC 95.609 2,223 XXX
28618M 10 6 |ELEMENT SOLUTIONS ORD 10/15/2019........ ITGINC 60.000 604 XXX
29250N 10 5 |ENBRIDGE ORD................... [ 10/10/2019........ RBC CAPITAL MARKETS 200.000 7,143 XXX
29272W 10 9 |ENERGIZER HOLDINGS ORD.......cccoeuiiiiveirinireieiineiesineissisesissssessseenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 973 XXX
29336T 10 0O |ENLINK MIDSTREAM COM UNT. 12/18/2019........ VARIOUS ...ttt 5,649.250 51,416 XXX
29362U 10 4 |ENTEGRIS ORD . 07/01/2019. JP MORGAN SECURITIES INC 35.000 1,306 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT................ 09/20/2019........ Citigroup Global Markets INC. NY.........cccvvvvrvrrerirrnnines 1,100.000 32,084 XXX
29444U 70 0 |EQUINIX REIT ORD 07/01/2019........ JP MORGAN SECURITIES INC.....covvrriririercieeirererseiesiereesenenenes 15.000 7,564 XXX
294628 10 2 |EQUITY COMMONWEALTH REIT ORD 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 930 XXX
29530P 10 2 |ERIE INDEMNITY CL A ORD 03/20/2019........ ITGINC 10.000 1,723 XXX
297178 10 5 |ESSEX PROPERTY REIT ORD 03/20/2019. ITGINC 5.000 1,425 XXX
29786A 10 6 |[ETSY ORD 07/01/2019........ JP MORGAN SECURITIES INC....covuvrriiiniiieirneieieriseeesisissssnsenns 30.000 1,841 XXX
29977A 10 5 |[EVERCORE CLAORD.......... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 474 XXX
30224P 20 0 |EXTENDED STAY AMERICA UNT... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 45.000 811 XXX
30231G 10 2 | EXXON MOBIL ORD........civimrieiierirriiceienissisesiesssesssesesssssssseesssessenes 10/15/2019........ VARIOUS ...ttt 155.000 11,128 XXX
302491 30 3 |FMC ORD....ccouiiirriiceiniiceseieie et 03/01/2019........ GOLDMAN. ..ottt seenienees 35.000 2,639 XXX
302520 10 1 {FNB ORD....ooiiiieiieie et 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 75.000 837 XXX
30303M 10 2 |FACEBOOKCLAORD........ccccorurnee 07/01/2019........ JP MORGAN SECURITIES INC.....ccvvrreririireieeiererseiesieereesenenenes 20.000 3,860 XXX
311900 10 4 |FASTENAL ORD......coomriiiiriiierinieeesisississssssssiessesssssessssenes 03/20/2019........ ITGINC..oooveeererreirriis 20.000 1,259 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 08/01/2019........ VARIOUS ..ot 55.722 7,353 XXX
31816Q 10 1 |FIREEYE ORD.....ccccovvviririrircirniirenee 10/15/2019........ ITGINC..ooeveerriceriis 50.000 756 XXX
32051X 10 8 |FIRST HAWAIIAN ORD........ccccvvvure 08/14/2019........ RBC CAPITAL MARKETS 30.000 748 XXX
336433 10 7 |FIRST SOLAR ORD.....cvuriririiiirniiieiiesiessesissesesiesessesesessesinsenes 03/20/2019........ ITGINC 20.000 1,104 XXX
337738 10 8 | FISERV ORD.......coiiiiiriiiiiiiiiesis s 07/29/2019........ ITGINC 39.390 3,094 XXX
33829M 10 1 |FIVEBELOW ORD......cccoovvvvrrvirrirens 07/01/2019........ JP MORGAN SECURITIES INC.......evoiiiiriircineieieseesieessiienenenes 15.000 1,800 XXX
345370 86 0 |FORD MOTOR ORD.......coiviiimimiririieiineierinsissisesissssssseesssissenes 10/15/2019........ ITGINC..oovvrerricieris 490.000 4,454 XXX
35137L 20 4 |[FOXCLBORD......ccccrvvmirrriririrnns 03/19/2019........ SPIN OFF ...t 35.000 1,384 XXX
35905A 10 9 [FRONTDOOR ORD 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 678 XXX
369550 10 8 | GENERAL DYNAMICS ORD 10/15/2019........ ITGINC....ovvverieririrriniis 30.000 5,356 XXX
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369604 10 3 | GENERAL ELECTRIC ORD .| 10/15/2019........ VARIOUS ..ottt 2,140.000 26,609 XXX
372460 10 5 | GENUINE PARTS ORD.....ccoovvvirmririrrrieinnissrsesinenenns 03/20/2019........ ITGINC .o 10.000 1,072 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD.......coeumiiiieiererinrirerierisesessenssesesssensesensenes 09/17/2019........ VARIOUS ..ottt 34.024 3,864 XXX
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 75.000 1,049 XXX
40434L 100 5 [HP ORD....ooiiiieiicreeeee e 12/16/2019........ ITGINC 145.000 2,988 XXX
410345 10 2 |HANESBRANDS ORD.........couiiiiiriiniriiiciisiesississisesissessssiesse s ssseseenes 03/20/2019........ ITGINC 90.000 1,602 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD.........cocomiirirriieirereisisnseerssinsenes 06/29/2019........ VARIOUS ...ttt 22.100 3,365 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD 10/15/2019........ ITGINC..ooovveeerereeies 210.000 3,190 XXX
43283X 10 5 |HILTON GRAND VACATIONS ORD.......covvurivrriieririnireineieresissiressssnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 658 XXX
437076 10 2 |HOME DEPOT ORD ... | 10/15/2019........ ITGINC 10.000 2,359 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD .| 03/20/2019........ ITGINC 45.000 7,076 XXX
443573 10 0 [HUBSPOT ORD.....coovivirimiirieriiesienissiseisssessssesssesesseens 08/14/2019........ RBC CAPITAL MARKETS 5.000 928 XXX
444859 10 2 |HUMANAORD........ccourerrrurnne 10/15/2019........ VARIOUS ..ot 30.000 8,126 XXX
448579 10 2 |HYATT HOTELS CL A ORD......ccovviirerriieieriereisssieresieines 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 380 XXX
449253 10 3 [IAAORD....c.cooiiieiereeeees 06/28/2019........ MERRILL LYNCH PIERCE FENNER 27.000 926 XXX
452327 10 9 [ ILLUMINA ORD......otiuiiiiriiiiieieeieeesie sttt nieninne | seesinsenessnes 10/15/2019........ ITGINC..cooevrrerreceris 5.000 1,555 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD, 08/14/2019........ RBC CAPITAL MARKETS 30.000 2,688 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD 03/20/2019. ITGINC 45,000 6,271 XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD. 03/20/2019........ ITGINC 10.000 1,221 XXX
461202 10 3 [INTUIT ORD...ocooiiiiiriieiiieseiee e 03/20/2019........ ITGINC....vvirerereeis 15.000 3,826 XXX
46266C 10 5 |[IQVIA HOLDINGS ORD.......comiuuiiiriiiciiinieieiisiesissisessesisessssssieseesissines 07/01/2019........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 25.000 4,022 XXX
46590V 10 0 |JBG SMITH PROPERTIES ORD 03/20/2019........ ITGINC 30.000 1,215 XXX
466313 10 3 |JABIL ORD 03/20/2019. ITGINC 40.000 1,083 XXX
478160 10 4 | JOHNSON & JOHNSON ORD 12/16/2019........ ITGINC 20.000 2,792 XXX
48238T 10 9 |KAR AUCTION SERVICES ORD. 06/28/2019........ MERRILL LYNCH PIERCE FENNER 27.000 564 XXX
487836 10 8 | KELLOGG ORD ..ottt | sossissesensnes 10/15/2019........ ITGINC..ooovverrreceris 60.000 3,724 XXX
493267 10 8 | KEYCORP ORD.....coiriuriiieiriritriesiieeiesissssesiesssessesessesns 03/20/2019........ (LT |\ [N 250.000 4,250 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 05/29/2019. VARIOUS ..ottt 2,000.000 39,473 XXX
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD......ocovvririiirnrineieernsieisssiessssneens 03/20/2019........ ITGINC..ooovvrereveieriis 35.000 1,101 XXX
500688 10 6 |KOSMOS ENERGY ORD 08/14/2019........ RBC CAPITAL MARKETS 90.000 572 XXX
500754 10 6 |KRAFT HEINZ ORD . 12/16/2019........ ITGINC..ooovverererrerieieis 120.000 3,814 XXX
524901 10 5 |LEGG MASON ORD........cooiiurimmieimiimriseiisessisssessssisssssesssessesssssesssss s ssesssesssssssessssssssessses | snesssesessens 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 659 XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 476 XXX
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 179 XXX
537008 10 4 |LITTELFUSE ORD 10/15/2019........ ITGINC 5.000 924 XXX
539830 10 9 |LOCKHEED MARTIN ORD 03/20/2019........ ITGINC 20.000 5,947 XXX
552848 10 3 |MGIC INVESTMENT ORD............... 08/14/2019........ RBC CAPITAL MARKETS 85.000 1,023 XXX
55306N 10 4 |MKS INSTRUMENTS ORD.... 03/20/2019........ ITGINC..ooeveerriceriis 15.000 1,313 XXX
55336V 10 0 [MPLX COMUNT ..ottt sssssenssssnnsns | soesssssessnes 09/24/12019........ VARIOUS......oooiiiieiiees bbb 1,175.000 35,434 XXX
55608B 10 5 | MACQUARIE INFRASTRUCTURE ORD......cccotuiiiiieririreriniiriresinsisesessensesisssressessssesessssssesesssens | soeseseesessnnes 10/15/2019........ ITGINC 15.000 582 XXX
55825T 10 3 | MADISON SQUARE GARDEN CL A ORD........cccovuuirmriiererinrnereninenns 03/20/2019........ ITGINC 5.000 1,449 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT 09/20/2019........ RBC CAPITAL MARKETS 375.000 25,261 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 07/01/2019........ MERRILL LYNCH PIERCE FENNER (5.000) (1,055) XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD 10/15/2019........ ITGINC 50.000 6,062 XXX
573284 10 6 | MARTIN MARIETTA MATERIALS ORD. 03/20/2019. ITGINC 5.000 967 XXX
57665R 10 6 | MATCH GROUP ORD......... 08/14/2019........ RBC CAPITAL MARKETS 10.000 793 XXX
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594918 10 4 |MICROSOFT ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 115.000 14,224 XXX
60770K 10 7 | MODERNA ORD 10/15/2019........ ITGINC .o 55.000 788 XXX
62886E 10 8 [NCR ORD......ccooviiirriiiirieieieieeirere i eieesesseseesssneenessessenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 735 XXX
63938C 10 8 | NAVIENT ORD....coouiiiiiieiieieiiei ettt eniens | enissnesnnine 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 55.000 665 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD.........ccosvrieriereiinrierniinninas 12/16/2019........ ITGINC.... 45.000 941 XXX
64110L 10 6 [ NETFLIX ORD....couiiiiiitiiieisisee sttt | soesinsenensnnes 03/20/2019........ ITGINC.... 5.000 1,833 XXX
64829B 10 0 [NEW RELIC ORD.....ccoovurmiviiririierissieiesisisssssessssiesessssesessessanes 10/15/2019........ ITGINC..ooovvrrerereeieeieis 10.000 615 XXX
650111 10 7 |NEW YORK TIMES CL AORD......... 07/01/2019........ JP MORGAN SECURITIES INC... 35.000 1,142 XXX
65336K 10 3 |[NEXSTAR MEDIA GROUP CL A ORD.......ccovvriirmrrirnrirerinrinienns 07/01/2019........ JP MORGAN SECURITIES INC... 10.000 1,010 XXX
67018T 10 5 |NU SKIN ENTERPRISES CL AORD...... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 486 XXX
67020Y 10 0 [ NUANCE COMMUNICATIONS ORD 10/02/2019........ ITGINC..oovvierreceries 65.000 963 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... 08/08/2019........ VARIOUS ...ttt 30.807 1,452 XXX
680665 20 5 | OLIN ORD......ovoiirriiiiireriiireieie ettt nesnsnene | sesesierinnines 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 40.000 970 XXX
681116 10 9 | OLLIES BARGAIN OUTLET HLDG ORD 10/15/2019........ ITGINC..ooovvrrererreirrieis 10.000 600 XXX
682680 10 3 |ONEOK ORD 07/01/2019........ RBC CAPITAL MARKETS 200.000 13,959 XXX
69007J 10 6 |OUTFRONT MEDIA ORD.. 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 697 XXX
690768 40 3 | OWENS ILLINOIS ORD.....coiiurrirriimieimrisiiaseiisessiesssesssssessssssssesssesssesssssssssssessesssesssssssssssnsses | nevesssesssssens 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 35.000 673 XXX
69924R 10 8 |PARAMOUNT GROUP REIT ORD.......... 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 45.000 625 XXX
703481 10 1 |PATTERSON UTI ENERGY ORD.. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 808 XXX
70975L 10 7 |PENUMBRA ORD.. 03/20/2019........ ITGINC.... 5.000 779 XXX
717081 10 3 |PFIZER ORD . 10/15/2019........ ITGINC.... 145.000 5,308 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.. 12/16/2019........ ITGINC.... 135.000 12,065 XXX
723787 10 7 |PIONEER NATURAL RESOURCE ORD 10/15/2019 ITGINC.... 10.000 1,303 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT..... 12/18/2019........ WELLS FARGO SECURITIES 2,050.000 45,430 XXX
72651A 20 7 |PLAINS GP HOLDINGS CLAORD....... 12/18/2019........ WELLS FARGO SECURITIES 1,275.000 27,741 XXX
72703H 10 1 | PLANET FITNESS CL A ORD.....oviiiriiiiiiieiiiicieiinsi it esssssssisess st essssssssensnns | nevsnssnssnsens 08/14/2019........ RBC CAPITAL MARKETS 20.000 1,377 XXX
7405IN 10 2 |PREMIER CL A ORD 08/14/2019........ RBC CAPITAL MARKETS 10.000 384 XXX
74164M 10 8 |PRIMERICA ORD 12/16/2019 ITGINC.... 15.000 2,061 XXX
742718 10 9 |PROCTER & GAMBLE ORD 08/14/2019........ RBC CAPITAL MARKETS 60.000 6,955 XXX
74624M 10 2 |PURE STORAGE CL A ORD 07/01/2019........ JP MORGAN SECURITIES INC.....coovvrviririnrieireniereieeiesiesisseesienenes 55.000 840 XXX
75606N 10 9 |REALPAGE ORD 03/20/2019........ ITGINC..ooovverererrerieieis 15.000 926 XXX
758750 10 3 |REGAL BELOIT ORD 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 843 XXX
75886F 10 7 |REGENERON PHARMACEUTICALS ORD.... 03/20/2019........ ITGINC..ooevrrrerreceriis 10.000 4,049 XXX
773903 10 9 |ROCKWELL AUTOMAT ORD......cccovvrririrnrrerenseieresinninns 10/15/2019........ ITGINC..ooovvrrrreeeieeiis 25.000 4,181 XXX
77543R 10 2 |ROKU CL A ORD 07/01/2019........ JP MORGAN SECURITIES INC......ovvrririiriniineieeiereiiseiresiesiseesesieenenes 15.000 1,359 XXX
783549 10 8 |RYDER SYSTEM ORD.. 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 658 XXX
79466L 30 2 | SALESFORCE.COM ORD 12/16/2019........ VARIOUS ..ot 41.545 5,571 XXX
803607 10 0 | SAREPTA THERAPEUTICS ORD 10/15/2019........ ITGINC..ooeveerriceriis 5.000 434 XXX
806407 10 2 |HENRY SCHEIN ORD......c.cccmiiririerrieiieiererissessssesisesnsnenes 02/07/2019........ CITIGROUP GLOBAL MARKETS INC.......coovirireriiiniriieiseieesesssissssssssssessesssiessessanes 31.000 1,601 XXX
806857 10 8 | SCHLUMBERGER ORD............. C 03/20/2019........ ITGINC.... 110.000 4,819 XXX
808513 10 5 |CHARLES SCHWAB ORD 12/16/2019........ ITGINC.... 115.000 5,727 XXX
816851 10 9 | SEMPRA ENERGY ORD. 03/20/2019........ ITGINC...ovvierrecreieis 65.000 8,128 XXX
81762P 10 2 | SERVICENOW ORD......coovrmriririiirierinieisssieresiseesenisieees 07/01/2019........ VARIOUS ..ot 45.000 11,728 XXX
824348 10 6 | SHERWIN WILLIAMS ORD....... 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 4,583 XXX
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD 07/01/2019. JP MORGAN SECURITIES INC... 10.000 536 XXX
82968B 10 3 [SIRIUS XM HOLDINGS ORD 10/15/2019........ ITGINC..ooovvrererrerriies 340.000 2,193 XXX
82981J 10 9 | SITE CENTERS ORD.......covtviririieiercineirereeiseeeeiersesenenenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 35.000 449 XXX
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830566 10 5 |SKECHERS USA CL AORD 03/20/2019........ ITGINC 30.000 971 XXX
83200N 10 3 | SMARTSHEET CL A ORD 07/01/2019........ JP MORGAN SECURITIES INC......coovvimriiririririissinsiiesienisseens 20.000 968 XXX
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD 10/01/2019........ CORPORATE ACTION.....coevirirerinririrerirereerenirenes 1.750 99 XXX
84860W 30 0 | SPIRIT REALTY CAPITAL REIT ORD......c.ccovvurerrirnn 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 785 XXX
85208M 10 2 | SPROUTS FARMERS MARKET ORD.......ccccovvririmiiiieriinas 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 628 XXX
852234 10 3 | SQUARE CL A ORD.....coovuuirriiicriiieiesieee st esssnees 10/15/2019........ ITGINC..oovvrrerricrieis 25.000 1,602 XXX
871607 10 7 [ SYNOPSYS ORD.....ooouiirriiirierrieisieisiesssssessessssesessssssssssssessesssenes 03/20/2019........ ITGINC..ooovvrrerereeieeieis 15.000 1,636 XXX
872307 10 3 | TCF FINANCIAL ORD.......oooiiiiireriiiieeiinsieeieeieisesie e esessesesssesesenes 08/14/2019........ VARIOUS ..ottt 37.784 1,496 XXX
87236Y 10 8 | TD AMERITRADE HOLDING ORD 10/15/2019........ ITGINC..oovierrererreeiis 65.000 2,373 XXX
87612G 10 1 | TARGA RESOURCES ORD..........cccccec.u. 07/01/2019........ VARIOUS ..ot 900.000 35,171 XXX
876664 10 3 | TAUBMAN CNTR REIT ORD.....couieriririiiiinieierissiesiesisseenissiseesenssenees 10/15/2019........ ITGINC..oovvierreceries 10.000 364 XXX
87807B 10 7 |TC ENERGY ORD........cccoeeevrrrunes A 10/10/2019........ RBC CAPITAL MARKETS 125.000 6,389 XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD..........ccccrvvrurnnee 07/01/2019........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 20.000 608 XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD......... 12/16/2019........ ITGINC..ooovvrrererreirrieis 15.000 1,322 XXX
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 627 XXX
88339J 10 5 | TRADE DESK CL A ORD......oouiiiriiiiiniicieiiciesissiesssie e sssesenissees 07/01/2019........ JP MORGAN SECURITIES INC.....coovvrieiiririniicirenireieseiesiesvesseneenes 5.000 1,139 XXX
885160 10 1 |THOR INDUSTRIES ORD........ 10/15/2019........ ITGINC 10.000 557 XXX
887389 10 4 | TIMKEN ORD.... 10/15/2019 ITGINC 15.000 659 XXX
889478 10 3 | TOLL BROTHERS ORD.......ccvuiiiireriieriniesiesssessssssessssssessesssenes 03/20/2019........ ITGINC 35.000 1,238 XXX
89469A 10 4 | TREEHOUSE FOODS ORD 10/15/2019........ ITGINC....vvirerereeis 10.000 535 XXX
90214J 10 1 [{2U ORD 07/01/2019........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 10.000 376 XXX
904311 10 7 |UNDER ARMOUR CL A ORD.... 07/01/2019........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 45.000 1141 XXX
904311 20 6 |UNDER ARMOUR CL C ORD 10/15/2019 ITGINC 45,000 828 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD 10/15/2019........ ITGINC 35.000 8,441 XXX
91336L 10 7 |UNIVAR SOLUTIONS ORD 10/15/2019........ ITGINC...vveeerereeies 35.000 739 XXX
918204 10 8 |VFORD . 05/23/2019........ VARIOUS ...ttt 63.000 4,197 XXX
91913Y 10 0 [VALERO ENERGY ORD.....ccvtrumiirrieriririiiesinesienisesesssssensienns 03/20/2019........ ITGINC 100.000 8,590 XXX
92826C 83 9 |VISACLAORD 12/16/2019 ITGINC 30.000 5,589 XXX
92936U 10 9 |W P CAREY REIT ORD.....ccevtiiiiriiririiisiresssissesessssisssesse s ssssssesssssssssasssssssssssssessesssssessonss | nessssnssanen 03/20/2019........ ITGINC 20.000 1,531 XXX
929740 10 8 |WABTEC ORD 02/14/2019........ GOLDMAN......ooiririeeiiitieeisere e seessenaes 9.829 962 XXX
95058W 10 0 | WENDYS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 45.000 841 XXX
95082P 10 5 [WESCO INTL ORD......ccccoovrrurerirecs 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 560 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT.... 02/28/2019........ VARIOUS ..ottt 1,715.625 58,569 XXX
98156Q 10 8 | WORLD WRESTLING ENTERTAINM CL A ORD 07/01/2019........ JP MORGAN SECURITIES INC....ccouvvrriiririnieireieierissesssisissnsenns 10.000 722 XXX
98310W 10 8 | WYNDHAM DESTINATIONS ORD.......covvuirrriiereriirerienirerserisseensesssesesseenenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 866 XXX
983793 10 0 |XPO LOGISTICS ORD........ 03/20/2019........ ITGINC....oevveiieriirirricsiis 30.000 1,484 XXX
98954M 10 1 |ZILLOW GROUP CL A ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 348 XXX
G0177J 10 8 |ALLERGAN ORD . 10/15/2019........ ITGINC..ooeveerriceriis 35.000 5712 XXX
G0250X 10 7 | AMCOR ORD......couiruiirriiiaieresississsssesessssssse s sss sttt snssas D 06/11/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 127.500 1,155 XXX
G4474Y 21 4 | JANUS HENDERSON GROUP ORD D 10/15/2019........ ITGINC..ooevererreceries 35.000 767 XXX
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD D 07/01/2019........ JP MORGAN SECURITIES INC....couevrriiieiieineieeriseiesisssisssienes 40.000 962 XXX
G54050 10 2 |LAZARD CLAORD.......cccovvrermrnnnnes [ 10/15/2019........ ITGINC 25.000 942 XXX
GB84720 10 4 | STERIS ORD......oiiiiiiiriiiiiierisieie sttt D 03/20/2019........ ITGINC 10.000 1,235 XXX
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD................ D 07/01/2019........ JP MORGAN SECURITIES INC.......coovvimriiiririiriiniisninsiienienessenns 25.000 3,655 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD [ 10/15/2019 ITGINC 65.000 5,700 XXX
P31076 10 5 |COPA HOLDINGS CL A ORD [ 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 976 XXX
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V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD 10/15/2019........ [ITGINC...oovvviiiiiinisciisnii 45.000 4,915 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrABEA. .......vurerirriiirsiiiieiiaies | tererisssssesessssssssassserssss st ers s st 1,040,595 N 0
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV..... 111472019........ | NOE AVAIIADIE. ... 2,380.560 82,993 XXX
04314H 85 7 | ARTISANIINTL VAL INST...coooiimiririieeierireesseriessiessensseessesssssensenes 11/1412019........ | NOE AVAIIADIE. ... 2,431.741 85,089 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD. 06/01/2019.. MERRILL LYNCH PIERCE FENNER 5.000 1,055 XXX
9499999.  Total - COMMON SOCKS = IMUIUBI FUNGS.......rvvvteitiisitieisstts ettt e8 100 44 1e8 8oL b e E 880888880 E £ttt 169,137 R 0
9799997. Total - Common Stocks - Part 3. 1,209,733 XXX 0
9799998. Total - Common Stocks - Summary Item from Part 5..........cccccociiniiiiiiiniiiniiniins 60,254 XXX
9799999, TOtAl - COMMON SHOCKS. ... teeteiete ettt st 8808 e L6 ehEoEE o0 E RS E S EE £t 1,269,987 XXX 0
9899999. Total - Preferred and Common Stocks........ 1,269,987 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 22,817,929 XXX 38,703
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Bonds - U.S. Government
361798 TR 8 |G2MA4160 - RMBS.... - | 12/01/2019. | Paydown.......cccevevevvvvvvvvnvnvnnensvsvnvsvsvsvnnnnnns | b 40 77 [ A2TTA | e 42500 | 12,549 | ...... 222 222 09/20/2031.
361798 TT 4 |G2MA4162 - RMBS .. [ 12/01/2019. | Paydown 10,377 | ... 182 182 11/20/2031.
36179T 4P 7 |G2MA5330 - RMBS.... .. | 12/01/2019. | Paydown 307,881 | oo | e, (6,673) (6,673) 07/20/2048.
36179T 7L 3 | G2 MA5399 - RMBS o [ 1200172019, | PRYAOWN..oovvesvvssvvvnssssssssnsssesss | 754,839 | 754,839 | 784,092 | o 783,310 |....... (28471) | oo | e (28471) [ oo 08/20/2048.
38378K ZD 4 |GNR 13101 AD - CMBS.. .. [ 12/01/2019. | Paydown 23423 |....... 865 865 12/16/2053.
38379R  NF 6 [GNR1729A A-CMBS.... .. [ 12/01/2019. | Paydown 7,930 |....... 350 350 01/16/2058.
38380) PZ 5 |GNR 1826 AD - CMBS o [ 1200172019, | PAYAOWN. .o | 34,600 996 03/16/2052.
912810 FD 5 |UNITED STATES TREASURY.... .. [ 01/24/2019. | BNP Paribas...........cccooovvevevevvvcissscriiieens |k 38503 | 31189 | 39138 | 38,990 (161) 04/15/2028.
912810 FH 6 |UNITED STATES TREASURY.... .. [ 01/10/2019. | BNP Paribas..........cccoovvvvemvmmmreivmscriiiens | 39,396 | v00o00.30,733 | 0000039,950 | oo 39,788 (130) 04/15/2029.
912810 FQ 6 |UNITED STATES TREASURY.... .. | 01/10/2019. | BNP Paribas 18,422 18,661 (58) 04/15/2032.
912810 FS 2 |UNITED STATES TREASURY.... .. 101/11/2019. | GOLDMAN 41,359 (148) 01/15/2026.
912810 PS 1 |UNITED STATES TREASURY.... .1 01/11/2019. | BARCLAYS CAPITAL INC.... 28,111 (100) 01/15/2027.
912810 PV 4 |UNITED STATES TREASURY. ..101/10/2019. | Citigroup (SSB) 126,054 (89) 01/15/2028.
912810 PZ 5 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Paribas (92) 01/15/2029.
912810 QF 8 |UNITED STATES TREASURY.... .. 101/10/2019. | BARCLAYS CAPITAL INC (44) 02/15/2040.
912810 QP 6 |UNITED STATES TREASURY.... .. 1 01/08/2019. | BNP Paribas . (85) 02/15/2041.
912810 QV 3 |UNITED STATES TREASURY.... ..101/10/2019. | BARCLAYS CAPITAL INC.........ccccoovmucnees . (115) 02/15/2042.
912810 RA 8 |UNITED STATES TREASURY .. 101/08/2019. | BNP Paribas (75) 02/15/2043.
912810 RF 7 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Paribas (155) 02/15/2044.
912810 RL 4 |[UNITED STATES TREASURY.... .| 01/08/2019. [ NOMURA SECURITIES INTL INC (148) 02/15/2045.
912810 RR 1 |UNITED STATES TREASURY.... .. 101/08/2019. | Bank of America...........ccccouermrveincrernnnens . (111) 02/15/2046.
912810 RW 0 |UNITED STATES TREASURY.... .. 101/08/2019. | BNP Pariba: . (892) 02/15/2047.
912810 RX 8 |UNITED STATES TREASURY.... .1 01/10/2019. | MORGAN STANLEY CO........ooccoecccorrre. . ®) 05/15/2047.
912810 SB 5 |UNITED STATES TREASURY .. 1 01/08/2019. | BNP Paribas (71) (949) 02/15/2048.
912828 2L 3 |UNITED STATES TREASURY.... ..101/08/2019. | BARCLAYS CAPITAL INC 59978 (211) (435) | . 07/15/2027.
912828 3R 9 |UNITED STATES TREASURY.... ..101/10/2019. | GOLDMAN ..59,481 59,754 (209) (521) 01/15/2028.
912828 3W 8 |UNITED STATES TREASURY.... | 01710/2019. | Citigroup (SSB).....ovvvvevevscvvevvvecescssscicin | 1,024,790 | .......1,022,000 | ....... 1,001,687 11,002,864 49 02/15/2028.
912828 4N 7 |UNITED STATES TREASURY.... .. | 01/110/2019. | MORGAN STANLEY CO....ooccoovvvvviver | | 1518510 | .....1500,000 | ..... 1,497,100 1497287 | ... 7 7 05/15/2028.
912828 B2 5 |UNITED STATES TREASURY .. | 01/24/2019. | RBC CAPITAL MARKETS.... | 75,342 (263) 7 (257) 01/15/2024.
912828 H4 5 |UNITED STATES TREASURY.... ..101/11/2019. | JP MORGAN SECURITIES LLC... 72,039 | o 72418 | o (260) 13 (246) 01/15/2025.
912828 N7 1 |UNITED STATES TREASURY.... .. [ 01/11/2019. | BARCLAYS CAPITALINC....oovvvvvvvemnc | 73906 | o 74395 | 73,346 | ... 73,643 (259) 4 (255) 01/15/2026.
912828 NM 8 |UNITED STATES TREASURY.... .. [ 03/05/2019. | Citigroup (SSB)..........cesvvvvvvvesmrvvisssnirs |k 58392 | o 57618 | o BBATA | 58,554 | ..o (202) (66) (268) 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Paribas 60,390 (220) 10 (210) 07/15/2026.
912828 SA 9 |UNITED STATES TREASURY .. | 03/05/2019. | BNP Paribas . ) 76,665 (272) 89 (183) 01/15/2022.
912828 V4 9 |UNITED STATES TREASURY.... .1 01/10/2019. | BARCLAYS CAPITALINC......c..ccovvvcrrnnes . 65291 | oo 67,583 | ......... (2,210) 2 (2,208) 01/15/2027.
912828 VM 9 |UNITED STATES TREASURY.... .. [ 03/05/2019. | BNP Paribas...........c.oouvvveevvrvemvrveniceann | 74999 | o 75592 | 74,705 75,040 (265) 39 (225) 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY.... .. 1 01/11/2019. | JP MORGAN SECURITIES LLC ..71,833 72,223 (259) 15 (244) 07/15/2024.
912828 Y3 8 |UNITED STATES TREASURY.... .| 01/08/2019. | BNP Paribas 2 A9977 | o 20,050 | .ovrrveenn (70) 0 (70) 07/15/2028.
0599999. Total - BONds = U.S. GOVEIMMENL.....coooooosiieivereeriesssiiinenesisssssins it || 5,272,540 | .......5,248,068 | ...... 5,290,058 | ........... 5,297,112 | ......... (7,048)] ........ (32,493) | ccovvvvvverenn. ()] (39,541) | coovvvrvcd 0 XXX
Bonds - U.S. Political Subdivisions of States
407324 3Q 3 |HAMILTON CNTY TENN. oo [ 0110272019, [Maturity @ 100.00-...rre 350,000 | ........ 350,000 | ........ 405,860 | ... 350,000 [ [ | \ Y 350,000 | oo [ [ 0]......8750 | 01/01/2019.
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425507 FT 2 [HENNEPIN ONTY MINN..ooooonioisnsnnnsnnns | 01/16/2019. | DAVIDSON (D.A.) & CO. INCeovvvvvvvcns | | 595,665 | ... 500,000 | ......... 619,475 | v 603,631 |...... (563) 135 IS 603,067 | .cvvervrrrnr [ v (7,402) | o (7.402) | oo 3,264 | 12/01/2029.
44256P RL 9 |HOWARD CNTY MD.....ccooomrvmrirrirrieciinerierienes .| 02/15/2019. | NATL FINANCIAL SERVICES CORP
(NFS) . . 346,374 | . 300,000 | oo 346,032 . (1,023) (1,023) | o | orrers339,748 | o | 8626 | s 8,626 | s 7,708 | 02/15/2024.
626524 G2 2 |MURFREESBORO TENN.......ccoooviiveriiniiniiiias .. | 06/03/2019. | Maturity @ 100.00..........cccrvvvriveniinirirns . . 500,000 | ......... 500,000 | ........ 584485 | ... 507,917 (7,917) TN | o | 500,000 | e | oo | o0 | e 12,500 | 06/01/2019.
678519 XA 2 |OKLAHOMA CITY OKLA .| 02115/2019. | PERSHING DIV OF DLJSECLNDING....| | 332316 | o 300,000 | oo 320799 | ... 326,707 (655) 655)| oo 326,052 | oo | o 6,264 | o 6,264 | 11,633 | 03/01/2024.
2499999. Total - Bonds - U.S. Political Subdivisions of States..............ccccuurviiiies eovvviiisinsiiinisisiissssssssssssssssssssnis | 2,124,355 950,000 | ...... 2,285,651 2,129,025 | oo | e, (10,158) | . ) 3,856 XXX
Bonds - U.S. Special Revenue and Special Assessment
101029 VC 7 |BOSTON MASS WTR & SWR COMMN REV........ [ 01/25/2019. JWELLS FARGO BANK, NA/SIG............ ] 399,200 | ... 400,000 | o 399116 | .........399.142 |..... 4 4 11/01/2031.
185328 KE 0 |CLEARWATER FLAWTR & SWRREV................. .. 03/11/2019. | MORGAN STANLEY CO 119,421 | oo 100,000 | ... 123,331 | oo 119,915 |....... (450) (450) 12/01/2028.
19679P HD 9 |COLORADO WTR RES & PWR DEV AUTH ..102/15/2019. | OPPENHEIMER & CO. INC..
CLEANWT L | 507,365 | ........ 425,000 | ........ 552,126 | v 518,081 [ (1,830) 09/01/2025.
25477G BN 4 |DISTRICT COLUMBIA INCOME TAX REV.......... .| 12/04/2019. | Call @ 100.00......c.cecovrrerereeoroen } ) 300,000 300,000 | .. 315,354 (9,068) 12/01/2026.
3128MJ 2C 3 |FH G08770 - RMBS .. 08/01/2019. | VARIOUS ..910,730 886,838 | . 915,799 (3,917) 07/01/2047.
3128MJ 74 5 |FH G08762 - RMBS .. | 08/01/2019. | VARIOUS 860,235 | ......... 821,707 | v 867,543 | .. (7,930) 05/01/2047.
3132A5 G3 3 |FHZS4718-RMBS.........ccooovorrirecerns .. [ 12/01/2019. | Paydown 108,046 | .........108,046 | ... 114,073 | ... (5,443) 05/01/2047.
3132A5 HB 4 |FHZS4726-RMBS.......ccocoovviiiiirisricricniiccies .. | 12/01/2019. | Paydown . . (2,670) 07/01/2047.
3136AT 5G 5 |FNA16M11B AL - CMBS .. | 12/01/2019. | Paydown . . 193,590 | ..........193,590 | ..........185,934 | cc0ooovroo. 188,401 | .oovvrvrvrrrrerrnns 5,189 07/25/2039.
31376K  KS 4 |FN 357705- RMBS .| 12/01/2019. | Paydown } 63325 69,535 | ...... (6,210) 02/01/2035.
3137AR PY 6 |FHMS K710 A2 - CMBS | 05/01/2019. | PaydOWN. ...ccccocvevvvrsrmsvmssvssiseee || gagean |l sar610 | o 600376 | 687,301 | ...... 309 05/25/2019.
3137F1  G3 6 |FHMS K065 A1 - CMBS | 1210172019, | PaYdOWN.....c.ooeoeeessressessiossieee |l 44013 | o DS | o 45,290 | o 15,146 |....... (233) 10/25/2026.
3138A4 BF 1 |FNAH2737-RMBS.........ccoovviimriinrriierriierris .. [ 12/01/2019. | Paydown 84,845 | ... (1,173) 01/01/2041.
3138AF F4 7 |FNAI1986 - RMBS .. | 12/01/2019. | Paydown 43,532 (1,867) 05/01/2026.
3138WH RL 8 |FN AS7690 - RMBS .| 12101/2019. | Paydown (2393) 08/01/2046.
3140FP  C9 8 |[FN BE3695- RMBS .. | 12/01/2019. | Paydown (3,313) 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS.......ccccocvimriieiiciiiniininnis .. | 12/01/2019. | Paydown . . (927) 01/01/2048.
314009 NW 9 |FN CA2204 - RMBS.... .| 12101/2019. | Paydown . ] 166,455 | ..o (6,606) 08/01/2048.
3140QA NN 6 |FN CA3096 - RMBS.... .. | 12/01/2019. | Paydown . . 450,850 | oo 450,850 (21,803) 02/01/2049.
3140X4 H2 5 |FNFM1148-RMBS .| 12101/2019. | Paydown ; ) 164,230 | oo 164,230 (4,362) 12101/2048.
3140X4 M4 5 [FNFM1278-RMBS o | 1200112018, | PaYAOWN...ocsovsvsvesssssssesssssesens | EXLT\ ) — 8,110 (400) 07/01/2034.
31417Y 4D 6 |FNMAOB19-RMBS........cccoovririiriiniiccisrinins .. | 12/01/2019. | Paydown . (339) 07/01/2041.
31418C  GJ 7 [FNMA2900 - RMBS.... .. | 12/01/2019. | Paydown 40,740 | ... 184 . . 0l. . 01/01/2047.
314180 5D 2 |FN AD7143 - RMBS .. | 12/01/2019. | Paydown . . 36,042 | ....... (776) . ..541 1 07/01/2025.
396080 JP 9 |GREENVILLE HOSP SYS S C HOSP FACS REV. | .. | 02/26/2019. | Stifel Nicolaus & Co.............ooeovvororec . ] 250,000 | s 277,508 | o 272,783 | o (1,059) 20724 | o101 | 1 4,063 | 05/01/2024.
419794 WS 7 |HAWAII ST ARPTS SYS REV.....oovooriirrsis | 09/30/2019. | MORGAN STANLEY CO....ooovvvsvmssvnsc | ] 514,085 | ........500,000 | ........ 535,505 | ........... 524501 | oo | eeeeeen(12128) [ | e (12128) | oo | oo 512,373 | oo | e 1,712 | o 1,712 | oo 32,740 | 07/01/2020.
56184N AB 5 | MANATEE CNTY FLA HSG FIN AUTH .. | 05/01/2019. | Call @ 100.00
HOMEOWNER | 15,000 | oo 15,000 | oo 16,200 [ oo 15,400 |...... 25) 725 | DO 15,375 | oo | o K p— (375) | oo 774 | 0910172040,
592041 VJ 3 |MET GOVT NASHVILLE & DAVIDSON CNTY .. | 05/17/2019. | UBS FINANCIAL SERVICES INC............
TENN | 795474 | ......... 745,000 | ........ 868,834 | ...oooooe. 807,774 | oo | oo (8,582) (8,582) | eoovvveeerrree | oo 799,193 | oo | e (B,719)| o (3,719)] ......23,799 | 10/01/2021.
64990E DG 9 |NEW YORK STATE DORMITORY AUTHORITY... |.. | 02/15/2019. | RBC CAPITAL MARKETS. ...coovoocvcven | 444,776 | ......... 400,000 | ..... 449,084 | ......... 815 | e [ o (1,387) (1,387) | oo | oo 440,154 | o | o 4622 | o 4622 |....... 3,611 | 12/15/2027.
65821D VA 6 |[NORTH CAROLINA MED CARE COMMN ..103/12/2019. | PERSHING DIV OF DLJ SEC LNDING....
HEALTHCAR L | 177488 | ... 150,000 | ........ 175,983 | v 173,805 |...... (578) (578) | o | oo 173227 [ oo | e 4,260 | ... 4260 | ... 2,146 | 06101/2029.
685349 GG 1 |ORANGE WTR & SWR AUTHN C WTR & SWR | .. | 05/30/2019. | DAVIDSON (D.A.) & CO. INC........cccconvene
SYS 520,852 | .......... 400,000 | .......... 495,572 | .ovvoann 490,576 | ..ooovvovrerienre | e (3,204) (3,204) | oo | e 487,373 | oo | e 33,479 | ... 33,479 | ....... 18,444 | 07/01/2029.
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72178R BT 1 [PIMACNTY ARIZ REGL TRANSN AUTH .. | 03/12/2019. | PERSHING DIV OF DLJ SEC LNDING....
TRANSN E 301,645 250,000 | ........ 205845 | ............. 202,062 | .cooooveeeeeeereee | o (1,026) (070 ) N O 291,036 | covveveerereseis | oo 10,609 | ...o...e 10,609 | ......... 3,576 | 06/01/2026.
92818M CS 7 |VIRGINIA ST RES AUTH INFRASTRUCTURE |.. | 02/15/2019. | CITIGROUP GLOBAL MARKETS,
REV INC./CORRESPON 333,735 300,000 | ......... 338,499 | oo 332,446 | oo | e (1,127) (AR P15) F R 334,320 [ oo | e 2415 | o, 2415 | ........ 4,542 | 11/01/2027.
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  rrrrrrrveveemssssssssrsssessssssssssssssssesssssssssssssssssssssssssssssnees || 9,342,976 | ....... 8,815,806 | ....... 9,553,342 | ........... 7,664,890 | oooooiviinnnns 0. (105,139) | .ovvveeerenee () (105,139) | cocvvvevernennd [ I 9,299,841 | .ccoovvvvnnnaad 0 [ 43,135 | ......... 43,135 | ... 204,189 XXX
Bonds - Industrial and Miscellaneous
M777L  AK 7 |BSDB05AFR1 G- CMBS.... | 081812019, | PaYdOWN...ocsovsvsvesvvsssssessssesens | 360,000 | ... 360,000 | .......... 381,263 | oo 367,943 | ..o | e (7,943) (7,943) 09/15/2027.
14041IN  EV 9 |COMET 152 A- ABS .| 06/19/2019. | BARCLAYS CAPITAL INC........coevrrvverre B ) 149,648 | oo, 150,000 | oo, 150,709 150,347 | ....... (118) (118) 03/15/2023.
1404IN FB 2 |COMET 158 A- ABS .1 06/19/2019. | Citigroup (SSB).......cucvvveriierieiiiriiiniians . . 348,715 | oo 350,000 | .......... 351,768 | cooooooo....350,971 | ... (251) (251) 08/15/2023.
14314W  AD 3 |CARMX 173 A3 - ABS - | 06/19/2019. | VARIOUS . . 298,828 | ......... 300,000 | ......... 299,942 | .............299,972 | ... 10 10 04/15/2022.
161571 HE 7 [CHAIT 164 A-ABS.....oooviriirriieeeieesieeeis .. | 06/19/2019. | CItigroup (SSB)........vcermurrrvevmrmerrrerirannrees . ) 371,821 | o 375,000 | ... 370,488 | oo 372,669 | ... 707 707 07/15/2022.
24422E TS 8 |JOHN DEERE CAPITAL CORP. .| 06/11/2019. | PERSHING DIV OF DLJ SEC LNDING.... | . 217,887 | oo 219,000 | o...... 217,675 | oo 218,126 |..... 262 262 06/22/2020.
254683 BP 9 |DCENT 152 A- ABS ...| .| 06/19/2019. | TORONTO DOMINION SECS USA INC.. | ) 199,156 200,000 | ..........200,844 | .... 200,393 | ...... (143) (143) 10/17/2022.
30303K AE 6 |FRESB17SB35 A1F - CMBS.....occcccccoecrvrerrres .| 12/01/2019. | Paydown 20034 | 20034 | 23043 | .. 23025 |...... (92) (92) 07/25/2027.
36254U AD 2 |GMCAR172A3-ABS [ 061972019 | VARIOUS....ooesvoessvessvsssssnsssssssnns | 298,898 | ..........300,000 | ... 299,981 | .... 299,992 | ...... 4 4 12/16/2021.
43284B AA 0 |[HGVT 18A A-ABS. .. | 12/25/2019. | Paydown 82,696 | ............82,696 | ............ 82,694 | ... 82,686 |....... 10 10 02/25/2032.
74432Q  AQ 8 |PRUDENTIAL FINANCIAL INC........ccoovvvvverrrarinens .. [ 01/16/2019. | GOLDMAN...........cmvmvvvernrevmserssmnnriisnnnnn | L 169,484 | .......... 150,000 | .......... 186,792 | covvoene. 184,820 | ...... (63) (63) 12/14/2036.
82620K AK 9 |SIEMENS FINANCIERINGSMAATSCHAPPIJ NV. | C|01/16/2019. | WELLS FARGO SECURITIES LLC.......... 233933 250000 | ...... 232083 | ... 233937 | ... 148 148 09/15/2023.
82653E AA 5 |SRFC191A-ABS [ 1212012019, | PRYAOWN. .o | 172,967 | oo 172,967 | cooe. 172,964 | coovveovveessvveeens | o 3 3 01/22/2036.
98162E AC 1 |WOART17AA3-ABS.... | 061912019, [ VARIOUS....cosvsvssvssnsvssvsssssnssnss | | v 199,350 | e 200,000 | oo 200,258 | .vvooier:i200,116 | oo (44) (44) 09/15/2022.
3899999. Total - Bonds - Industrial and Miscellangous...............c.ccccveeueiicniicniiins s | 3,126,316 | ....... 3,132,596 | ....... 3471402 | oo 2,984,996 | .oovcoovvri [\ (7,511) 0 (7,511) 0 XXX
8399997 Total - Bonds - Part 4..... I [ 19,866,187 | ... 19,146,470 | ... 20,300,454 | ......... 18,076,023 | ......... (7,048)] ...... (155,301) | eovrveeerenes 0 | (162,349) | coovvveverend 0 XXX
8399998. Total - Bonds - Summary ltem from Part 5...........ccccocoviiiiiinnicniincis . 300 148 0 XXX
8399999, TOtal = BONGS.......ooorvviiiiiceiiii s s s | 19,866,487 | ..... 19,146,618 | .....20,300,454 | .........18,076,023 | ........(7,048) | ......(155,301) | ccoevever..... 0l (162,349) | ccccoooov 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00206R 10 2 [AT&T ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
003654 10 0 |ABIOMED ORD... ..[10/15/2019. | ITG INC 15.000 2.667 XXX 1,051 5,926 XXX
00508Y 10 2 |ACUITY BRANDS ORD... .. 1 03/20/2019. | ITG INC 2.000 245 XXX 13 243 . 2. XXX
018581 10 8 |ALLIANCE DATA SYSTEMS ORD.. [ 1071512019, [ ITG INC.....oovseniviiisssssnseeninn | 15.000 | voverornnnn. 1,848 XXX 1,158 3,409 B (G ) p— (1,561) | v 28 XXX
020002 10 1 |ALLSTATE ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
02209 10 3 |ALTRIA GROUP ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
023135 10 6 |AMAZON COM ORD... .| 1211612019, [ ITG INC.....oovvesceseenecvecvissseseeene | 5.000 | oo 8,840 XXX 1,842 XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ .. | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 135.000 | v 6,204 XXX 2,018 XXX
028591 10 5 |AMERICAN NATIONAL INSURANCE ORD........... .. [ 03/20/2019. | ITG INC 1.000 131 XXX ®) XXX
032511 10 7 |ANADARKO PETROLEUM ORD .. [ 08/08/2019. | VARIOUS...........ooovvrvvimnnriisssenniissesiins | 105.000 | oo 7,647 XXX 2812 XXX
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT .. | 03/14/2019. | VARIOUS.........ccoovvvvvevmrmrvvirisnenssisssnneiiens | 1,700.000 | ooo....... 40,562 XXX | 52,676 | 36363 | 16,313 | o L LT I— XXX
03674X 10 6 |ANTERO RESOURCES ORD .. [ 10/15/2019. [ ITG INC 60.000 159 XXX 606 XXX
036752 10 3 |ANTHEMORD.... + [ 1071512019, [ ITG INC.....oovvvvsneisisisssssseeninns | 15.000 | covoooenee 3,746 XXX (378) XXX
036768 10 2 |ANTERO MIDSTREAM ORD.. .. | 04/04/2019. | FRACTIONAL SHARES...........coouurrveerrnnne 0.420 XXX 0 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD.......... .. | 04/01/2019. | FRACTIONAL SHARES...........ccocvvrnrrnnne 0.730 36 XXX (1) XXX
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037833 10 0 |APPLE ORD .. 1 07/01/2019. | Adjustment. 45.000 8,907 XXX (608) (608) 6,490 L2417 XXX
039653 10 0 |ARCOSA ORD .. 1 07/01/2019. | Adjustment. 10.000 376 XXX 52 329 . XXX
04621X 10 8 |ASSURANT ORD, .. | 04/01/2019. | Adjustment D00 G O TSP TOTSTTOR DUSTOTTOTTN DU 0 [ eovvveieeeereiiees | coeeeeviisseessssensesnns | oveseessiiensenns | evvsiienssssins | coenesssinnenn (V1 1 XXX
04685W 10 3 |ATHENAHEALTH ORD... . [02/11/2019. | MERGER........orvvviesivisnenissssisiiiiens | 10.000 | vovvrornnnn. 1,350 XXX | e, 1,254 | oo 1319 | oo () (66) 1,254 | s [ e 96 | oo 96 | .o XXX
053332 10 2 |AUTOZONE ORD.......ccccoommmriimiiiriiiineiieneiienens . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 5.000 5198 XXX (1,025) 3,167 XXX
05561Q 20 1 |BOK FINANCIAL ORD.........ccoooommmriimmriiiniiiananens .. [03/20/2019. | ITG INC 3.000 252 XXX 71 291 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT .. | 05/29/2019. [ MORGAN STANLEY CO........ccoovvvrmmrris 200.000 2,841 XXX 492 3,600 XXX
060505 10 4 |BANK OF AMERICA ORD ..| 04/01/2019. [ ITG INC 12,945 XXX 2,354 | oo | e 13,196 XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD.................. .| 11/01/2019. | ITG INC 3,007 XXX 542 4,778 XXX
075887 10 9 |BECTON DICKINSON ORD.........ccoooommrrirrrriinnees .. | 04/01/2019. | Adjustment. XXX 0 XXX
081437 10 5 |BEMIS ORD C|06/11/2019. [ VARIOUS..........oooeimmmmviisncnvirisnncvviiinnns | 25000 | oo 1,155 XXX 8 1,155 XXX
084423 10 2 |WRBERKLEY ORD........cccooouimmmiimrnrimririirnniinns .1 05/01/2019. | FRACTIONAL SHARES............ccccooommrnnnne. 0.500 29 XXX 41 23 XXX
09062X 10 3 |BIOGEN ORD.. ..110/15/2019. [ ITG INC 15.000 3389 XXX 107 4,621 XXX
097023 10 5 |BOEING ORD.. .+ [03/20/2019. | ITG INC....ooovvrinriisssniisssnsisiisssnns | 15.000 | covevvrrernne 5,650 XXX 944 5,782 XXX
11135F 10 1 |BROADCOM ORD ..107/01/2019. | JP MORGAN SECURITIES INC............... 10.000 2879 XXX 0 2447 XXX
115637 10 0 |BROWN FORMAN CL A ORD.... .. 1 03/20/2019. [ ITG INC 8.000 404 XXX (76) 304 XXX
115637 20 9 |BROWN FORMAN CL B ORD.... ..107/01/2019. | JP MORGAN SECURITIES INC............... 25.000 1,386 XXX 0 1969 XXX
118230 10 1 [BUCKEYE PARTNERS UNT.....cccocmvirniiernrircrrnns . 1 09/16/2019. | VARIOUS XXX 32,806 | ..o | e 95,135 XXX
126650 10 0 |CVSHEALTH ORD .. [ 10/15/2019. [ ITG INC XXX 799 4730 XXX
151020 10 4 [CELGENE ORD.....ccccosmvrirrriieriinrriineeiieseiieeens .. [ 11/20/2019. | VARIOUS XXX K2 N N I 12,582 XXX
15135B 10 1 |CENTENE ORD......ccooooimmriiiriirriiereeceienenenns .. 1 02/07/2019. | VARIOUS XXX (1,247) XXX
156727 10 9 |CERENCE ORD .. 1 10/02/2019. | CORPORATE ACTION.......ccooourvveeririrnne 0.125 2 XXX 0 2 XXX
166764 10 0 [CHEVRON ORD.......oooivmmrriviicnniiiserenicieenininns .103/20/2019. | ITG INC......ovvooreviinnerisseenvisssscvniiens | 45.000 | oo, 5,633 XXX 20 4916 XXX
17275R 10 2 |CISCO SYSTEMS ORD.......cooomivvirrrircriiecniinns .. 1 03/20/2019. [ ITG INC 55.000 2928 XXX (652) 1,731 XXX
172967 42 4 |CITIGROUP ORD.... .. 1 07/01/2019. | Adjustment. 125.000 8,754 XXX 2,024 8,532 XXX
191216 10 0 |COCA-COLAORD... .. | 04/01/2019. | Adjustment XXX 0 XXX
192479 10 3 [COHERENT ORD......ccooommmirimririnrriireeieeceieneees .. | 08/14/2019. | RBC CAPITAL MARKETS.......ccccooommmrri 5.000 683 XXX 0 768 XXX
200340 10 7 |COMERICA ORD .. [10/15/2019. | ITGINC....oooorvenevissscvviisenseviiissnns | 45.000 | oo 3,019 XXX 1,046 4137 XXX
200525 10 3 | COMMERCE BANCSHARES ORD...........ccocuvveunae .. | 12/02/2019. | Not Available 0.050 3 XXX 2 2 XXX
205887 10 2 | CONAGRA BRANDS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
20605P 10 1 |CONCHO RESOURCES ORD.... . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 30,000 3,587 XXX | 4799 | o 3084 | ... AT 1,715 4,799 XXX
20825C 10 4 |CONOCOPHILLIPS ORD [ 1011512019, | ITG INC...oovovensveenssieessns | 65.000 | v 3,638 XXX | e, R 1720 4,053 | ... (TS T — 1,109 5,162 XXX
22052L 10 4 |CORTEVA ORD .. [ 10/15/2019. [ ITG INC 94.667 2,535 XXX 0 3,422 XXX
222070 20 3 |COTY CLAORD C| 05/01/2019. | Adjustment. 25.000 291 XXX . 132 .296 XXX
233331 10 7 |DTE ENERGY ORD - 03/20/2019. | ITTG INC..ooooooiiiiisiiisiiisisiniinsins | 38.000 | oo 4,641 XXX | e, 4,183 | oo 4191 | oo, [6:)) — (8) 4,183 XXX
23355L 10 6 |DXC TECHNOLOGY ORD.. .. [ 10/15/2019. [ ITG INC 70.000 2023 XXX 3722 2,554 6,276 XXX
24703L 10 3 |DELL TECHNOLOGIES CL C ORD.......cccccuvreruue .| 01/01/2019. | Adjustment 18 D00 G R IR B 0 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD ..101/01/2019. | FRACTIONAL SHARES... 0.393 XK o2 i AT i, N 4 21 XXX
254687 10 6 |WALT DISNEY ORD .. | 07/01/2019. | FRACTIONAL SHARES...........ccooovvvviivunne | 61.343 | ool 8,379 XXX | o) (7 1 5,044 | ..o [F2:10)) I (286) 6,323 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD............. . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 97.000 | oo 7,474 XXX | 5842 | oo 5721 | o (PA TN R 121 5842 [ v | s 1633 [ o 1633 [ 3/ XXX
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25470M 10 9 |DISHNETWORK CL A ORD.......ccccoommrvrerarriirannnes .. 1 09/11/2019. | CORPORATE ACTION.......ccocvurvvererrrirnne 0.529 19 XXX 5 18 XXX
25659T 10 7 |DOLBY LABORATORIES CL A ORD.. .. | 04/01/2019. [ ITG INC 3.000 192 XXX (35) 150 XXX
25746U 10 9 |DOMINION ENERGY ORD. .. | 01/01/2019. | FRACTIONAL SHARES 0.070 XXX ) 5 XXX
25754A 20 1 |DOMINOS PIZZA ORD .. | 08/14/2019. | RBC CAPITAL MARKETS, N 5.000 | oo, 1,181 XXX 1,421 181 1,421 XXX
26078) 10 0 | DOWDUPONT ORD | 04102/2019. | VARIOUS......oooreeessveenssseenssnn | 515.998 | oo 31,401 XXX (0120 N R 31,401 XXX
26483 10 0 |DUN & BRADSTREET ORD .. 02/08/2019. [ MERGER.........oovvoveeiissmsnncevviviiiiissssenns | 10.000 | 1,450 XXX 1 1,428 XXX
26875P 10 1 |EOG RESOURCES ORD .. | 08/14/2019. | RBC CAPITAL MARKETS.... 30.000 2251 XXX 1,355 3,971 XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT.. .. | 03/01/2019. | RBC CAPITAL MARKETS.........cooommmmriena | 300.000 | oo 11,577 XXX X0 T 20,905 XXX
26969P 10 8 |EAGLE MATERIALS ORD .1 03/20/2019. | ITG INC 2,000 142 XXX 55 77 XXX
277432 10 0 |EASTMAN CHEMICAL ORD - [ 1071512019, [ITG INC....ooorvvvvienrssssnrnrnneeensssssssennnne | 25.000 | .coovvveonne 1,830 XXX 379 2,207 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.... .. 1 03/18/2019. | FRACTIONAL SHARES.........cccoooommrvii 0.609 19 XXX 0 1 XXX
291011 10 4 |EMERSON ELECTRIC ORD........ccccoormmmrimmriirns .. | 04/01/2019. | Adjustment XXX 0 XXX
29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT...... .. [ 01/25/2019. | MERGER..........ooovvvierisiciivivnnnicsssscii | 3,075.000 | ..ovoo. 37,803 XXX | e 87,064 [ 33,856 | 1nnrn 13,208 [ [ o | e, 13,208 | oovveeereseeeccii | coveerersesin 47,064 XXX
29472R 10 8 [EQUITY LIFESTYLE PROP REIT ORD........cc.eevne ..110/16/2019. | VARIOUS XXX 116 XXX
29530P 10 2 |ERIE INDEMNITY CLAORD.. .. | 08/14/2019. | RBC CAPITAL MARKETS.........ooccommmmmeea | 5.000 | oo 1,073 XXX 0 861 XXX
30231G 10 2 |EXXON MOBIL ORD .. | .. | 04/01/2019. | Adjustment XXX 0 XXX
302491 30 3 [FMC ORD......ccoosmvvvirimrrrvicnsiisssssisssessiiniees .. [03/01/2019. | VARIOUS.........cooovvrvmsmrvriismscsviissnnnsiens | 35.000 | oo, 3,045 XXX 456 3,045 XXX
311900 10 4 |FASTENAL ORD .. | 05/23/2019. | VARIOUS XXX 390 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... |.. | 08/01/2019. | Adjustment 0.720 95 XXX 0 64 XXX
32008D 10 6 [FIRSTDATACLAORD.......ccoooimmvrrmrrirareriranneens .. 107/29/2019. | VARIOUS..........ooevirriecrecvissssiisaniens | 130.000 | oo 3,004 XXX 896 3,094 XXX
337738 10 8 |FISERV ORD .. 1 07/29/2019. | CORPORATE ACTION.......ccoommrrerrrriirane 0.390 39 XXX 0 31 XXX
337932 10 7 |FIRSTENERGY ORD.......cccooommmmrimmrriinniiineriinns .. 103/20/2019. [ITGINC.....covovieiecisecisscvseciisen | 120.000 | oo, 4,843 XXX 97 4603 XXX
343412 10 2 |FLUOR ORD .. [ 10/15/2019. [ ITG INC 35.000 671 XXX 928 2,055 XXX
345370 86 0 |FORD MOTOR ORD.......covvumrerriirrirnniersnseirenns .. | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 415.000 3932 XXX 544 3,718 XXX
369550 10 8 | GENERAL DYNAMICS ORD.......ccvvvviiirniiniinnine ..| 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 45.000 7,975 XXX 1,837 8,912 XXX
369604 10 3 | GENERAL ELECTRIC ORD........cccoovummrrierarriiannns .. | 02/14/2019. | VARIOUS 1,830.000 24,815 XXX 24815 | 13853 | 100962 | 10,962 [ eovvveveeceeeeeeens | s, 24,815 XXX
371559 10 5 | GENESEE & WYOMING CL AORD.... .. [ 12/30/2019. | CORPORATE ACTION.......ovvvivmsvrricians | 15.000 | oo 1,680 XXX 215 1,325 XXX
37940X 10 2 |GLOBAL PAYMENTS ORD .. |.. | 09/23/2019. | CORPORATE ACTION. 0.024 4 XXX 0 3 XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD.......cccccocuumrrunece . [10/15/2019. | ITGINC.....oooovvennviescviissesiviisisens | 20.000 | oo, 4,138 XXX 1,123 4,464 XXX
400110 10 2 |GRUBHUBORD... .. [10/16/2019. | ITG INC......oorvveeeenerisscveisssnnssiiinnnns | 25.000 | oo, 1,408 XXX 1,291 3,212 XXX
40434L 10 5 |HPORD .. [ 10/15/2019. [ ITG INC 225.000 3767 XXX 1,017 5,621 XXX
406216 10 1 |HALLIBURTON ORD .. [ 10/15/2019. [ ITG INC 145.000 2716 XXX 2,258 6,112 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD. .. | 07/01/2019. | Adjustment. 0.100 19 XXX 2 12 XXX
422806 20 8 |HEICO CLAORD .. | 04/01/2019. | Adjustment XXX 0 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........... .. | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 245,000 | ... 4075 | xxx 610 3847 XXX
444859 10 2 |HUMANAORD.... < [ 0812072019 | ITG INC..coovonvesensins | 30.000 | vorocree 8,321 XXX LIPS0 DY 10,055 XXX
448579 10 2 |HYATT HOTELS CL A ORD. .. |.. 1 03/20/2019. | ITG INC 2.000 143 XXX (22) A13 XXX
44980X 10 9 |IPG PHOTONICS ORD...cccoeovvrrvvrrerrsserssersene .| 03120/2019. | ITG INC 3.000 445 XXX 152 492 XXX
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SCHEDULE D - PART 4

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

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

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... |.. | 07/01/2019. | Adjustment............ccccoowmrveevevvveivmsssmsencnnn | 35.000 | oo 4,827 XXX 770 5,286 | ...ovvoerrirreniis | i (460) (460) XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD | .. | 04/01/2019. | Adjustment XXX 0 XXX
478160 10 4 |JOHNSON & JOHNSON ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
482387 10 9 |KAR AUCTION SERVICES ORD .| 06/28/2019. [ VARIOUS.....occcrvvrrseresrrsenssmsirnens | 27.000 | 1489 XXX 201 1489 XXX
487836 10 8 |KELLOGG ORD .. 1 03/20/2019. [ ITG INC 55.000 2,983 XXX 358 3,494 XXX
500754 10 6 |KRAFT HEINZ ORD.... .. [ 10/15/2019. [ ITG INC 105.000 2878 XXX 1,510 6,029 XXX
502413 10 7 |L3 TECHNOLOGIES ORD.. .. [ 06/29/2019. | VARIOUS.........coovvvvvmsnrnriismservissnensiens | 17.000 | o 3,365 XXX 413 3,365 XXX
532457 10 8 |ELILILLY ORD.... .. [ 10/15/2019. | VARIOUS 54.000 5,666 XXX (1,866) 4,383 XXX
537008 10 4 |LITTELFUSE ORD.. .1 03/20/2019. | ITG INC 1.000 187 XXX 60 232 XXX
539830 10 9 |LOCKHEED MARTIN ORD [ 110172019, | ITGINC....ooooeeevscvsseseviiiinene | 15.000 | i 5745 XXX 629 4,556 XXX
55336V 10 0 |MPLX COM UNT. .. | 03/01/2019. | UBS SECURITIES LLC.......oovooecviivrmseeeenn | 400.000 | oo 13,194 XXX L0 T ST I 13,201 XXX
57060D 10 8 |MARKETAXESS HOLDINGS ORD .. | 06/01/2019. | Adjustment XXX 2 XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINC. 55.000 | oo 7.481 XXX 88 6,058 XXX
580135 10 1 |MCDONALD'S ORD .| 03/20/2019. | ITG INC 15.000 2,750 XXX (304) 2,360 XXX
59156R 10 8 |METLIFE ORD .. [ 12/16/2019. [ ITG INC 60.000 3043 XXX 518 2,982 XXX
595112 10 3 |MICRON TECHNOLOGY ORD... .1 03/20/2019. | ITG INC 65.000 2599 XXX 686 2,748 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD. . |..]10/15/2019. | ITG INC 35.000 603 XXX 669 1,819 XXX
651290 10 8 |NEWFIELD EXPLORATION ORD... C| 0211412019, | VARIOUS.......coovvvvvmvrvmserisvreimmsinen | 45.000 | 1266 XXX 606 1,266 XXX
654106 10 3 |NIKECLBORD...... .. | 04/01/2019. | Adjustment. XXX 0 XXX
665859 10 4 |NORTHERN TRUST ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.. .. 10/02/2019. | VARIOUS...........ovvvvvrvvviensssssnsrsnnennsnns | 65.000 | ..ooovvvrnne 1,113 XXX 254 1,113 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD .. [ 10/15/2019. | VARIOUS 140.807 5.756 XXX Y.y A I 11,590 XXX
69331C 10 8 |PG&E ORD .1 01/15/2019. | ITG INC 120.000 783 XXX 2977 5,827 XXX
693506 10 7 |PPG INDUSTRIES ORD .. [08/20/2019. | ITG INC.....oooervreeerevessscvesesennssiiisnene | 45.000 | oo 4,987 XXX 144 4,744 XXX
713448 10 8 |PEPSICO ORD...ooooooocccccceeeeeeeeesessscceeeeeeeesssses .| 04/01/2019. | Adjustment XXX 0 XXX
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD.... [ 1170172019 | ITGINC...ooorissnsiiissens | 50.000 | ..coovvernnnee 3,915 XXX 2,457 5,795 XXX
742718 10 9 |PROCTER & GAMBLE ORD .. | 04/01/2019. [ ITG INC 35.000 3554 XXX (146) 3,071 XXX
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD... | .. | 04/01/2019. | Adjustment XXX 0 XXX
747525 10 3 |QUALCOMM ORD .. | 04/01/2019. [ ITG INC XXX 860 4,559 XXX
756577 10 2 |RED HAT ORD ..107/09/2019. | CORPORATE ACTION.......ccvvvverrrirernnns XXX (1,817) 3,979 XXX
75886F 10 7 |REGENERON PHARMACEUTICALS ORD........... .. [ 10/15/2019. [ ITG INC XXX 69 3,804 XXX
773903 10 9 |ROCKWELL AUTOMAT ORD......ccoommmvvirrrrirrnnens .. 1 03/20/2019. [ ITG INC XXX 417 4179 XXX
775711 10 4 |ROLLINS ORD .. 1 03/20/2019. [ ITG INC XXX (171) 696 XXX
78486Q 10 1 |SVB FINANCIAL GROUP ORD.........cccooormrvrirnnnes .. [ 10/15/2019. [ ITG INC XXX 1,261 3,161 XXX
79466L 30 2 |SALESFORCE.COM ORD.. .. | 08/01/2019. | CORPORATE ACTION.......ccooomrrerrrriirnne XXX 6 81 XXX
80589M 10 2 |SCANAORD... .. 101/02/2019. | VARIOUS XXX (236) 1,198 XXX
806407 10 2 |HENRY SCHEIN ORD .. 102/07/2019. | VARIOUS XXX (391) 2,043 XXX
806857 10 8 |SCHLUMBERGER ORD .. [ 10/15/2019. [ ITG INC XXX V<72 T I IO 10,099 XXX
808513 10 5 |CHARLES SCHWAB ORD.. .. [ 10/15/2019. [ ITG INC XXX 1172 5,740 XXX
81663A 10 5 |SEMGROUP CLAORD.. .. 1 09/16/2019. | Citigroup Global Markets Inc. NY............. XXX 31,156 | oo | e 71,118 XXX
81762P 10 2 | SERVICENOW ORD... . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 30,000 | oo 7,270 XXX 84 5752 | v | o 1519 | v 1519 | oo XXX
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
824348 10 6 | SHERWIN WILLIAMS ORD.......cocoovmrviarrireriiins .. 103/20/2019. [ ITG INC...ccoeveeeeceevsssssseeeeen | 11.000 | i 4,702 XXX 4,328 (292) (292) 4,036 XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD............... .. [ 10/01/2019. | Adjustment 0.750 37 XXX 0 42 XXX
855244 10 9 |STARBUCKS ORD . | 04/01/2019. | Adjustment XXX 0 XXX
872307 10 3 |TCF FINANCIAL ORD......cccccommmvvmrmcrmrmvnrsnienins .| 08/01/2019. | CORPORATE ACTION....cc.ccocovvvrrvcrrns 0784 34 XXX 0 XXX
87336U 10 5 |TABLEAU SOFTWARE CLAORD.......ccccccvumvrennne .. [08/01/2019. | VARIOUS.........oovvvvvsnreiissssnsiiisssnninns | 15.000 | covovvrrernne 1,521 XXX (279) XXX
87612G 10 1 | TARGA RESOURCES ORD.... .| 04/01/2019. | BARCLAYS CAPITALLE........vvvvvceeea | 500.000 | oo 20,277 XXX 3.941 XXX
882508 10 4 | TEXAS INSTRUMENTS ORD. . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 45,000 5177 XXX 394 XXX
88579y 10 1 |3MORD . [10/15/2019. [ ITG INC 40.000 6,527 XXX 618 XXX
891906 10 9 |TOTAL SYSTEM SERVICES ORD.........cccocoourneenee .. | 09/17/2019. | VARIOUS 42.000 .3,864 XXX 450 XXX
89417E 10 9 |TRAVELERS COMPANIES ORD . | 04/01/2019. | Adjustment XXX 0 XXX
89832Q 10 9 |BBAND T ORD woor | .. | 12/09/2019. | CORPORATE ACTION........cocooirriirens 0.975 53 XXX 3 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CL A ORD........ .. | 03/19/2019. [ SPIN OFF....oooooeereevveseerisssssseeeniii | 210.000 | oo, 11,167 XXX (548) XXX
90130A 20 0 |[TWENTY FIRST CENTURY FOX CLB ORD........ ..103/19/2019. | SPIN OFF 105.000 5222 XXX (264) XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD................. .. | 05/03/2019. | MERGER XXX 247 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD.........cccoovururrirns .. 1 07/01/2019. | Adjustment. XXX 778 XXX
918204 10 8 [VF ORD....cccooirririiireienieseeseeseisreieneees .| 05/23/2019. | VARIOUS XXX (35) XXX
92240G 10 1 |VECTREN ORD .1 02/01/2019. | MERGER XXX (166) XXX
92345Y 10 6 |VERISK ANALYTICS ORD.....ccovvvvereriiiriirirrninns ..| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 20.000 2,929 XXX o
92553P 20 1 |VIACOM CLB ORD......ccoovommrrerrriinreiieneiieneiis .. [ 12/04/2019. | VARIOUS 80.000 2626 XXX XXX
92556H 20 6 [CBSCLBORD.... .| 12/05/2019. | CORPORATE ACTION........cccooovurrviannnens 0.700 31 XXX XXX
929740 10 8 |WABTEC ORD. .| 03/01/2019. | Adjustment 0.829 62 XXX XXX
931142 10 3 |WALMART ORD.. . | 04/01/2019. | Adjustment XXX XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD... .110/15/2019. | ITG INC XXX XXX
949746 10 1 |WELLS FARGO ORD.. .1 03/20/2019. | ITG INC XXX XXX
958254 10 4 |WESTERN GAS PARTNERS UNT. .| 02/28/2019. | VARIOUS XXX XXX
958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT. |.. | 09/23/2019. | VARIOUS XXX XXX
G0177J 10 8 |ALLERGAN ORD C| 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 25.000 | oo 3,500 XK | 8804 | s 3,382 | e 1,463 | XXX
G0250X 10 7 |AMCORORD......... D[ 06/11/2019. | Not Available . 0.500 5 D0, N OSSR S OSSN OO IS XXX
G0551A 10 3 |ARRISINTERNATIONAL ORD.......cccoocvurvrirnnenns .| 04/04/2019. | CORPORATE ACTION........coovmvvvermmmmnns | 40.000 | oo 1,270 XXX XXX
H1467J 10 4 |CHUBBORD....... D | 04/01/2019. | Adjustment. XXX XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CLAORD....... C|03/20/2019. [ITG INC.....oovvvererervimsecnrisssevviiisnnens | 51.000 | oo 4,394 XXX 1,206 5,448 XXX
N6596X 10 9 [NXP SEMICONDUCTORS ORD.........c.ccoovvverens C| 07/05/2019. | JP MORGAN SECURITIES INC............... 65.000 6,345 XXX 501 5,264 . XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... XXX 0 211,521 [\ 927,052 | ... 0 XXX
Common Stocks - Mutual Funds
04314H 66 7 [ARTISAN:INTL VAL ADV.....cooviviirrimnrrirnrriinneens .. | 11/14/2019. | VARIOUS 48,925 XXX 0 XXX
04314H 85 7 |ARTISAN:NTL VAL INST... .| 11/14/2019. | VARIOUS 48,819 XXX 0 XXX
464287 65 5 |ISHARES:RUSS 2000 ETF .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 61.000 | v 0485 XXX | 9,846 | oo 8,168 | .o LT — 1,678 LRI T R PR (CIS1)) (CE1)) 58 | XXX
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9499999, Total - Common Stocks - Mutual Funds s | 107,229 XXX e 9,846 | oo 8,168 | o 1,678 0 0 1,678 0 9,846 0. 97,383 | ........ 97,383 | oo 58 | XXX
9799997. Total - COMMON SIOCKS = PAI 4...cvovsvvessivisssnsssssmssssssssssssssssmssssssins sssssssssmsssssssssssmsssssssssssssmsssssssssmssssssssmsssssss | 917,751 XXX 936,898 | ............700,242 | ... 213,199 0 0 213,199 0| 936,898 |............... 0|...(19147)] ....... (19,147) | ....... 19,359 | XXX
9799998 Total - Common Stocks - Summary Hem from Part S..........ovvevvesiionss st || 58,501 XXX | TS Y I P 0 60,254 | .oovoccrrccn | e (1,753)] ..o (1,753) ] o 390 | XXX
9799999. Total - COMMON SIOCKS.....vvvsevvssvsesssssesssssssssssss s s | 976,252 XXX | e 997,153 | ............ 700,242 | ...... 213,199 0 0 213,199 0 997,153 |0 | (20,901)] ........ (20,901) | ...... 19,749 | XXX
9899999. Total - Preferred and Common Stocks s | 976,252 XXX | s 997,153 | oo 700,242 | ... 213,199 0 0 213,199 (] 997,153 | oo 0 |...n(20,901)| ..o (20,901)].....19,749 | XXX
9999999, Total - Bonds, Preferred and COMMON StOCKS.......o...covvsvvrsivrnsiisnssis v | 20,842,739 XXX | 21,297,606 | ......... 18,776,265 | ...... 206,151 | ...... (155,301) 0 50,850 0 20,823,880 0| 18,859 | ......... 18,859 | ....362,773 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
110122 15 7 |BRISTOL MYERS SQ RTS Wi................ 11/20/2019 | VARIOUS 1112212019 [ ITG INC....ovvereins 145 | o | e 300 .o 0
25470M 11 7 |DISH NETWORK SUBS RTS......ccccosuueune 11/18/2019 | VARIOUS 12/03/2019 | VARIOUS......ovviieririinnisnisseriesesseesssnins | covesersssssssnsenes 3 | | e | s 0
3899999. Total - Bonds - Industrial and Miscellaneous 148 0 0 0 0 0
8399998. Total - Bonds 148 0 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
22052L 10 4 |CORTEVAORD......cccooommmrmerirerirnrirniins . | 06/03/2019 | CORPORATE ACTION......cccovrvrervrerirnes 10/15/2019 [ ITG INC.....couvrricririeiseriserierireninne | cvvrreienin 0.333 12 0
26078) 10 0 |DUPONT DE NEMOURS ORD................ .. | 04/02/2019 | VARIOUS 06/03/2019 [ VARIOUS......ccomvvmrvmerierireeerenssninersens | seevneenn 515.998 21,112 0
MERRILL LYNCH PIERCE FENNER &
278768 10 6 |ECHOSTAR CL AORD... .. | 04/22/2019 | SMITH INC. 09/11/2019 | VARIOUS A5.000 | 599 | 899 | 599 0
292505 10 4 |ENCANA ORD C| 02/14/2019 | GOLDMAN 03/20/2019 | VARIOUS .120.240 1,266 0
35137L 10 5 |FOXCLAORD... .| 03/19/2019 | SPIN OFF 10/15/2019 | ITG INC 3478 0
MERRILL LYNCH PIERCE FENNER &
366505 10 5 | GARRETT MOTION ORD.......ccccevurrvrnene C| 04/22/2019 | SMITH INC. 07/01/2019 | AdJUSEMENL.......ovvoirvrervcrieieeis 0 (62)
50050N 10 3 |KONTOOR BRANDS ORD.. .. | 05/23/2019 | VARIOUS 07/02/2019 | Adjustment. 0 (10)
53814L 10 8 |LIVENT ORD wee || 03/01/2019 | GOLDMAN.......ccoomiriciiririnissiccnies 03/20/2019 | VARIOUS... . . . 0 . 22
58471A 10 5 |MEDIDATA SOLUTIONS ORD................ .. | 08/14/2019 | RBC CAPITAL MARKETS.......c.coovrrerirnns 10/28/2019 | CORPORATE ACTION.... 10.000 914 | e L7 914 (V1 SUUORUTROER IVRPORPORPOOREN IOTOROR 9 | e (S PRI PPN
MERRILL LYNCH PIERCE FENNER &
75605Y 10 6 |REALOGY HOLDINGS ORD..........cccconne .| 04/22/2019 | SMITH INC. 07/01/2019 | AdJUSEMENL.......vvurirrrereerieisieenis 25.000 313 | s 181 | e 313 {11 [OOSR IFOROPORIRTOTON IOVOPRIOPON (QR72] p— (7)) E— 2 |
MERRILL LYNCH PIERCE FENNER &
78454 10 0 |SMENERGY ORD......ccooovrmrrimmrirnririinns .. | 04/22/2019 | SMITH INC. 07/01/2019 [ AQJUSEMENL........cvoovrrieirieiieeieiens .25.000 458 | s 313 | 458 (VI PPN IRVIRPORPIURRN IO ) . (RTL) ) I L
867914 10 3 | SUNTRUST BANKS ORD........cccrnivrrrenne .| 03/20/2019 | ITG INC 12/06/2019 [ VARIOUS........coovverrrirrinerierireneneesenins | vevereenns 105.000 | oooovernnennd 6,544 6,544 6,544 (V1 SUOURRORTRPRN VPPRRPORSPOUREN FURPPOORPPOROTORN EOPPORPOROO (V1N I 170 | v
MERRILL LYNCH PIERCE FENNER &
872275 10 2 | TCF FINANCIAL ORD.......c.ccoevevrrrerirnes . | 04/22/2019 | SMITH INC. 08/01/2019 | VARIOUS.......... .35.000 762 | oo ¥ (7 762 (VI UOORROPOPRN VPOOPPORPOUREN FUPPOURPPORTROOTORN EOPPORPROTOOON 0 | v 5 |
MERRILL LYNCH PIERCE FENNER &
880779 10 3 | TEREX ORD...coocovirrrrieircirnrisniieiines . | 04/22/2019 | SMITH INC. 07/01/2019 [ AQJUSEMENL........voovrrireireieieeieeiens .15.000 509 | oo AT1 | s 509 (VI VOO IVPUIORTOREN IR (K1) [p— (T2 — 2 |
MERRILL LYNCH PIERCE FENNER &
896047 50 3 | TRIBUNE MEDIA CLAORD.........cccou.... .. | 04/22/2019 | SMITH INC. 09/19/2019 | CORPORATE ACTION.... :20.000 | o924 | 934 | o 924 (VI SUUUPUIRORN OPPURPPRRPOURRN ESPPORRPPORPPTN ) I IOV 10 | s 10 [
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC.... |.. | 03/19/2019 | SPIN OFF 04/01/2019 | VARIOUS... 154.732 7,715 7,689 0 26
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC.... |.. | 03/19/2019 | SPIN OFF 03/20/2019 | VARIOUS.......... .77.366 3,820 3,838 0 (18) 87
MERRILL LYNCH PIERCE FENNER &
91325V 10 8 |UNITI GROUP ORD........coccommirmerirmrrrnnns .. | 04/22/2019 | SMITH INC. 07/01/2019 | JP MORGAN SECURITIES INC .40.000 AB7 | s 380 | o 467 (VI PO IPPIRIORTORREN ISR (87) [ v (G101 —— 2 |
92532W 10 3 |VERSUM MATERIALS ORD..........cccoouc.. .| 03/20/2019 | ITG INC 10/07/2019 | Not Available: 25.000 | oo 1,240 1,325 1,240 (VI VOO IVRRRRTORRS ISP 86 | v 86 | v 4 |
MERRILL LYNCH PIERCE FENNER &
92839U 20 6 [VISTEON ORD....ccoovvrerierrrinrricrirenireens .. | 04/22/2019 | SMITH INC. 07/01/2019 [ AQIUSEMENL........ovvrvriecieerinerieriseeieees [ ereriineiienes 5.000 | corerrrrerrreens 403 | oo 293 | i 403 (VI PPN IOVPRTRTOIR EOPN (110) | vevvreve (R[0) ) ISP I
MERRILL LYNCH PIERCE FENNER &
966387 40 9 |WHITING PETROLEUM ORD .. | 04/22/2019 | SMITH INC. 07/01/2019 [ AQJUSEMENL........cvonvrrrereerrieerieeierieens .20.000 579 | e 374 | s 579 0
981558 10 9 |WORLDPAY CL A ORD .1 07/01/2019 | JP MORGAN SECURITIES INC 08/01/2019 | Unknown, .60.000 7,353 8,013 7,353 0
MERRILL LYNCH PIERCE FENNER &
G0084W 10 1 |ADIENT ORD D| 04/22/2019 | SMITH INC. 07/01/2019 | Adjustment .20.000 518 0 (32)
MERRILL LYNCH PIERCE FENNER &
G6359F 10 3 |NABORS INDUSTRIES ORD...........cc..... C| 04/22/2019 | SMITH INC. 07/01/2019 | JP MORGAN SECURITIES INC .80.000 K [T I 232 | s 316 (VN PRI [PIRRTRREN ISR (84) | e (2T — L
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Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 58,501 60,254 0 0 0 0 .0 O (1,753) ] ....... (1,753)
9799998. Total - COMMON SEOCKS. .....vvuveirrierisisstierisi s sniss | erenssesns st enssnsaes 58,501 60,254 0 0 0 0 R (1,753) ] ....... (1,753)
9899999. Total - Preferred and Common Stocks 58,501 60,254 0 0 0 0 B (1,753)] ....... (1,753)
9999999, Total - Bonds, Preferred and Common Stocks 58,801 60,254 0 0 0 0 .(1,453) ] ....... (1,453)




Annual Statement for the year 2019 of the CONSUMERS |NSURANCE USA, INC

Sch.D -Pt.6-Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Annual Statement for the year 2019 of the CONSUMERS |NSURANCE USA, INC

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Capstar. Brentwood, TN, 0.30 751 1,037,963 | XXX
The Bank of NY Mellon. Pittsburgh, PA. 674,941 | XXX
0199998. Deposits in.....2 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 100,494 | XXX
0199999. Total - Open Depositorie XXX XXX 751 0 1,813,398 | XXX
0399999. Total Cash on Deposit XXX XXX 751 0 1,813,398 [ XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX 200 | XXX
0599999. Total Cash XXX XXX 751 0 1,813,598 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (30,725) | 4. April 2,780,742 | 7. July. 1,195,537 | 10. October. 936,775
2. February 646,741 | 5. May. 3,419,794 |8. August 914,896 | 11. November. 1,108,468
3. March 153,167 | 6. June 1,189,781 | 9. September. 692,000 |12. December. 1,813,598

E27
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Annual Statement for the year 2019 of the CONSUMERS INSURANCE USA, INC

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 |FIRST AMER:TRS OBG V. 0412019, | e 1380 [ | e, 1 1

94975H 29 6 | WELLSFARGO:TRS+ MM I.... 042019, | oot VB30 | | 0
8599999. Total - Exempt Money Market Mutual Funds s 1dEntified DY 8 SVO..........vvviririririrerersrr L L s | 1 1
All Other Money Market Mutual Funds

316175 10 8 [FIDELITY IMMIGOVT L..oovvooreeioceiieieseneesesssssssssssssssesssssssssssssssse s sesssssssssss s ssssessssss 221 et | arsssennnine 23112019 | erriecen 1A i |, 2,599,030 | oo 3,820 | o 11,467

94975P 40 5 |WELLSFARGO:GOVT MM LL....ooiiiiiiiiiiiieeiiiseiiseesssss s s e 06/25/2019....... 500,000 .. 4153
8699999. Total - All Other Money Market Mutual FUNS..............coocuiiiiiniiiniiisisscec i 3,099,030 .15,619
8899999. Total-Cash EqUIVAIENts e ———— e | 3,099,031 ..15,620




Annual Statement for the year 2019 of the

CONSUMERS INSURANCE USA, INC.

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida . .
11, GEOMGi@.u e GA|.. Property & Casualty. 38,581 40,217
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri. Property & Casualty. 681,453 686,712
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34. Property & Casualty. 314,470 314,532
35.  North Dakota.
36.  Ohio... Property & Casualty. 3,275,753 3,444,118
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41.  South Carolina...........cccevvrrereree.SC | . Property & Casualty. 143,308 146,835
42.  South Dakota
43, TENNESSEL......ccommrrerrrerrererirreenas Property & Casualty. 2,272,719 2,296,382
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 5,548,472 5,740,500 1,177,811 1,188,296
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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