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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Investment Categories

Admitted Assets as Reported
in the Annual Statement

Amount

4
Securities
Lending
Reinvested
Collateral Amount

5

Total
(Col.3+4)
Amount

Percentage
of Column 5
Line 13

10.
1.
12.
13.

Long-Term Bonds (Schedule D Part 1):

1.01 U.S.governments ................coooiiii
1.02 Allothergovernments .....................ooo
1.03 U.S. states, territories and possessions, etc.
guaranteed ...
1.04 U.S. political subdivisions of states, territories and
possessions, guaranteed ...
1.05 U.S. special revenue and special assessment
obligations, etc. non-guaranteed .......................
1.06 Industrial and miscellaneous ...........................
1.07  Hybrid securities ...................o
1.08 Parent, subsidiaries and affiliates ......................
1.09 SVOidentified funds ......................oo
110 Bankloans ................cocoi
1.11  Total long-termbonds ...............................
Preferred stocks (Schedule D, Part 2, Section 1):
2.01  Industrial and miscellaneous (Unaffiliated) ............
2.02 Parent, subsidiaries and affiliates ......................
2.03 Total preferred stocks ...................oo

Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded
(Unaffiliated)
Industrial and miscellaneous Other (Unaffiliated)
Parent, subsidiaries and affiliates Publicly traded
Parent, subsidiaries and affiliates Other
Mutual Funds
Unit investment trusts
3.07 Closed-end funds
3.08 Total common stocks
Mortgage loans (Schedule B):
4.01 Farm mortgages
4.02 Residential mortgages
4.03 Commercial mortgages
4.04 Mezzanine real estate loans
4.05 Total mortgages loans
Real estate (Schedule A):
5.01 Properties occupied by company
5.02 Properties held for production of income
5.03 Properties held for sale
5.04 Total real estate
Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03  Short-term investments (Schedule DA)
6.04 Total Cash, cash equivalents and short-term
investments
Contract loans
Derivatives (Schedule DB)
Other invested assets (Schedule BA)
Receivables for securities
Securities Lending (Schedule DL, Part 1)
Other invested assets (Page 2, Line 11)
Total invested assets

3.02
3.03
3.04
3.05
3.06

.. 1,238,524
.. 5,343,740

1,238,524
5,343,740

Gross
Investment Holdings
1 2
Percentage
of Column 1
Amount Line 13
....... 3,714,217 ............ 7.938
......... 108,922 ............0.233
....... 1,238,524 |............ 2.647
....... 5,343,740 .......... 11.421
AAAAA 10,405,403 .......... 22.238
....... 3,451,716 |............ 1.377
....... 3,451,716 |............ 1.377
..... 32,782,841(.......... 70.063
AAAAAAAAA 144915|............0.310
AAAAAAAAAAAA 5,008(............0.011
..... 32,932,764 |.......... 70.384
.............. 387(............0.001
..... 46,790,270 ......... 100.000
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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

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

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

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

7.1 TOTALS, Part 1, Column 12 ...

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

8.1  TOTALS, Part 1, Column 11 ...

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

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

5.1 TOTALS,Part1,Column9 ...

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

interest

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

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

10.1 TOTALS, Part 1, Column 11 ...

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

2+4344+5+6-7-8+9-10) ...
12. TOTAL valuation allowance .....................ooooo
13, Subtotal (Lines 11 PIUS 12) ...
14.  Deduct total nonadmitted amounts ...
15.  Statement value of mortgages owned at end of current period (Line 13 minus Line14) ...........| |
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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

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

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

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

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

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

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

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

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

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

10.1 TOTALS, Part 1, Column 15 ...

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

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

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prioryear ..........................ooooccco | 34,784,143
2. Cost of bonds and stocks acquired, Part 3, Column 7 ...l | 12,234,094
3. Accrual of Discount ... 16,034
4, Unrealized valuation increase (decrease):

41 Part 1, ColUMN 12 o

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

4.3  Part2, Section 2, Column 13 ... . 739,256

44 Partd, Column 11 e | (22,959)|............. 716,298
5. TOTAL gain (loss) on disposals, Part4, Column19 ... | 1,994,348
6. Deduction consideration for bonds and stocks disposed of, Part 4, Column7 .......................| | 35,758,797
7. Deduct amortization of premium ... 116,510
8.  TOTAL foreign exchange change in book/adjusted carrying value:

8.1  Part1, Column 15 .

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

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

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

9.1 Part 1, Column 14 oo

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

9.3 Part2, Section2, Column 14 ... ... .. 18,960

9.4  Partd, Column 13 .. o e 18,960
10.  Total investment income recognized as a result of prepayment penalties and/or acceleration

fees, Notes 5Q, LiNe 5Q(2) ..o 6,469
11. Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-7+8-9+

10 13,857,119
12. Deduct total nonadmitted amounts ... |
13.  Statement value at end of current period (Line 11 minusLine12) ... | L 13,857,119
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ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

S104

1 2 3 4
Book/Adjusted Par Value of
Description Carrying Value Fair Value Actual Cost Bonds
BONDS 1. United States .................. oo 374217 ... 3,803,831 ........... 3,718,881 |........... 3,596,939
Governments 2. Canada .........ooooiii | e e
(Including all obligations guaranteed 3. Other Countries ............ooo | |
by governments) 4. TOTALS ... 3714217 | ... 3,803,831|........... 3,718,881|........... 3,596,939
U.S. States, Territories and Possessions (Direct and
guaranteed) 5. TOTALS ... 108,922|............. 120,467 |............. 110,529 |.............. 80,000
U.S. Political Subdivisions of States, Territories and
Possessions (Direct and guaranteed) 6. TOTALS ... | |
U.S. Special revenue and special assessment
obligations and all non-guaranteed obligations of
agencies and authorities of governments and their
political subdivisions 7. TOTALS ... e 1,238,524 |........... 1279277 ........... 1,240,212 ........... 1,192,861
Industrial and Miscellaneous, 8. United States ..................|........... 5167,645(........... 5,262,376 |........... 5,208,316 ........... 5,079,880
SVO Identified Funds, Unaffiliated Bank Loans and 9. Canada ...................... | 126,356 |............. 134,030 ............. 126,317 | ............. 122,000
Hybrid Securities (unaffiliated) 10.  Other Countries ............... [.............. 49,739 |.............. 50,215(.............. 49,945(.............. 49,000
11. TOTALS ..., 5,343,740 |........... 5446,621|........... 5,384,578|........... 5,250,880
Parent, Subsidiaries and Affiliates 12 TOTALS ... e
13.  TOTALBonds .................|......... 10,405,403 |......... 10,650,196 ......... 10,454,199|......... 10,120,681
PREFERRED STOCKS 14, United States ............oooooi oo | [
Industrial and Miscellaneous (unaffiliated) 15, Canada ..........oocooiiiii [ [
16.  OtherCountries .............o. [ [ |
17. TOTALS ... i [ L
Parent, Subsidiaries and Affiliates 18.  TOTALS ... [ L
19.  TOTAL Preferred Stocks ......[ . .ocooeviiiiiiiiies [evoniiiiiiiiiii L,
COMMON STOCKS 20.  United States .................. [ 3,078,245|........... 3,078,245|........... 2,313,957
Industrial and Miscellaneous (unaffiliated) 21, Canmada ................oof 59,221 .............. 59,221 ... 49,333
22.  Other Countries ............... [......o...... 314249 |............. 314249 ............. 248,990
23. TOTALS ..., 3451,716)........... 3451,716(........... 2,612,281
Parent, Subsidiaries and Affiliates 24, TOTALS ...
25.  TOTAL Common Stocks ......[........... 3,451,716|........... 3,451,716|........... 2,612,281
26.  TOTALStocks .................f.c......... 3451,716|........... 3451,716|........... 2,612,281
27.  TOTAL Bonds and Stocks ... |......... 13,857,119|......... 14,101,912]......... 13,066,480




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

GoIS

SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
U.S. Governments
11 NAICT ... 749,464 |.......... 1,549,113 |............ 417991 (............ 668,118 |(............ 329,530 ...... XXX oo 3714217 | ... 35.68|.......... 8,657,674|.............. 3412|.......... 374217 | ..
12 NAIC2 ... e e e XXX o | [ e e
13 NAIC3 ... e e e XXX o | [ e e
14 NAICA ... e e e XXX oo e e
15 NAICS ... e e e XXX o | [ e e
16 NAICOG ... e e e e XXX oo
17 TOTALS ... 749,464 |.......... 1,549,113 |............ 417991 ............ 668,118 |............ 329,530 ...... XXX oo 3714217 | ... 35.68|.......... 8,657,674|.............. 3412|.......... 3714217 | ...
All Other Governments
21 NAICT . e e XXX oo e e
22 NAIC2 ... e e XXX oo e e
23 NAIC3 ... e e e e XXX o | [ e e
24 NAICA ... e e XXX o e
25 NAICS ... e e e e XXX oo | [ e e
26 NAICG ... XXX oo
27 TOTALS ... e e XXX oo
U.S. States, Territories and Possessions, etc.,
Guaranteed
31 NAICT . e 108,922 (... | XXX oo 108,922 (................ 1.05(............ M,707 . 044)............ 108,922 (.....................
32 NAIC2 ... e e e e XXX oo | [ e e
33 NAIC3 ... e e XXX oo e
34 NAICA ... e e XXX oo e e
35 NAICS ... e e e e XXX o | [ e e
36 NAICG ... e e XXX oo
37 TOTALS ... 108,922 |.....................|...... XXX 108,922 (................ 1.05]............ 111707 ... 044|........... 108,922 .....................
U.S. Political Subdivisions of States, Territories &
Possessions, Guaranteed
41 NAICT .. e e e XXX oo | [ e e
42 NAIC2 ... e e XXX oo | [ e e
43 NAIC3 ... e e XXX oo e
44 NAICA ... e e XXX o | [ e e
45 NAICS ... e e XXX oo e e
46 NAICOE ... e e e XXX oo
47 TOTALS ... XXX oo
U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
51 NAICT ... 150,977 |............ 385,010|............ 234947 (............ 339,043|............ 123,524 |...... XXX 1,233,501 |.............. 11.85|.......... 2,735,786 | .............. 10.78].......... 1,233,501 (...
52 NAIC2 ... .. 5024 | ... XXX oo 5024 |................ 0.05).............. 5074 ................ 0.02|.............. 5024 .....................
53 NAIC3 ... e e e XXX o | [ e e
54 NAIC4 ... e e XXX oo | [ e e
55 NAICS ... e XXX oo e e
56 NAICG ... XXX oo
57 TOTALS .. ... 156,000 (............ 385,010]............ 234947 (. ........... 339,043|............ 123,524 |...... XXX oo 1,238,525 |.............. 1190(.......... 2,740,860 |.............. 10.80(.......... 1,238,525 .....................
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90IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
6.  Industrial and Miscellaneous (unaffiliated)
6.1 NAICT ... 236,728 |.......... 1,474,082 |............ 241153 (... 62,447 |.......... 1,076,189 ...... XXX [ 3,090,599 |.............. 29.69(.......... 8,226,538 |.............. 3242|.......... 3,000,599 ...
62 NAIC2 ... 181,925|.......... 1,431,633 |............ 436,175 (............. 29,855 (............ 178,560 |...... XXX 2,258,149 |.............. 2169|.......... 5640417 .............. 2223|.......... 2,258,149 ...
8.3 NAIC3 ... L e e [ XXX o [ e e e e
64 NAICA ... e e e XXX oo [ e e e
6.5 NAICS ... e e e XXX o [ e e
66 NAICO.........ooooovi L e L e [ XXX oo [ i e L e L
6.7 TOTALS ...........cooooiiiiiiiiii 418,654 |.......... 2,905,715|............ 677,329 |............. 92,302.......... 1,254,749 ...... XXX | 5348748 |.............. 51.38|........ 13,866,954 |.............. 5464|.......... 5348748 |.....................
7. Hybrid Securities
74 NAICT o e e e e XXX o [ e e
72 NAIC2 ... e e e [ XXX o [ e e e e
73 NAIC3 .. e e e [ XXX o [ e e e e
74 NAICA ... e e e e XXX o [ e e
75 NAICS ..o e e e e XXX o [ e e
76 NAICO ... L e L e [ XXX oo [ i e L e L
7.7 TOTALS ... oo oo L e [ XXX oo [ i e L e L
8.  Parent, Subsidiaries and Affiliates
81 NAICT ... e e e e XXX o [ e e
82 NAIC2 ... e e e [ XXX o [ e e e e
83 NAIC3 ... e e e [ XXX o [ e e e e
84 NAICA ... e e e XXX o [ e e
85 NAICS ... e e e e XXX o [ e e
86 NAICO..........ooooovii L e e e [ XXX oo [ i e L e L
87 TOTALS ...........ooocoooiiiiiiiiiiiii o Loocnccnn Lo L [ XXX oo [ i e L e L
9. SVO Identified Funds
91 NAICT ... XXX XXX XXX XXX XXX oo [ e e
92 NAIC2 ... . XXX XXX XXX XXX XXX oo [ e [ e e
93 NAIC3 ... XXX XXX XXX XXX XXX oo [ e [ e e
94 NAIC4 ... XXX XXX XXX XXX XXX o [ e e
95 NAICS ... XXX XXX XXX XXX XXX oo [ e e
96 NAICHG ..o L XXX o XXX o XXX o XXX o XXX [ L L L e L
9.7 TOTALS .........oooioiiiiiiiiiii XXX o XXX o XXX o XXX o XXX [ L L L e L
10.  Unaffiliated Bank Loans
101 NAICT o [ e e e XXX oo [ e e e
102 NAIC2 .o e L e e XXX oo [ e e L e
103 NAIC3 .o [ e e e XXX oo [ e e e
104 NAICA ... e e e e XXX oo [ e e e
105 NAICS .o e L e e XXX oo [ e e L e
106 NAICG ... L L e e XXX oo [ i e L e L
10.7 TOTALS ... XXX
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L0IS

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years | Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
NAIC Designation Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.7 Prior Year Prior Year Traded Placed (a)
11.  Total Bonds Current Year
T NAICT (d)...... 1,137,169 | .......... 3,408,205|............ 894,092(.......... 1,178,531 (.......... 1,629,243 | ... 8,147,239 |.............. 78.26]...... XXX XXX o 8,147,239 | ...................
M2 NAIC2 ..o (d......... 186,949 |.......... 1,431,633 |............ 436,175(............. 29,855|............ 178,560 | ..o [ 2263172 (.............. 2174 (... XXX o] XXX o[ 2263172 ..o
M3 NAICS (d)ee [ e L e e L e XXX o] XXX o o [
14 NAICA ... (d)ee [ e e e e L XXX XXX o
115 NAICS oo () [ e L e (©) e L XXX XXX o
16 NAICG ..o (d)ei L L L L [ (€ L XXX [ XXX o [ [
M7 TOTALS oo 1,324,118 |.......... 4,839,838 |.......... 1,330,267 |.......... 1,208,386 |.......... 1,707,803 |..........oooi (b)..... 10,410,411 |............. 100.00]...... XXX o] XXX 10,410,411 ...
11.8 Line11.7asa%of Column7 ..................ooooo oo, 1272 46.49(.............. 1278 1161 1640 [ 100.00...... XXX o] XXX o] XXX o[ 100.00] ...
12.  Total Bonds Prior Year
120 NAICT . [ 2,703,134 |.......... 5794,015|.......... 3,870,146 |.......... 3,164,151 .......... 4,200,259 |....ooooiiiiii XXX XXX 19,731,704 | .............. T7.75|........ 19,731,704 | ...
122 NAIC2 ..o [ 228,791.......... 1,839,178 |.......... 2,729,449 |............ 2202411............ 627,833 (... | XXX XXX o[ 5645491 |.............. 22.25|.......... 5645491 .....................
123 NAICS .. L e e e e e XXX | XXX o e e e
124 NAIC4 ... L e e e e XXX | XXX o e e e
125 NAICS ..o L L e e e e XXX XXX...... (C) e [ e
126 NAICG ... i L L e L e | XXX | XXX...... (€ L e [
127 TOTALS .o 2,931,925(.......... 7,633,192|.......... 6,599,594 |.......... 3,384,392 |.......... 4,828,092 ... | XXX | XXX ... (b)..... 25,377,195 | ............. 100.00]........ 25377195 (..o
12.8 Line12.7asa%of Col.9 ................oooooi |, 1155].............. 30.08|............. 26.01).............. 1334 ... 19.03] .. XXX oo XXX o[ 100.00]...... XXX o[ 100.00] ...
13.  Total Publicly Traded Bonds
1310 NAICT . [ 1,137,169 |.......... 3,408,205]............ 894,0021.......... 1,178,531 .......... 1,629,243 | ... 8,147,239 |.............. 78.26]........ 19,731,704 | .............. T7.75) ... 8,147,239 ...... XXX......
132 NAIC2 ..o [ 186,949 |.......... 1,431,633 |............ 436,175(............. 29,855|............ 178,560 | ... [ 2263172 (.............. 2174 ... 5,645491|.............. 2225|.......... 2,263,172]...... XXX ...
133 NAICS .. L e L e e e e e e e e XXX ...
134 NAICA ... L e L e e L e e e e e XXX......
135 NAICS ..o L e L L e L e e e e e XXX......
136 NAICG ..o e L e e e e e e e e e XXX ...
13.7 TOTALS ... 1,324,118 .......... 4,839,838 |.......... 1,330,267 |.......... 1,208,386 |.......... 1,707,803 | ... 10,410,411 |............. 100.00]........ 25377,195(............. 100.00]........ 10,410,411 ...... XXX ...
13.8 Line13.7asa%of Col. 7 .........ooooviii o, 1272 46.49(.............. 1278 ... 161 1640 [ 100.00...... XXX o] XXX o] XXX o[ 100.00]...... XXX......
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11 ... |.............. 1272 4649, ............. 1278 161 1640 o [ 100.00]...... XXX [ XXX o[ XXX o [ 100.00]...... XXX......
14.  Total Privately Placed Bonds
1410 NAICT .. L L e e e e e e e e XXX
142 NAIC2 ... L [ e L e e e e e e XXX [
143 NAIC3 ... L L e L e e L e e e XXX [
144 NAICA ... L L e L e e e e e e XXX [
145 NAICS ... L L e e e e e e e e XXX [
146 NAICG ... i L L i L e L L L L XXX o [
147 TOTALS ..o L e L e e e e e e XXX [
14.8 Line14.7asa%of Col. 7 ........oooviviin o [ e L e e XXX XXX XXX XXX [
14.9 Line 14.7 asa % of Line 11.7,Col. 7, Section 11 ... | ... v Lo Lo Lo e L | XXX [ XXX [ XXX [ XXX o [
0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes §............... 0 current year of bonds with Z designations, §............... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because
valuation procedures for the security class is under regulatory review.
(c) Includes §............... 0 current year of bonds with 5GI designations, §............... 0 prior year of bonds with 5* or 5G| designations and §............... 0 current year, $............... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on the insurer's certification that the
issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §........... 5,008; NAIC 2 §............... 0; NAIC 3 §.............. 0;NAIC4§............ 0;NAIC5S.............. 0;NAIC6S......... 0.
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Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values by Major

SCHEDULE D - PART 1A - SECTION 2

Type and Subtype of Issues
7 8

1 2 3 4 5 6 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years No Column 7 Total % From Total Total
or Through Through Through Over Maturity Total asa % of From Column 7 Column 8 Publicly Privately
Distribution by Type Less 5 Years 10 Years 20 Years 20 Years Date Current Year Line 11.08 Prior Year Prior Year Traded Placed
U.S. Governments
1.01  Issuer Obligations ..............ooviiiiii [ 673,278 ........... 1,316,370 | ..o 218864 |............. 499,075 ............. 326,801(....... XXX oo [ 3,034,388 6,716,198 | ............... 2647 |........... 3,034,388 ...
1.02 Residential Mortgage-Backed Securities ................... 58453 (............. 157,531 93,231 53428 |............... 2728|....... XXX oo | 365,370 1,062,001 [ ................. 48] 365,370
1.03  Commercial Mortgage-Backed Securities ...............oo | oo [ e e e XXX oo [ e e .
1.04  Other Loan-Backed and Structured Securities .............. [.............. 17734 |.............. 75211 | ............. 105897 | ............. 116616 | .................. |l XXX ...... .. 314458 | 302 879,475].... ... 314458 ..
105 TOTALS ... | T49,464 | Lo 1549113 | L 417991 L. 668,118 | ... 329,530 ....... XXX ...... 3,714,217 8,657,674 |............... 3412|........... 3,714,217
All Other Governments
2.01 Issuer Obligations ...
2.02 Residential Mortgage-Backed Securities ...................
2.03 Commercial Mortgage-Backed Securities ..................
2.04 Other Loan-Backed and Structured Securities
205 TOTALS ... .ot
U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..o [ L e
3.02 Residential Mortgage-Backed Securities ................... [ e [
3.03 Commercial Mortgage-Backed Securities .........

3.04 Other Loan-Backed and Structured Securities
3.05 TOTALS

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 ..............
405 TOTALS

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

5.01 Issuer Obligations ...............cccooveiiiiiiii [ 9924 (... @) e [ 188,237 |.....oennn 42857 |....... XXX oo [ 241011 .. 232 34872 ... 124 (... 201011 ..
5.02 Residential Mortgage-Backed Securities ................... | ..o 146,077 ... 385016 (............. 234947 | ... 150,806 [ .............. 80,667 |....... XXX [ 997,514 ... 958 ... 2425988 ...l 956 ... 997,514 | ...
5.03 Commercial Mortgage-Backed Securities .................. [ [ L e e XXX oo | e L e e
5.04 Other Loan-Backed and Structured Securities .............. [ oo oo L e e XXX oo [ e e e e
5056 TOTALS ..o 156,000 ............. 385010 ............. 234947 ... 339,043]............. 123524 |....... XXX oo o 1238525 ... 11.90[........... 2,740,860 | ............... 10.80(........... 1,238,525 | ...
Industrial and Miscellaneous

6.01 Issuer Obligations .......................... .. 200980 ........... 2,047,424 |............. 572325 ............. 92302|............. 290,976 |....... XXX .. . 3,204,007 |....

6.02 Residential Mortgage-Backed Securities e [ e e e XXX oo [ . e .

6.03 Commercial Mortgage-Backed Securities .................. [ [ L e 983772 XXX oo | 963,772 | ... 926|........... 2428912 ... 957 (... 963,772 ..o
6.04 Other Loan-Backed and Structured Securities ..............|............. 217673 ............. 858291 |............. 105,004 | ..o | XXX oo o 1,180,969 |............... 1M34[........... 2,535,097 | ...l 9.99|........... 1,180,969 | ...
6.05 TOTALS ... ..o 418654 |........... 2905715 |............. 677,329 .............. 92,302]........... 1254749 |....... XXX oo o 5348748 |............... 5138.......... 13,866,954 | ............... 5464 |........... 5348748 | ....................
Hybrid Securities

7.01 Issuer Obligations ............ocoviiiiii L e e e e XXX oo [ e e e e
7.02 Residential Mortgage-Backed Securities ..................o [ e L e e XXX oo | e L e e
7.03 Commercial Mortgage-Backed Securities ................oo [ e e e e XXX oo [ e e e e
7.04 Other Loan-Backed and Structured Securities .............. [ Lo XXX oo |
7.05 TOTALS ..o | | L XXX oo o
Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ............ocooviiiiiiiii [ e e e XXX e e e e
8.02 Residential Mortgage-Backed Securities ..................o [ L [ e e e XXX e e e e
8.03 Commercial Mortgage-Backed Securities .................o [ e e e XXX e e e e
8.04 Other Loan-Backed and Structured Securities .............. [ [ L L e e XXX e e e

8.05 Affiliated Bank Loans - Issued I P

8.06 Affiliated Bank Loans - Acquired .................cooeii [

807 TOTALS .....ooovviiiiiiiiiiiiiiiiiiiieiii i Lo foccciccccccccccoccc Lo e Lo XXX e | L e e L
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Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major T

SCHEDULE D - PART 1A - SECTION 2 (Continued)

Distribution by Type

2
Over 1 Year
Through
5 Years

3
Over 5 Years
Through
10 Years

4
Over 10 Years
Through
20 Years

5

Over
20 Years

6
No
Maturity
Date

7

Total
Current Year

ype and Subtype of Issues
8

Column 7
asa % of
Line 11.08

9
Total
From Column 7
Prior Year

10
% From
Column 8
Prior Year

11
Total
Publicly
Traded

12
Total
Privately
Placed

SVO Identified Funds

9.01
9.02
9.03

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

Unaffiliated Bank Loans

10.01
10.02
10.03

Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired
TOTALS

Total Bonds Current Year

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans ...

3,363,788

... 542547 | ...

791,189

328,178 | ...

............. 888,536
... 204,234

83,396
.... 963,772

6,588,328

.. 1,362,884 | ...
... 983772 ...
. 1,495427 | ...

6,588,328

. 1,362,884 | ..
... 963,772| ..
. 1495427 | ..

12.72

1,324,118 ...

46.49

... 4839838 ...

12.78

1,330,267 | ...

1,208,386
11.61

16.40

100.00

. 10,410,411 ...

100.00

.. 10,410,411 ..

Total Bonds Prior Year

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 12.08 as a % of Col. 9

1,899,566

4,889,792

... 1203939 ...

4,962,684

867,297 | ...

2,182,905
712,113

2,110,774
288,405
2,428 912

16,045,721

... 3487989 ...
... 2428912 ...
Lo 344572 .

16,045,721

... 3,487,989 ..
.. 2428912 ..
. 3414572 ..

11.55

30.08

26.01

13.34

19.03

100.00

100.00

Total Publicly Traded Bonds

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 13.08 as a % of Col. 7
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

884,181
204,529

3,363,788
542,547

791,189
328,178

888,536
204,234

660,634
83,396
963,772

16,045,721
3,487,989
2428912

... 3414572 ...

1,324,118

12.72

L1272

Total Privately Placed Bonds

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Issuer Obligations
Residential Mortgage-Backed Securities

Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans
TOTALS
Line 14.08 as a % of Col. 7
Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

0LIS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prior year ... e L
2. Cost of short-term investments acquired ... 64,711 ... BATI |
3. Accrual of discount ... M8 T8 o e
4. Unrealized valuation increase (decrease) ...............oooveiiiiiiiiiniiiii L [ e e
5. TOTAL gain (108S) 0N diSPOSAlS ... ..ot (105) | ..o (105) [ .o [
6. Deduct consideration received on disposals ...................cooiii i 59,714 ............... 5OT14 e
7. Deduct amortization of premium ... 2| 20 e
8. TOTAL foreign exchange change in book/adjusted carrying value ... | e e
9. Deduct current year's other-than-temporary impairment recognized ...
10. Book adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ......[................ 5008(................ 5,008 (... [
1. Deduct total nonadmitted amounts ... L L e e
12. Statement value at end of current period (Line 10 minus Line 11) ......................oo [ 5008 |................ 5,008 | ...

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

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

(Cash Equivalents)
1

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

1. Book/adjusted carrying value, December 31 of prioryear .....................ooooo [ 1,161,676 |........... 161,676 ...
2. Costof cash equivalents acquired ... 2,114,062 ........... 2,114,062 ...
3. Accrual of discount ... 11,568 ... 11,568 | .o
4. Unrealized valuation increase (decrease) .............cooooiiiiiiiiiiiiiinii | | e
5. TOTAL gain (10sS) 0N diSPOSalS ..........oooiviiniiiiii e A7) A7)
6.  Deduct consideration received on disposals ....................coooiiiiii 3,142,408 |........... 3142408 | ...
7. Deduct amortization of premium ... e
8.  TOTAL foreign exchange change in book/adjusted carrying value ..................... | [
9. Deduct current year's other-than-temporary impairment recognized ................... [ L
10.  Book/adjusted carrying value at end of current period (Lines1+2+3+4+5-6-

T 8-0) 1449015|.............. 144015 .
11, Deduct total nonadmitted amounts ...
12.  Statement value at end of current period (Lines 10 minus 11) .........................|.............. 144915(.............. 144915 | ...

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

SI15
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EO01 Schedule A-Part1Real EstateOwned ............ccoiiiiiiiinrnenenns

E02 Schedule A - Part 2 Real Estate Acquired ..................ccviiinnnn..

E03 Schedule A - Part 3 Real Estate Disposed .................cciiiiiinns.

E04 Schedule B Part 1- Mortgage LoansOwned ....................ccunns.

E05 Schedule B Part 2 - Mortgage Loans Acquired ..................ccvnunns.

E06 Schedule B Part 3 - Mortgage Loans Disposed ..........................

E07 Schedule BA Part 1 - Long-Term Invested Assets Owned .................

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

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

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

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

F NAIC Current

0 Desig- Year's

R nation Rate Other- Total

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

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

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

Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B/A.CV. of Interest | Paid Accrued Year Acquired |  Date
U.S. Governments - Issuer Obligations
912810SJ8 ... [ USTREASURYBOND 2.25% 8/15/49 ............|..... | | |1 102,559 | ...... 972810 | .......... 99,227 | ......... 102,000 10/30/2019| 08/15/2049
912810QA9 .. .| U S TREASURY BOND 3.5% 2/15/39 .. ..84990..... 120.0350 82,824 ,000 12/30/2019| 02/15/2039
912810PX0 ... | U S TREASURY BOND 4.5% 5/15/38 .. 417,279 ..... 135.3160 454,662 336,000 05/02/2019| 05/15/2038
912828Q37 ... | US TREASURY NOTE 1.25% 3/31/21 . 168,096 | ...... 99.5430 168,228 169,000 11/21/2019| 03/31/2021
912828YS3 ... | U'S TREASURY NOTE 1.75% 11/15/29 16,784 | ...... 98.5700 16,757 17,000 12/30/2019| 11/15/2029
912828XR6 .. .| US TREASURY NOTE 1.75% 5/31/22 . 231,837 | ..... 100.3910 231,903 231,000 11/21/2019| 05/31/2022
912828XW5 .. | U'S TREASURY NOTE 1.75% 6/30/22 . 76295 ..... 100.4140 76,315 76,000 11/21/2019| 06/30/2022
912828628 ... | U'S TREASURY NOTE 1.75% 6/30/24 . 681,475 | ..... 100.3160 681,146 679,000 12/30/2019| 06/30/2024
912828M80 ... | U 'S TREASURY NOTE 2% 11/30/22 ... 139,627 | ..... 101.1290 139,558 138,000 12/30/2019| 11/30/2022
9128286G0 ... [ US TREASURY NOTE 2.375% 2/29/24 6,147 (..... 102.8520 .. 6171 6,000 07/17/2019| 02/29/2024
9128285V8 ... [ US TREASURY NOTE 2.5% 1/15/22 .. 13,155 ..... 101.8090 . 13,235 13,000 05/30/2019| 01/15/2022
9128284V9 ... [ US TREASURY NOTE 2.875% 8/15/28 201,604 |..... 107.8520 222,175 206,000 10/11/2018| 08/15/2028
912810SD1 ... | US TREASURY NOTE 3% 8/15/48 ...... L..224287 | ... .. 112.9100 ...248402 ... 220,000 07/30/2019| 08/15/2048
912828L65 ... [ US TREASURY NOTE 1.375% 9/30/20 ... . .. 672574 ...... 99.7970 | . ..673,630 ... . 675,000 09/09/2019| 09/30/2020
0199999 Subtotal - U.S. Governments - Issuer Obligations ............. ..o 3 036,709 | ... XXX ... [....... 3 114232 ....... 2,937,000 . XXX XXX
U.S. Governments - Residential Mortgage-Backed S
36202FTLO ... | GNMA Il POOL #0005055 4.5% 5/20/41 ...........[..... - 100,413 |..... 108.0150 102,685 | .......... 95,065 ......... 100,205 05/02/2018| 05/20/2041
36179RGBY .. | GNMA Il POOL #0MA2894 4.5% 6/20/45 .. A ...108,945]..... 107.1230 | . 11132 103,742 | ......... 108,825 | ... 02/14/2019( 06/20/2045
3620AMTH5 .. | GNMA POOL #07341524% 115/41 ..............|..... - .. 156,872 ..... 106.4920 | . 157414 .. 147818 ... 156,340 | ... 05/04/2017 | 01/15/2041
0299999 Subtotal - U.S. Governments - Residential Mortgage-Backed Securities . 366,230 ... XXX ... 371,231 346,625 ......... 365,370 . XXX XXX
U.S. Governments - Other Loan-Backed and Structt
83162CVB6 .. .| SBA GTD PART 2012-20J 2.18% 10/1/32 ......... [..... U POUR A [ TRTUONN U 73691 ...... 99.8540 74,819 12/22/2016| 10/01/2032
83162CVU4 .. | SBA GTD PART 2013-201 13.62% 9/01/33 ........ [..... 50,235 ..... 104.7830 | . 49,563 11/10/2016| 09/01/2033
83162CUA9 .. | SBA GTD PARTN 2011-20E 3.79% 5M1/31 .........[..... 7555]..... 103.5500 | . 7,534 06/25/2018| 05/01/2031
83162CXL2 .. .| SBA GTD PARTN 2015-20L12.82% 12/01/35 ......[..... 141,309 | ..... 101.7320 | . .. 139,167 | ... 10/11/2016| 12/01/2035
83162CYDY .. | SBA GTD PARTN 2016-20K2.57% 11/1/36 ........[..... .. 43153 | ..... 100.5950 ... 43375] ... 10/11/2018| 11/01/2036
0499999 Subtotal - U.S. Governments - Other Loan-Backed and Structured Securmes 315,942 XXX ..o 318 368 [......... 313 314, 314,458 . XXX . XXX
0599999 Subtotal - U.S. GOVEIMMENLS ... .. ... ...ttt ee et ee e e eaieeeeeeeeeeee | e 3,718,881 XXX ..o | 3,803,831....... 3,506,939 |....... 3,714,217 CXXX[LXXX
U.S. States, Territories and Possessions (Direct an Guaranteed) - Issuer Obligations
13063A5EQ . CALIFORNIA ST75%4M/34 ................... | ..... | ........... | MFE ... ... 110529 | ..... 150.5840 | ......... 120,467 .......... 80,000|......... 108,922 01/22/2019| 04/01/2034
1199999 Subtotal U.S. States, Territories and Possessions (Direct and Guaranteed) Issuer Obligations ...........[......... 110,529 ... XXX ... ... 120467 .......... 80,000 |......... 108,922 . XXX . XXX
1799999 Subtotal - U.S. States, Territories and Possessions (Direct and Guaranteed) ................c.cooovies [ 110529 | ... XXX ... |....oo.t. 120,467 | .......... 80,000 |......... 108,922 . XXX XXX
U.S. Special Revenue, Special Assessment - Issuer Oblj
167560PL9 ... | CHICAGO IL MET WTR RECL 5.72% 12/1/38 ......|..... e [FE 7322401308320 | L. 78499 | L. ... 60,000 ... ... 72,546 10/19/2018| 12/01/2038
59447TUF8 .. .| MICHIGAN ST FINAUTHREV VAR9/1/49 ........ |..... 10,000 04/03/2019{ 09/01/2049
645913AY0 ... [ NEW JERSEY ST ECON DEV AUTH 0% 2/15/20 ... | . @ 4,894 09/18/2018| 02/15/2020
650035TD0 ... | NEW YORK ST URBAN DEV CORP 5.77% 3/15/39 . | ..... 115,691 02/15/2019{ 03/15/2039
64577BLAO ... | NJ ST ECON DEV AUTH 4.447% 6/15/20 ......... [..... ....5024 ... 08/07/2018| 06/15/2020
649322AE4 ... | NY & PRESBYTERIAN HOSP 4.763% 08/01/46 .... | ..... ... ...32857 ... 10/28/2016| 08/01/2046
2599999 Subtotal - U.S. Special Revenue, Special Assessment - Issuer Obligations 241,011 . XXX XXX
U.S. Special Revenue, Special Assessment - Residential Mortgage-Backed
3132H7D84 .. .| FHLMC POOL #U9-9126 3% 11/1/43 ............|..... .. 05/09/2018( 11/01/2043
3137FPLFO ... | FHLMC MULTICLASS MTG 4926 BA 3% 5/25/25 ... | ..... . 4 . 10/09/2019| 05/25/2025
31326FZB7 ... | FHLMC POOL #2B-1638 VAR 8/1/43 .............|..... L4 01/26/2017| 08/01/2043
3128MJ6V7 .. .| FHLMC POOL #G0-8883 4.5% 5/1/49 .. A L4 05/23/2019| 05/01/2049
31335BBH8 .. .| FHLMC POOL #G6-09404% 9/1/46 ..............[..... L4 03/05/2019| 09/01/2046
3132XCRW?7 . .| FHLMC POOL #G6-77013% 10/1/46 .............[..... L4 08/17/2018| 10/01/2046
35563PKG3 .. | FHLMC SEASONED CR RISK 2MA 3.5% 8/25/58 ... | ..... 4 12/16/2019| 08/25/2058
35563PHF9 .. .| FHLMC SEASONED CR RISK 4 3.5% 11/25/57 ... | ..... 4 11/08/2018| 11/25/2057
3136APW99 .. | FNMA GTD REMIC P/T 15-58 CA 3% 8/25/41 ...... | ..... 4 07/10/2019 08/25/2041
3136ASFR2 .. | FNMA GTD REMIC P/T 16-24 LB 2.5% 6/25/42 .....| ..... 4 06/26/2019| 06/25/2042
31403C6LO ... | FNMA POOL #07452755% 2/1/36 ...............[..... 4 01/04/2019 02/01/2036
3138EKBED . ..| FNMA POOL #0AL3568 VAR 4/1/43 . U P 4 01/17/2017 | 04/01/2043
3138EMV40 .. | FNMA POOL #0AL5134 VAR 4/1/44 . .............[..... L4 01/17/2017 | 04/01/2044
3138X02G2 .. .| FNMA POOL #0AU1674 VAR 8/1/43 ..............|..... L4 07/31/2018| 08/01/2043
3140EU2J7 ... | FNMA POOL #0BCO776 VAR 3/1/46 ..............[..... L4 01/26/2018| 03/01/2046
3140FNGZ1 .. | FNMA POOL #0BE29153.5% 12/1/46 ............[..... .4 08/23/2019| 12/01/2046
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year
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3140J5YE3 ... | FNMA POOL #0BM1608 VAR 12/1/45 ............ |..... A 4879 1015190 [ ........... 4939 ...........4865(........... 4878 | ... B e 2000 ..... 1975 |MON .| ............8]. ... 122 101/31/2018| 12/01/2045
3140J7RJ6 ... [ FNMA POOL #0BM3188 VAR 4/1/47 ....... N A AT 102.0020 [ ........... 4207 |...........4124 . .. .. 5 A I (<) I I 2000 ..... 1.895 | MON .| .. .... 114 (01/26/2018| 04/01/2047
3140J7WE1 .. | FNMA POOL #0BM3344 VAR 12/1/47 ... O CA 2000 1018140 | ........... 2944 | o0 2892 L. 2899 | e B [ e 2000..... 1.977 [MON .| .. B 79 |02/14/2018| 12/01/2047
3140J8HX4 ... | FNMA POOL #0BM3845 VAR 9/1/37 .. ... N CA 012 104.0440 [ ........... 4013] . ... 3857 ..., 4005 e B8 [ e 2000..... 1.499 | MON .| .. .6 ]........... 145]01/31/2019] 09/01/2037
3140J9CN9 ...| FNMA POOL #0BM4576 2.675% 11/1/47 ..........[..... A ATss 1014630 | ...........4900|...........4829]|..... CATEB | e 1B [ 2000..... 2129 [MON .| .. ... 12910/09/2018| 11/01/2047
3140JVN57 ... | FNMA POOL #0BO13113.5% 8/1/49 .............[..... A 245081 L 103.8780 | .........245309|......... 236,151 |..... 24871 [ e B20) | e 3500 ..... 2570 [MON . | .. .. 2,755 |08/27/2019| 08/01/2049
302970AG3 ...| FRESB 2019-SB59 CMBS VAR 1/25/29 . I Cd 69888 L. 104.0440 | .......... 72359 | ..........69,547 | ..... 69,861 | ... | QO [ [ 2000..... 1.897 [ MON .| .. .. 2,011 ]02/13/2019| 01/25/2029
30309LAGS3 ...| FRESB 2019-SB61 MBS VAR 2/25/39 ........ N CA 10,023 L 102.0290 | .......... 10176 | . ...t 9973 Ll 10021 e e @ e [ 2000..... 1.946 | MON .| .. LA 196 |04/11/2019) 02/25/2039
30298LABY ... | FRESB 2019-SB65 CMBS A5H VAR 5/25/39 .......[..... 410031 98.9770 | ...........9882|...........9984|. ... 10,030 [ | () [ 2000..... 1.948 | MON .| .. AL 71 08/15/2019| 05/25/2039
2699999 Subtotal U.S. Special Revenue, Special Assessment - Residential Mortgage Backed Securmes XXX ..o | 1022158 | .........980,861|......... 997,513 LOXXX L[ XXX | XXX 21426 . XXX |[.. XXX.
3199999 Subtotal - U.S. Special Revenue, Special Assessment ..............cooviviiiiiiinienn.. XXX oo oo 0 1,279277 | oo 1,192,861 (... ... 1,238,524 XXX L] XXX XXX 32,482 . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287YAU3 ... ABBVIEINC2.3% 5M14/21 ......................|..... oo T |2FE L] 16,845 L 100.3680 [ .......... 17,063 [ .......... 17,000 .......... 16922 ............... | T e 2300 ..... 3488 |MN .. [..........52|........... 161 |11/22/2019( 05/14/2021
00287YAT6 ...[ ABBVIEINC2.5%5M14/20 ......................| ... ..o ..o 4 |2FE oo | 6027 L 100.1500 | ........... 6,009 f...........6,000 (...........6000 |............... | (I3) o e 2500 ..... 2.256 | MN . .... 150 [11/28/2017| 05/14/2020
00287YAP4 .. [ ABBVIEINC3.2% 11/06/22 .....................|..... |... |.... 1 ... |2FE......|.......... 80,007 |..... 1026120 .......... 29757 [..........29000 [ ..........295%14 [ ... | (190) [ e 3200 ..... 2418 |MN .. | .. .... 928 [10/24/2016| 11/06/2022
00912XAX2 ... ARLEASECORP2.75% 1/15/23 ................|..... ... |.... 40 |2FE ..o | 15109 | L 101.3260 .......... 15199 ..........15000 (..........15105 . ............o. | @ e 2750 ..... 27180 ... |, . e 69 11/22/2019| 01/15/2023
00912XBES3 ... | AIR LEASE CORP 3.5% 1/15/22 .. e e | 2FE 09929 102.7700 | ... 10277 (oo 010,000 (Lol 9955 [ 2 e 3500 ..... 3729 | W .... 290 [09/10/2018| 01/15/2022
023608AF9 ... [ AMERENCORP2.7% 11/15/20 ................. | ..... |... |.... 1.0 |2FE ... | ... 7,897 | ..., 100.5360 [ ........... 8043 |...........8000(...........7962 ... | A2 e 2700 ..... 3.257 | MN .... 216 [06/11/2018| 11/15/2020
025537AL5 ... | AMERICAN ELECTRICPOWER 3.65% 12/1/21 .... | ..... |... |........... |2FE ... | ... 10154 | ... 1034740 .......... 10317 (... 10,000 ... 1049 o O) e e 3650 ..... 3.669 | JD ... 274 [11/22/2019| 12/01/2021
m 025816BS7 ... | AMERICAN EXPRESS CO 3.4% 2/27/23 ..........[..... O |FE 36,584 L 103.8360 | ..........37,381|.......... 36,000 |..........36482 ... oo (102) | e 3400(..... 2907 [FA ... .. Ceieei.... 612]05/10/2019| 02/27/2023
8 02665WDC2 . . | AMERICAN HONDA FINANCE 2.05% 1/10/23 ......[..... v e IFE 10,005 100.3830 | .......... 10,038 | .......... 10,000 | .......... 10,005 [ .....oovviiiis e O e 2050 ..... 2002 (... |.. . TR 11/22/2019| 01/10/2023
b 026874DGY .. | AMERICAN INTERNATIONAL GROUP 3.3% 3/1/21 .| ..... v T 2FE 18107 1014550 | .......... 18,262 .......... 18,000 |.......... 18,092 [ .......ocooeves oo (1) | e e 3300..... 3.183 | MS ... 363 (11/22/2019| 03/01/2021
- 035242AN6 ... | ANHEUSER-BUSCH INBEV FIN 4.9% 2/1/46 ...... [ ..... v T 2FE 3137 1184220 ..o 37,799 o0 32,000 | 31,384 o e T e 4900 ..... 5083 [FA ... .. Cei.o... 1,568 (10/04/2018| 02/01/2046
03523TBP2 ... | ANHEUSER-BUSCH INBEV WW 2.5% 7/15/22 ... ..... v 2FE 2975 1017880 ...t 3,054 | o 3,000 | 2980 o e A [ 2500 ..... 2775 [ .. .. . e 38 05/24/2019| 07/15/2022
00206RCNO .. | AT&TINC 3.4% 5/15/25 . ...\ oo | o Ao |2FE o | 17425 L 1047270 [ ... 18,851 | o 18,000 | L 7552 [ e T e 3400(..... 3.919 [ MN ... 612]04/02/2018| 05/15/2025
00206RCZ3 .. | AT&TINC 4.6% 2/15/21 ... e oo T 2FE 12301 102.3060 [ .......... 12277 [..........12000 | ......... 12147 [ ... oo (B e 4600 ..... 2.600 | FA .... 276 [03/06/2019| 02/15/2021
00206RGD8 .. [ AT&TINCVAR6/12/24 ....... R P v |2FE | B18T3 101.7350  ..........64093 | ..........63000 (..........61910 (... | 229 e 2000 ..... 2411 | MJSD .. 2,341 (12/14/2018| 06/12/2024
053332AM4 .. .| AUTOZONE INC 3.7% 4/15/22 .......... A e T 2FE 10231 1031910 | .......... 10319 .......... 10,000 ..........10205 ... | (@) e 3700 ..... 3.168 | AO .... 185 [11/22/2019| 04/15/2022
06051GHS1 .. | BANK OF AMERICA CORP VAR 3/15/50 .. B P oo T [MFE ] 34000 L 120.5550 | ..........40989 | ..........34000 (..........34000 |.............o. | e e 2000 ..... 2.000 | MS .... 736 [03/12/2019| 03/15/2050
06051GGP8 .. | BANK OF AMERICACORP VAR 7/21/21 ..........|..... S |MFE ) 15905 L 100.2060 | .......... 16,033 |.......... 16,000 (.......... 15048 [ ... .......... |42 e 2000 ..... 1890 | JJ ... [.. ... 142 [11/22/12019| 07/21/2021
06367WRC9 .. | BANK OF MONTREAL 2.05% 11/1/22 ... A A [MFE ] 11993 L 1004100 | .......... 12,049 ..........12000 f.......... 11993 [ ... | O e 2050 ..... 2.085|MN .. |.. . P 11/22/2019| 11/01/2022
05531FBG7 .. .| BB&T CORP 3.05% 6/20/22 .............. I L [FE 55073 L 1024990 | .......... 56374 | ...t . 55,000 | i 55,056 [ e (AT e 3050 ..... 2996 [JD ... |.. Cevee... 1,267 03/15/2019 06/20/2022
084670BR8 ... | BERKSHIRE HATHAWAY INC 2.75% 3/15/23 ......|..... L [FE L 43,049 | L 1025420 ... 46,144 | oo 45000 | L 44298 | e 219 e 2750 ..... 3.358 | MS .. 1,238 |05/04/2018| 03/15/2023
10112RAS3 ...| BOSTON PROPERTIES LP 4.125% 5/15/21 ....... | ..... L [FE L 10,205 L 1023470 ...t 10235| oo 10,000 | 10,150 i e @9) | e 4.125( ... 3376 [MN .. |.. . Ceieei... 206 1112212019 05/15/2021
11134LAD1 ... | BROADCOM CORP/ICAYMA 3% 1/15/22 ..........|..... A 2FE L 11,078 1014790 | ..o 11183 | o 11,000 | 11,070 o e B) | e e 3000..... 2839 (... |.. e 90 |11/22/2019| 01/15/2022
136385AW1 .. [ CANADIAN NATURAL RESOURCES 2.95% 1/15/23 | ..... A A |2FE L 48720 102.0160 | .......... 51,008 | ..........50,000 | .......... 49,183 [ ..o oo 208 e 2950 (..... 3630 [JJ ... |.. . Ceee. 1475(04/02/2018| 01/15/2023
13645RAX2 . ..| CANADIAN PACIFIC RAIL 6.125% 09/15/15 ....... | ..... A At |2FE L 26820 146.8820 | .......... 32314 | . ... 22,000 | ..o 26814 [ e @ e e 6.125(..... 5.017 | MS .. 1,348 110/11/2016| 09/15/2115
14040HBPY . ..| CAPITAL ONE FINANCIAL 2.5% 5/12/20 ..........|..... At |2FE L 10983 L 1004320 ... 11015 o 11,000 | 10,998 | e B e 2500..... 2.555 | MN ... 275 |05/09/2017| 05/12/2020
14040HCA1 .. | CAPITAL ONE FINANCIAL 3.9% 1/29/24 ..........|..... S |2FE L 21803 L 106.0690 [ ..........22274 | ..........21000 ..........29837 [ ... oo BD) [ e 3900 ..... 3433 |0 .. .. .... 410 [05/10/2019| 01/29/2024
14913Q3A5 ...| CATERPILLAR FINANCIAL SVC 1.9% 9/6/22 ...... | ..... [... |[........... [MFE ..o .00..9992] ..., 100.2020 | .......... 10,020 .......... 10,000 ...........9992 | ............... | e 1900 ..... 1910 | MS .. | .. . B 11/22/2019| 09/06/2022
14913Q2N8 .. | CATERPILLAR FINANCIAL SVCS3.15% 9/7/21 ... | ..... ... | [MFE oo [ 799 L. 1022190 [ ... 87808000 [ L 7996 L e 2 e 3150 |..... 3ATT|MS .. |.. .... 252 (09/04/2018| 09/07/2021
172967LG4 ... | CITIGROUPINC2.75% 4/25/22 .................|..... ... [.... 1.  [MFE ... . |.......... 19186 ..... 101.6020 | .......... 19304 .......... 19000 (.......... 19471 [ ... o (I9) e e 2750 ..... 1.966 | AO ... 124 [11/22/12019| 04/25/2022
172967KNO .. . | CITIGROUP INC 3.4% 5/1/26 .. ol e e IFE AT 2T 105.0670 | .......... 50432 | ..........48000 (.......... 47213 ... | 086 e 3400 ..... 3693 |MN .. |.. .. 1,632 [03/13/2019| 05/01/2026
12572QAE5 .. | CME GROUP INC 3% 9/15/22 ............. e | e FE 16,440 | L 102.9480 [ .......... 16472 .......... 16000 .......... 16412 . .............. | @) 3.000]..... 1902 |MS .. |.. . e 90 (11/22/2019| 09/15/2022
00209TAB1 ...| COMCAST CABLE COMM 9.455% 11/15/22 ....... [ ..... |... |.ooeeos [MFE oo |oe 101011 Lo 1208520 | ..........96,682|.......... 80,000 |.......... 93449 [............... | @397) | [ 9455 | ..... 3273 [MN .. |.. . Cieveo... 7564(04/02/2018| 11/15/2022
20268JAA1 ... | COMMONSPIRIT HEALTH 2.76% 10/1/24 .........[..... |... |.... 1 ... |2FE ......|..........55000]..... 100.9260 | ..........55509 | .......... 55000 |..........55000 | .....c.ococeiis [eiiiriiiiii | e 2760 ..... 2.760 [AO ...|.. . TR 08/07/2019 10/01/2024
20268JACT7 ... | COMMONSPIRIT HEALTH 4.187% 10/1/49 ........[..... |... |.... 1. [2FE ... | 9433, 99.9820 [ ...........8998 | ... ..t 9000 i 943 [ [ @ 4487 ... 3911 A0 .. |.. . TR 10/08/2019| 10/01/2049
20605PAK? ...| CONCHO RESOURCES INC 4.3% 8/15/28 ........ [ ..... |... |..o. 1o |2FE oo | 79730 109.0400 | ... 8723 i 8000 | TOTE s e 2 e 4300 ..... 4340 [FA ... .. . Cei.e.....385(06/14/2018| 08/15/2028
219350BL8 ... | CORNING INC 5.85% 11/15/68 ......... e st 2FE 23439 L 1193740 ..ot 23875 ot 20,000 | 28437 [ e @ e e 5850 (..... 4.916 | MN ... 585(11/08/2019| 11/15/2068
126408GV9 .. .| CSX CORP 4.25% 6/1/21 ............ e e 2FE e A5 1026150 | ... 11,288 o 11,000 | 11,226 o e (TB) | e 4250 ..... 1.372 | D ..., 361 (11/22/2019| 06/01/2021
126650DC1 ...[| CVSHEALTHCORP3.35% 3/9/21 ...............|..... ... oo [2FE oo ool 10,074 0L 101.6630 | .......... 10,166 | .......... 10,000 .......... 10071 [............... | @) e 3350 ..... 3.403 | MS .... 168 [11/22/2019| 03/09/2021
126650BP4 ... | CVS PASS-THROUGH TRUST 6.036% 12/10/28 ... | ..... [... [........... [2FE ...... |..........98651|..... M1.7200 (..o 04817 Lo BA8T0 L 95890 Lo e (18BT) | e 6.036|..... 4315 | MON .. 5,123 (10/18/2016| 12/10/2028
24737BAA3 ... DELTAAIRLINES 2019-1A3.204% 10/25/25 ......|..... |... |........... |1FE......|..........29600(..... 104.0250 | .......... 30167 [..........29,000 (..........29542 . .............. | B8 e 3204..... 2.853 | AO .... 573 (05/28/2019| 10/25/2025
25746UDA4 .. | DOMINION ENERGY INCSTEP 8/15/21 ..........|..... |... |..........0 |2FE ... |0 54013 ... 100.7670 | .......... 54414 [ ... ... . 54000 (..........54010 [..........o.ooo oo @) e 2000 ..... 1.988 | FA .... 321 [06/24/2019| 08/15/2021
29273RAQ2 .. | ENERGY TRANSFER OPERATING5.2% 2/1/22 ....|..... |... |.... 1 ... |2FE ......|...........9470(..... 104.8730  ........... 9439 | ...........9000 (...........90403 . .............. | BT e 5200]..... 2.254 | FA ... 104 (11/22/2019| 02/01/2022
29278NAN3 .. | ENERGY TRANSFER OPERATINGLP55% 6/1/27 .| ..... |... |.... 1 ..., |2FE ......|.......... 82513 |..... 1124260 ..........33728|..........30,000 (..........82327 .............. | (18D) [ e 5500 ..... 4239 | JD .. 1,650 [05/14/2019| 06/01/2027
29379VAU7 .. .| ENTERPRISE PROD OPERATING 5.7% 2/15/42 ... [ ..... |... |..cocooooun |2FE oo |ooii o 47,960 | .. .. 1041590 | .......... 46,872 .......... 45000 |.......... 46488 |..........cooo oo (BOB) | e 4050 ..... 2.392 [ FA .. 1,418 11/22/2019| 02/15/2022
29379VBP7 ...| ENTERPRISE PRODUCTS OPER 2.8% 2/15/21 ....[..... |.o. |cevevveoun |2FE i |ooiii o 4997 Lo 100.9540 | ...t 5048|5000 | 4999 [ e T e 2800 ..... 2.819 [ FA ... 140 |02/01/2018| 02/15/2021
30040WAAB .. | EVERSOURCE ENERGY 2.5% 3/15/21 ...........{.co. |oor |ooon o |2FE i | oo 5,009 | . 1005870 | ...\t 5029 .ot 5,000 | 5008 | e B e e 2500..... 2428 | MS ..., 125]01/03/2018| 03/15/2021
664397AMS8 .. .| EVERSOURCE ENERGY 3.15% 01/15/25 ......... [ ... .o |oooe 4o |2FE oo | o 49,592 | ... 1034990 | .......... 49536 | ... ...... 48,000 |.......... 49,007 [ ..o i (184) | e 3450 ..... 2,655 | JJ .. 1,512 10/13/2016| 01/15/2025
30161NASO ...| EXELON CORP 5.1% 6/15/45 ........ el e e | 2FE 41395 1206090 | ..........44,625|.......... 37,000 |.......... 41,340 [ ... e (BB) e e 5100 ..... 4.327 | JD .. 1,887 05/23/2019| 06/15/2045
31428XBUY .. .| FEDEX CORP 3.4% 1/14/22 ... el e 2FE 11130 1027160 | ... 11,209 | Lo 11,000 | 1127 [ e @) e 3400(..... 3441 (0 .. | Ceveeo 101 11/2212019| 01/14/2022
31428XBQ8 .. | FEDEX CORP 4.05% 2/15/48 ................... [..... ot 2FE 24802 L 96.6230 | ..........27,054|..........280000|..........24848 | ............... | B 4050 ..... 4819 [FA ... 432 567 |02/14/2019| 02/15/2048
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36962G4Y7 ...| GENERAL ELECTRIC CO4.625% 1/7/21 ......... |..... .. 2FE ... | 81897 (.. 102.2730 11/08/2018| 01/07/2021
37045XBS4 .. .| GM FINANCIAL CO 3.45% 1/14/22 ... ... B AP PP L f2FE o TBOT L 102.2380 | . 04/02/2018( 01/14/2022
37045XCU8 .. | GM FINANCIAL CO 3.55% 7/8/22 ................[..... FE .| 20250 102.9430 11/22/2019| 07/08/2022
38141EA58 ... | GOLDMAN SACHS GROUP 5.375% 3/15/20 I FE oo [ 9784 | 100.6780 02/27/2017 | 03/15/2020
38141GGS7 .. | GOLDMAN SACHS GROUP 5.75% 1/24/22 ........[..... U PO c|FE 99,303 L 107.3520 11/22/2019| 01/24/2022
42824CBE8 ...| HEWLETT PACKARD ENTERPRISE 2.25% 4/1/23 .. ..... v T 2FE 13993 L 99.9000 11/22/2019| 04/01/2023
404280AK5 .. .| HSBC HOLDINGS PLC 5.1% 4/5/21 . ...........o.fovens c|... o FE 28791 103.7160 11/22/2019| 04/05/2021
45687AAM4 .. | INGERSOLL-RAND GLOBAL 2.9% 2/21/21 ........[..... - FE o | 1040 100.9190 11/22/2019| 02/21/2021
460690BM1 .. .| INTERPUBLIC GROUP OF COS 3.5% 10/1/20 ..... | ..... FE o o 2994 L 101.0710 09/18/2018 10/01/2020
460690BN9 ... [ INTERPUBLIC GROUP OF COS 3.75% 10/1/21 ....|..... 2FE ... |..........10188..... 102.7850 11/22/2019 10/01/2021
24422ETQ2 .. .| JOHN DEERE CAPITAL CORP 2.2% 3/13/20 ...... |..... FE oo 9992 100.0460 03/10/2017| 03/13/2020
46625HQJ2 . . .| JPMORGAN CHASE & C0O 2.55% 3/1/21 ... N MFE ... f.......... 10,089 ..... 100.7740 11/22/2019| 03/01/2021
46625HJD3 .. .| JPMORGAN CHASE & CO4.5% 1/24/22 ..........{..... |... |........... FE ... |..........62400]..... 105.0020 12/01/2016| 01/24/2022
48203RAJ3 ... | JUNIPER NETWORKS INC 4.35% 6/15/25 ........ |..... oo T |2FE ] 53204 L 107.6090 03/18/2019( 06/15/2025
48305QAA1 .. | KAISER FOUNDATION HOSPITALS 3.5% 4/1/22 .. .| ..... R MFE ... |...........5175) ... 103.3520 12/11/2019| 04/01/2022
485170AV6 .. . | KANSAS CITY SOUTHERN 3% 5/15/23 ...........[..... v T 2FE 11,255 102.3080 11/22/2019| 05/15/2023
482480AD2 ... | KLA CORP 4.125% 11/1/21 .......... Y v T 2FE 11,380 103.4180 11/22/2019| 11/01/2021
501044DH1 .. .| KROGER CO/THE 2.8% 8/1/22 ..... I v T 2FE 88T 101.9490 02/21/2019 08/01/2022
501044CQ2 .. | KROGER CO/THE 3.4% 4/15/22 .. I P v T 2FE 18395 102.8410 11/22/2019| 04/15/2022
501044CY5 ...| KROGER CO/THE 4% 2/1/24 ........... O 1 FE ..o | ... 38849 106.5980 10/17/2018| 02/01/2024
m 534187BC2 ... | LINCOLN NATIONAL CORP 4.2% 3/15/22 .. e e FE oo | 12512 104.3180 11/22/2019| 03/15/2022
- 539830BL2 ... | LOCKHEED MARTIN CORP 4.7% 5/15/46 .. I v T IFE 21815 127.1570 04/02/2018| 05/15/2046
o 548661CW5 .. | LOWE'S COSINC 3.12% 4/15/22 ........ e oo T 2FE 12994 102.4400 11/22/2019| 04/15/2022
N 549271AF1 ... | LUBRIZOL CORP/THE 6.5% 10/1/34 .............[..... MFE ......|..........63735]..... 140.1390 03/01/2018| 10/01/2034
571903BC6 ... | MARRIOTT INTERNATIONAL/MD 2.125% 10/3/22 . .| ..... 2FE ... |..........10988..... 100.1920 11/22/2019| 10/03/2022
606822AW4 .. | MITSUBISHI UFJ FINAN GR 3.535% 7/26/21 ...... |..... C MFE ..o T 102.3530 11/22/2019| 07/26/2021
615369AN5 ... [ MOODY'S CORP 3.25% 6/7/21 ............ B . 2FE ... |...9082 . 101.8520 11/22/2019| 06/07/2021
61746BEAO ...| MORGAN STANLEY 2.5% 4/21/21 ...............|..... FE oo 4897 100.7580 04/04/2018| 04/21/2021
61744YAH1 ...| MORGAN STANLEY 2.75% 5/19/22 ..............[..... FE oo [ 18125 L 101.8470 11/22/2019| 05/19/2022
61746BDQS6 .. | MORGAN STANLEY 3.875% 04/29/24 . U P FE ..ooou oo 79,838 ... 106.3080 10/07/2016| 04/29/2024
55336VBH2 ...| MPLXLPVAR9/9/22 ... .....oovieeeiin e FE .o | 7000 100.4000 09/04/2019| 09/09/2022
65339KAS9 .. .| NEXTERA ENERGY CAP HLDG 2.403% 9/1/21 ... | ..... FE oo | 44,108 100.7210 08/05/2019| 09/01/2021
65339KAQ3 .. | NEXTERA ENERGY CAP HLDG 3.342% 9/1/20 ... | ..... FE .o | 5014 100.8750 08/06/2018| 09/01/2020
666807BL5 ... | NORTHROP GRUMMAN CORP 2.08% 10/15/20 ... | ..... FE .| 8910 100.1110 03/04/2019 10/15/2020
674599DG7 .. | OCCIDENTAL PETROLEUM CORP 0% 10/10/36 ...|. @ 2FE ... |..........20648 (... 50.2340 11/14/2019| 10/10/2036
674599CP8 .. .| OCCIDENTAL PETROLEUM CORP 2.7% 8/15/22 .. | ..... 2FE ... |..09039 L 101.0400 11/22/2019| 08/15/2022
70213HAB4 .. .| PARTNERS HEALTHCARE SYS 3.443% 7/1/21 ....|..... MFE ... |...........5054]..... 102.1790 02/21/2019{ 07/01/2021
718549AB4 . .. | PHILLIPS 66 PARTNERS LP3.605% 02/15/25 ......|..... 2FE ... |..........40802(..... 104.8320 10/11/2016| 02/15/2025
69352PAE3 .. .| PPL CAPITAL FUNDING INC 3.5% 12/1/22 ........|..... 2FE ... | 312 103.4920 11/22/2019| 12/01/2022
74432QBZ7 . ..| PRUDENTIAL FINANCIAL 3.500% 05/15/24 ....... [..... |... [.oooooiiiis FE oo | 40124 | 106.4230 10/25/2016| 05/15/2024
756109AN4 ... | REALTY INCOME CORP 3.25% 10/15/22 ......... [..... FE ..ooon o 9100 .. 103.2740 11/22/2019| 10/15/2022
775109AW1 .. | ROGERS COMMUNICATIONS INC 3% 03/15/23 ... | ..... A FE ..o |l ... 26808 ... 102.4900 10/28/2016| 03/15/2023
78355HKMO .. | RYDER SYSTEM INC 2.875% 6/1/22 .............[..... - FE oo | 92029 101.5390 11/22/2019| 06/01/2022
816851AW9 .. | SEMPRA ENERGY 2.400% 03/15/20 .............[..... FE oo | 139617 | 100.0060 11/04/2016| 03/15/2020
44106MAUSG .. | SERVICE PROPERTIES TRUST 4.25% 2/15/21 ... | ..... FE ..o | .5998 101.4390 01/10/2019| 02/15/2021
828807CZ8 ... | SIMON PROPERTY GROUP LP 4.25% 11/30/46 ... | ..... FE..ooon oo 56,645 (... 114.4160 11/15/2016| 11/30/2046
842587CV7 .. .| SOUTHERN CO/THE 3.250% 07/01/26 ...........|..... 2FE ... |..........68020(..... 104.1890 10/07/2016| 07/01/2026
86765BAT6 .. .| SUNOCO LOGISTICS PARTNERS 3.9% 7/15/26 ... | ..... 2FE ... ... 27,882 ... 103.8890 03/26/2019| 07/15/2026
86765BAR0 .. .| SUNOCO LOGISTICS PARTNERS 4.4% 4/1/21 ... |..... 2FE ... |...........5148 . ... 102.4130 06/25/2019( 04/01/2021
86787EBEG .. .| SUNTRUST BANK/ATLANTA GA 2.8% 5/17/22 .....|..... FE ..o f.......... 32983 ..., 101.9020 05/14/2019| 05/17/2022
86787EBA4 .. .| SUNTRUST BANK/ATLANTA GAVAR 10/26/21 ... |..... oo T FE ] 9,085 L 101.1780 11/22/2019| 10/26/2021
89114QCD8 .. | TORONTO-DOMINION BANK/THE 1.9% 12/1/22 ... | ..... P FE oo . 11976 100.0960 11/22/2019| 12/01/2022
913017CG2 .. | UNITED TECHNOLOGIES CORP 1.950% 11/01/20 . | ..... oo T |2FE L] 87,804 L 100.2180 10/27/2016| 11/01/2021
91324PDM1 .. | UNITEDHEALTH GROUP INC 3.5% 2/15/24 .......|..... U PO FE..oooo oo 39,900 ... 105.5730 12/13/2018| 02/15/2024
927804FU3 ... | VA ELECTRIC, POWER 3.15% 1/15/26 S v T IFE 14534 104.5490 10/28/2016| 01/15/2026
92277GAK3 .. | VENTAS REALTY LP3.1% 1/15/23 .............. [..... L |2FE L 18415 L 102.3610 11/22/2019| 01/15/2023
92276MAZ8 .. | VENTAS REALTY/VENTAS CAP 3.25% 8/15/22 ... | ..... CA L 2FE L1146 102.6390 09/16/2019 08/15/2022
92277GAG2 .. | VENTAS REALTY/VENTAS CAP 4.125% 01/15/26 .. | ..... v T 2FE 36,530 L 107.1340 10/25/2016| 01/15/2026
92343VCXO0 ...| VERIZON COMMUNICATIONS 4.522 9/15/48 ...... | ..... U O FE o | 21293 119.9950 04/02/2018| 09/15/2048
929089AD2 ... | VOYAFINANCIAL INC 3.125% 7/15/24 ....... A P oo T |2FE L] 33,863 L 103.1610 12/17/2018| 07/15/2024
92939UAB2 .. .| WEC ENERGY GROUP INC 3.1% 3/8/22 ..........[..... 2FE ... | 1192 102.1420 3 [11/22/2019| 03/08/2022
92939UAA4 .. .| WEC ENERGY GROUP INC 3.375% 6/15/21 B P 2FE ... |...........5998(..... 102.0300 06/04/2018| 06/15/2021
949746SH5 . . .| WELLS FARGO & CO 3.000% 10/23/26 ..... R P FE ..o ... 45042 102.4900 10/25/2016| 10/23/2026
42217KBC9 .. .| WELLTOWER INC 4.500% 01/15/24 ... ... R P 2FE ... ...l 24952 107.9980 10/11/2016| 01/15/2024
961214DU4 .. .| WESTPAC BANKING CORP 2.65% 1/25/21 ....... |..... Cl........... FE ... |..........15036]..... 100.6770 11/22/2019| 01/25/2021




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

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

1 2 Codes 6 Fair Value Change in Book Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F NAIC Current
0 Desig- Year's
R nation Rate Other- Total
E and Used to Book/ Unrealized Current Than- Foreign Admitted Amount Stated
| Admin- Obtain Adjusted Valuation Year's Temporary Exchange Effective Amount Received Contractual
CUSIP G Bond istrative Actual Fair Fair Par Carrying Increase/ (Amortization)/ Impairment Change in Rate Rate of |When| Due and During Maturity
Identification Description Code | N CHAR Symbol Cost Value Value Value Value (Decrease) Accretion Recognized B./A.CV. of Interest | Paid Accrued Year Acquired Date
98389BAS9 ... XCELENERGY INC2.4% 3/15/21 ............... |..... oo T 2FE L] 6,835 L 1004960 | ........... 7,035 (. ..........7000|........... 6926 ... [ B9 2400 ..... 3300 |MS .. [.......... 50 |........... 168 |06/07/2018| 03/15/2021
98389BAT7 .. .| XCEL ENERGY INC 2.600% 03/15/22 ............ [..... T T C....36990 ... 101.0850 | . . . ...369%|....... 2 e 2600]..... 2606 |MS .. |.. ... 962 [11/28/2016| 03/15/2022
3299999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .......... ...t XXX 3301 097 |....... 3153 870 |....... 3199017 ...t XXX L] XXX XXX 93,784 | . XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Conmerﬂal Mortgage -Backed Se
06054MAB9 .. | BANC OF AMERICA CMBS 2.723% 7/15/49 .......|..... MM ... 9934 ... 1003830 | ... 10,038 o 10,000 09986 L e T 2730 ..... 2761 |MON .f.......... 13 [........... 272 |02/28/2018| 07/15/2049
08160KAE4 .. .| BENCHMARK 2019-B15 CMBS 2.928% 12/15/72 .. .| ..... . 4 . M ... 20,599 ... 1021800 | ... 2043600 20,000 ) 020,899 | L e O e 2928 ..... 2819 | MON ... . B, 11/25/2019| 12/15/2072
17327GAY0 .. | CITIGROUP CMBS C6 A4 4.412% 11/10/51 ....... | ..... L4 M 47819 1133130 | 47591 42000 | L 4782 e (D e e 4412 ..... 3.675 | MON .| .. P 12/02/2019| 11/10/2051
17325DAB9 .. .| CITIGROUP CMBS P5 A2 2.4% 10/10/49 . .. B L4 MM 9969 ... 1002610 | .. 10,026 L 10,000 L 997 L e T 2400 ..... 2414 | MON .... 240 (12/14/2017| 10/10/2049
12630DAV6 .. .| CMBS PA CR14 A2 3.147% 02/10/47 ... .. B L4 M oo, 59,488 ..., 99.9690 | .......... 59236 |.......... 59255 | ..........59478 . ... ... | O e 3447 ..... 3.010 | MON .. 1,865 (05/02/2018| 02/10/2047
12623SAEOQ ...| COMM 2012-CCRE5 2.771% 12/10/45 ............|..... L4 1Moo, 10,000 ) ... 1015630 | ... 10,456 | 010,000 L 10,000 | L e e e 2711 ..... 2.771 | MON .... 162 [05/10/2019| 12/10/2045
12625KAD7 ...| COMM 2013-CCRE8 MRTG A4 3.334% 6/10/46 ....|..... L4 MM o 118594 | L 1032720 (L 834 | L TABOT 8344 | [ (T3E) | e 3334 (..... 3.153 | MON .. 3,489 (11/26/2019| 06/10/2046
12637UAXT ...| CSAIL 16-C7 ASB 3.314% 11/15/49 ..............|..... L4 M B8 710 L. 1031190 f L. 58778 L BT,000 | L 88814 [ B e e 3314 (... 3.167 [ MON .| .. . .. 1,889 [11/10/2016| 11/15/2049
12596GAY5 .. | CSAIL 2018-C14 CMBS A34.151% 11/15/51 ...... | ..... L4 MM o TAB L 1102350 f L 73857 | 87,000 f L TAB0T | [ (0) e e 4151 (..... 3.556 [ MON .| .. R 12/02/2019| 11/15/2051
36192BAY3 ...| GS MTG SECURITIES GC6 A3 3.482% 1/10/45 .... | ..... L4 M 019,309 (... 1017830 f Ll 19,266 L 18,929 19309 | L [ (D) e 3482 ..... 3.363 [ MON .| .. . R 12/10/2019| 01/10/2045
36192KAT4 ...| GS MTG SECURITIES GCJ7 A4 3.377% 5/10/45 ... | ..... L4 1M 137,573 1013940 (Lo 132,963 | L 1335 BT3B | e 3377 (... 3.106 [ MON .| .. .. 4,271 (07/22/2019| 05/10/2045
46637WADS5 .. | JP MORGAN CHASE CMBS A4 3.483% 6/15/45 ... .| ..... L4 MM 19,722 1019510 [ L 19,863 | L 19,287 19722 e O e 3483 (..... 3.351 [MON .| .. . R 12/03/2019| 06/15/2045
46634SAC9 .. .| JP MORGAN CHASE CMBS C6 A3 3.507 5/15/45 ... ..... L4 MM 121,329 L 1027720 f L 123615 L 120,28 f L 121,288 | e (188) | e 3507 (..... 3.457 [ MON .| .. .. 4,733 |04/18/2018| 05/15/2045
46644FAB7 .. .| JPMBB CMBS C28 A22.773% 10/15/48 .......... |..... L4 FM ... 3,888 ......99.9500 | ... 03885 3887 8887 e e () e e 2773 ..... 2772 |MON .| .. B2 37 (08/16/2019| 10/15/2048
46590JAT4 ... | JPMBB CMBS C32 A2 2.816% 11/15/48 . .. e L4 MM 9340 ... 1001340 | L 942 09400 L 934 L B e e 2816 ..... 2.848 | MON .| .. .... 259 (01/29/2019| 11/15/2048
m 46644RAX3 . .| JPMBB COMM MBS C29A2 2.921% 515148 .......| . .. L4 M oo 68742 ..., 100.0440 | .......... 69,039 | .......... 69,009 ... 88749 ... e TO s e 2921 ..... 2.941 | MON .. 2,250 (09/25/2018| 05/15/2048
-_ 90268TACS . . .| UBS-CITIGROUP CMBS C1A3 3.595% 1/1045 ... | ... L4 MM oo 16,405 ... 1016520 | ... 16,593 | L 16,328 L 16403 L e @ 3595 |..... 3.565 | MON .... 587 [12/24/2018| 01/10/2045
o 96221QAC7 .. | WFRBS CMBS C18 A33.651% 12/15/46 ..........|..... .4 MM o], 156,206 | .. ... 1008790 | ......... 150,310 |......... 149,000 | ......... 165833 | ............ooo | (1B3) e e 3651..... 3.391 | MON ... .. 5,440 (06/23/2017| 12/15/2046
w 92939LAB2 ... | WFRBS CMBS C25 A2 2.932% 11/15/47 .. U P L4 M 2677 ... 1009860 | L. 2640 | 2614 2674 e (18T e 2932]..... 2814 | MON . |.. B I 77 (06/01/2017| 11/15/2047
92938JABS ... | WFRBS CMBS1A22.927% 3/15/46 ..............[..... 4. M o 881006330 [ L 89 BB 8B [ e e 2927 |..... 2927 (MON .|............0]....coooiiin 3104/23/2018| 03/15/2046
3499999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Commercial Mongage Backed Secuntles ........... XXX XXX XXX 25573 . XXX |.. XXX.
Industrial & Miscellaneous (Unaffiliated) - Other Loan Backed and Structure
02007MAEO .. | ALLY AUTOREC TRU1A32.35% 6/15/22 ........|..... o4 |MFE ... ).o......5822..... 1002130 | ...........5835 . ..........5822|...........5822 ... o O e 2350 ..... 2355 |MON .f............6[........... 137 101/23/2018| 06/15/2022
02007TAC9 ...| ALLY AUTOREC TRU4 A3 1.84% 6/17/24 ........|..... .4 MFE ... o 09998 ... .. 998280 (..., ... 9983 ... 010,000 f L 9998 | L [ O e 1840 ..... 1.847 | MON .| .. . e 12/04/2019| 06/17/2024
02005AGP7 .. | ALLY MASTER OWNERTR1A22.7% 117/23 .....|..... L4 FE ..o .. 7948 .....1007090 | ... 08057 | 8000 | L 706 e B 2700 ..... 3.028 | MON . |. .... 216 [01/03/2019| 01/17/2023
023767AA4 ... | AMERICAN AIRLINES 2011-15.25% 7/31/22 ......|..... .4 MFE ..o o 9185 ... 1028440 (... 8891 L 8845 L BO3T | [ (189) | e 5250 (..... 3.863 [ JJ .... 454 (11/14/2017| 07/31/2022
02377UABO . ..| AMERICAN AIRLINES 2013-24.95% 7/15/24 ......|..... .4 2FE ......|.........184275|.....104.2460 | ......... 176534 | ......... 169344 | ........ 178846 | .............ov | (A540) [ e 4950 (..... 3.584 [ JJ .. 7,768 [11/26/2019| 07/15/2024
02582JJF8 ... | AMERICAN EXPRESS CREDIT 3.06% 2/15/24 .....|..... L4 MFE ..o 039994 (.. 1018170 (... ... 40,727 | a0 40,000 f L0 B39,996 | L [ T e 3.060(..... 3.066 | MON .. 1,224 107/16/2018| 02/15/2024
17305EGKS .. | CITIBANK CREDIT CARD A12.49% 1/20/23 .......|..... L4 1FE ... |.......... 49457 .. .. 1006890 (..........50,345|..........50,000 |.......... 49668 | ..........cocc. [ M 2490 ..... 2937 (W .. 1,245 |05/04/2018| 01/20/2023
12596EACS . ..| CNH EQUIP TRUST 2018-B A3 3.19% 11/15/23 ....|..... L4 MFE ..o oo 42994 | ... 1015430 (.. ... ... 43663 ..........43,000 (. ... 42996 .. [ T e 3190 ..... 3.195 [ MON .| .. . .. 1,372 109/18/2018| 11/15/2023
12596TACS .. .| CNH EQUIP TRUST 2019-B A3 2.52% 8/15/24 .....|..... L4 FE ... .. .........5999(.....100.9600 f...........6058|...........6,000...........5999 | ... [ O e 2520 (..... 2529 [ MON .| .. PP A 85 |05/14/2019( 08/15/2024
21079VAA1 .. .| CONTINENTAL AIR 2010-1 CL 4.75% 7/12/22 ..... | ..... L4 MFE ... .o 6673 ..... 1021400 (. .......... 6492 .. ......... 6356 |...........68531 | ... [ (MB) | e 4750 (..... 3.644 [ JJ .... 302 [11/29/2017| 07/12/2022
210795PZ7 ... | CONTINENTAL AIR 2012-14.15% 10/11/25 ....... | ..... L4 MFE ..o 096,371 ... 105.0740 (..o 95754 | L OB 95004 | L [ BB | e 4150 (..... 3335 (A0 ...|.. .. 3,782 (08/25/2017| 10/11/2025
34528DAD5 .. | FORD CREDIT AUTO LS B A32.22% 10/15/22 ... .| ..... L4 MFE ... f......6999) ..., 1003710 | ... 7,026 ..o 7000 L 8999 L e O 2220..... 2226 | MON .| .. LT 58 (07/23/2019| 10/15/2022
34528QGS7 .. | FORD CREDIT FLOORPLAN 1A 2.84% 3/15/24 ... |..... L4 MFE ......|.........167,075|..... 1014630 | ......... 169,443 |......... 167,000 |......... 167,070 | ............... [.oooiiiiiiiin B) [ vvvvvvnv o [ 2840 ..... 1.746 | MON .| .. .. 3,201 (08/15/2019| 03/15/2024
34528QGH1 .. | FORD CREDIT FLOORPLAN 3A13.52% 10/15/23 .. | ..... L4 FE ... f..........39991) ..., 1025850 | .......... 41,034 |..........40,000|..........89993 | ............... [ 2 e 3520 ..... 3.530 | MON .. 1,408 [11/06/2018| 10/15/2023
36256XAD4 .. .| GM FINANCIAL CONSUMER 1A32.97% 11/16/23 . .| ..... L4 FE ... f..........91990 | ..., 1013740 | .......... 93264 | .......... 92000 |.......... 91992 ... ... oo 2 e 2970 ..... 2.975 | MON .. 2,528 [01/08/2019| 11/16/2023
36255JAD6 ... | GM FINANCIAL CONSUMER 3.02% 5/15/23 .......|..... L4 MFE ..o . 5978) ... 1012270 | ..o 6074 o 6000 L 5980 L e B e 3020 ..... 3220 | MON .| .. .... 181 (10/16/2018| 05/16/2023
43813VADO ... HONDAAUTOREC 204 A4 1.87% 1/20/26 ....... |..... L4 FE oo 999700996270 | ... 9963 10,000 L 9997 L e O e 1870 |..... 1.875 | MON .| .. LB 11111/19/2019( 01/20/2026
47788CAC6 .. | JOHN DEERE OWNER TR 20AA3 2.66% 4/18/22 ...| ..... L4 MFE oo 937 1003770 f e 9T 938 938 [ O e 2660 (..... 2.663 [ MON .| .. . .... 243 102/21/2018| 04/18/2022
89190BAES ...| TOYOTAAUTOREC 2B A42.05% 9/15/22 ....... |..... L4 MFE ... .o 014996 (... 100.0860 [ .......... 15013 | .......... 15000 | .......... 14999 | ... o e 2050 (..... 2.065 | MON .... 307 [05/09/2017| 09/15/2020
92348XAA3 . ..| VERIZON OWNER TRUST 2018 3.23% 4/20/23 ....|..... L4 1FE ... ... ...12,000(..... 1016940 .......... 12203 |.......... 12,000 .......... 12000 | ......ccovvvev oo O e 3230 (..... 3.231 | MON .... 388 (10/02/2018| 04/20/2023
92347YAA2 . ..| VERIZON OWNER TRUST 2019 2.93% 9/20/23 ....|..... L4 1FE ......|......... 185289 .....101.6350 (.........188,025|......... 185000 |......... 185284 | . .............. [ B) v [ 2930 ..... 1.934 | MON .. 3,809 [11/22/2019| 09/20/2023
98162GAD4 .. | WORLD OMNI AUTO LEAB A32.03% 11/15/22 ....|..... L4 MFE ..o oo 0129979 ... .. 99.8830 (. ........ 129,848 | ......... 130,000 [ ......... 129,981 | ... ... o 2 s e 2030 ..... 2.035 | MON .... 836 (08/13/2019| 11/15/2022
98162CAD3 .. | WORLD OMNIAUTO LEABA33.19% 12/15/21 ....|..... L4 MFE ... oo 06,999 ... 1011820 (...l 7,083 L 7000 f L 7000 | e O e 3190 ..... 3.195 | MON ....223109/11/2018| 12/15/2021
98161VAC4 ...| WORLD OMNIAUTOREC AA32.5% 4/17/23 ..... |..... L4 FE ......|[...........6888(..... 1004670 (...........6922|...........68%0|...........6889 | .......cccoov [ O e 2500 ..... 2.510 | MON .... 172 /101/30/2018| 04/17/2023
98162YADS .. .| WORLD OMNI AUTO REC AA33.04% 5/15/24 .....|..... L4 FE ..o f..10,998 | ... 1017770 | oo 11195 11,000 L 10,999 L e O 3.040..... 3.046 | MON .... 293 (01/23/2019| 05/15/2024
98161PADS .. .| WORLD OMNI AUTO REC BA3 1.3% 02/15/22 .....|..... L4 FE ... | .........21858]......997930 | ..........21840 | .......... 21886 |.......... 21874 ... e 9 1300 ..... 1.348 | MON .| .. . .... 285 (10/19/2016| 02/15/2022
98163EADS . ..| WORLD OMNIAUTO REC CA33.13% 11/15/23 ... .| ..... 4. FE ..o f...........08999].....101.6000 | ...........9144 | ...........9000|...........8999 . .............. ... 0 o [ 3130 ..... 3434 |MON .f.......... 13[........... 282 |07/24/2018| 11/15/2023
3599999 Subtotal - Industrial & Miscellaneous (Unaffiliated) - Other Loan Backed and Structured Securmes ......... (5529) [ ..o L XXX L XXX | XXX 30,809 . XXX |.. XXX.
3899999 Subtotal - Industrial & Miscellaneous (Unaffiliated) ............... ... (21,409) [ ... LOXXX L[ XXX | XXX 150,166 [ . XXX |.. XXX .
7699999 Subtotals - Issuer OblIGAtioNS .. .. .........ooiuu et (17,972) [ ..o LOXXX L[ XXX | XXX 149,949 [ . XXX |.. XXX .
7799999 Subtotals - Residential Mortgage-Backed Securities . ............ ... (BB18) [ ovveei | L XXX L XXX | XXX 35507 . XXX |.. XXX.
7899999 Subtotals - Commercial Mortgage-Backed Securities . ...............ooovuuiiiiiiiiiiiiiiaaaiia. (2,130) [ oo LOXXX L[ XXX | XXX 25573 . XXX |[.. XXX.
7999999 Subtotals - Other Loan-Backed and Structured Securities ..., GIT0) [ oo XXX L XXX XXX 39,888 . XXX XXX
8399999 Grand Total - BONAS ... ...ttt ettt (31,490) [ ..o LOXXX L] XXX | XXX 250917 | . XXX |.. XXX.




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 | 4 9 10 12 13 14 15 16 17 18 19
Current Year's Total Total NAIC
Nonadmitted Unrealized Current Other-Than- Change Foreign Designation
Par Value Rate Per Share Amount Declared Valuation Year's Temporary in Exchange and
CUsIP For- | Number Per Rate Per Book/Adjusted | Used to Obtain Actual Declared but Received But Increase/ (Amortization) | Impairment BJ/AC.V. Changein |Administrative|  Date

Identification Description Code | eign | of Shares Share Share Carrying Value |  Fair Value Fair Value Cost Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) B./A.CV. Symbol Acquired
8999999 Total Preferred StOCKS ........... . ... c XXX e e XXX XXX

L3



ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

A%

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year
1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16
Current Year's Total
Rate per Unrealized Other-Than- Total Foreign

Share Used Amount Nonadmitted Valuation Temporary Change in Exchange NAIC

CUsIP For- Number Book/Adjusted to Obtain Fair Actual Declared Received Declared Increase/ Impairment BJ/AC.V. Change in Date Desig-

Identification Description Code | eign of Shares Carrying Value | Fair Value Value Cost but Unpaid During Year But Unpaid (Decrease) Recognized (Col. 13-14) B./A.CV. Acquired nation

Industrial and Miscellaneous (Unaffiliated) Publicly Traded

90214J101 ....... 2UING oo e e 359.000 04/17/2019
88579Y101 ....... BMCO o e .... 41,000 06/19/2017
002824100 ....... ABBOTTLABSCOM ... e o ... 115.000 01/05/2017
00287Y109 ....... ABBVIEINC ... e ... 90.000 12/29/2016
003654100 ....... ABIOMEDINC ..o e e ... 17.000 08/01/2019
00401C108 ....... ACACIA COMMUNICATIONSINC ... e e ... 242,000 01/29/2018
00404A109 ....... ACADIAHEALTHCARE COINC ... e e ... 405.000 10/30/2017
G1151C101 ....... ACCENTUREPLC ..o . C. .... 41,000 09/18/2017
00507V109 ....... ACTIVISIONBLIZZARD INC .......ooveiiiiiiiiiee e e .... 50.000 12/29/2016
00724F101 ....... ADOBE SYSTEMSINC ... e e .... 31.000 06/18/2018
00737L103 ....... ADTALEM GLOBAL EDUCATIONINC ..........ooooviiei] e oo ... 210.000 09/27/2019
00751Y106 ....... ADVANCE AUTOPARTSINC ..o e o ....10.000 12/29/2016
007903107 ....... ADVANCED MICRODEVICESINC .........ovovvevieiei] e o ... 270.000 121272018
007667100 ....... AECOM ... e [ .... 89.000 10/02/2019
00771v108 ....... AERIE PHARMACEUTICALSINC ... e o ... 336.000 05/01/2019
00130H105 ....... AESCORPVA ... e e ... 70.000 12/29/2016
001055102 ........ AFLACINC ... e ... 50.000 12/29/2016
00846U101 ....... AGILENT TECHNOLOGIES INC ..o e e .... 20.000 12/29/2016
008474108 ....... AGNICO EAGLEMINESLTD ..o | . ... 237.000 12/02/2016
009158106 ....... AIRPRODUCTS & CHEMICALSINC ..o e e .... 15,000 06/19/2017
009717101 ....... AKAMAI TECHNOLOGIESINC ..o e e ... 10.000 08/04/2017
011659109 ....... ALASKAAIRGROUPINC ..o | e ... 102.000 04/02/2019
012653101 ....... ALBEMARLE CORP ........coviviiiiiiiiiiie e o ... 105.000 12/02/2016
015351109 ....... ALEXION PHARMACEUTICALSINC ..o e e ....10.000 09/24/2018
016255101 ....... ALIGN TECHNOLOGYINC ............ - v [ 06/19/2017
01741R102 ....... ALLEGHENY TECHNOLOGIESINC .........ooovveveia e e 12/02/2016
G0177J108 ....... ALLERGANPLC ...\ . C. 12/29/2016
018581108 ....... ALLIANCE DATASYSTEMS CORP ........ooveiiio e o 10/11/2018
018802108 ....... ALLIANT ENERGY CORP ............. v 12/29/2016
020002101 ....... ALLSTATE CORP/THE ... e e 12/29/2016
02079K305 ....... ALPHABET INC-CLA ..o e e 09/18/2017
02079K107 ....... ALPHABETINC-CLC ... e o 06/19/2017
022098103 ........ ALTRIAGROUPINC ... e o 12/29/2016
023135106 ....... AMAZON.COMINC ... e 09/18/2017
023608102 ....... AMERENCORP ........ooooiiiiiiiiiiiiiiii e o 12/29/2016
02376R102 ....... AMERICAN AIRLINES GROUP INC ... e [ 12/07/2018
025537101 ....... AMERICAN ELECTRICPOWERCOINC ..........cooovvei | oo | oo 12/29/2016
025816109 ....... AMERICAN EXPRESS CO .......oovviviiiiiiiiee e o 12/29/2016
026874784 ....... AMERICAN INTERNATIONAL GROUP | ..o e | 12/29/2016
03027X100 ....... AMERICANTOWER CORP ..........coovoiiiiiiie e o 03/19/2018
030420103 ........ AMERICAN WATERWORKS COINC ..o e | 03/18/2019
03076C106 ....... AMERIPRISE FINANCIALINC ..o | o 12/29/2016
03073E105 ....... AMERISOURCEBERGEN CORP ..........coovviiiie e o 12/29/2016
031162100 ....... AMGENINC ..................... - JUUTY PUTUUDRS PR 12/29/2016
032095101 ....... AMPHENOLCORP ... e o 12/29/2016
032654105 ....... ANALOGDEVICESINC .......ooviiiiiiiiiiiiiee | o 12/29/2016
03662Q105 ....... ANSYSINC ... e 06/19/2017
036752103 ....... ANTHEM INC - e v [ 06/18/2018
G0408V102 ....... AONPLC ... . C. 12/29/2016
037833100 ....... APPLEINC ... e o 12/29/2016
038222105 ....... APPLIED MATERIALSINC ..o e e 12/29/2016
G6095L109 ....... APTIVPLC ................. I P . C. 12/05/2017
03837J101 ....... AQUAMETALSINC ... e e 08/01/2017
039483102 ....... ARCHER-DANIELS-MIDLAND CO ......... JUUTY PUTUUTR DU 12/29/2016
G0464B107 ....... ARGO GROUP INTERNATIONAL HOLDI .......oeveeei | o . C. 12/09/2019
040413106 ....... ARISTANETWORKSINC ..o e o 09/24/2018
04316A108 ....... ARTISAN PARTNERS ASSET MANAGEM .. v 12/28/2016
04650Y100 ....... ATHOME GROUPINC ........ocoovvviiiiaiiiaii e o 10/25/2019
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00206R102 ....... ATETINC ..o | e 463.000 18,094 |...... 39.080 09/24/2018
049560105 ....... ATMOS ENERGY CORP .......... v e ........ 10.000 LML 111.860 | .. 03/18/2019
052769106 ....... AUTODESKINC ... e o ....10.000 ... 18350 ... 183460 | .. 121242018
053015103 ........ AUTOMATIC DATAPROCESSINGINC .........coooovvi] e | ......... 30.000 515 170.500 | .. 12/29/2016
053332102 ........ AUTOZONEINC ..o e e 2.000 ... 2383... 1,191.310 | .. 03/20/2017
053484101 ....... AVALONBAY COMMUNITIES INC .. o] [ ....10.000 2097 ... 209.700 12/23/2019
05501U106 ....... AZULSA ..o TR . C. ... 658.000 28,162]...... 42.800 08/22/2018
05722G100 ....... BAKER HUGHES A GE CO . ORI FUTTU I ... 40.000 1,025]...... 25.630 07/03/2017
058498106 ....... BALLCORP ................... . TR I .... 20.000 1293 ...... 64.670 12/29/2016
060505104 ....... BANK OF AMERICACORP ................ - PO DT ... 540.000 19,019 1...... 35.220 12/29/2016
064058100 ....... BANK OF NEW YORK MELLON CORP/T e .........60.000 ... 3020...... 50.330 | .. 12/29/2016
071813109 ....... BAXTER INTERNATIONALINC ... [ [ [ 30.000.......... 2509(...... 83.620 12/29/2016
073685109 ....... BEACON ROOFING SUPPLY INC ........oooovveie [ [ | 323.000 10,330 |...... 31.980 06/29/2018
075887109 ....... BECTON DICKINSON AND CO ... [P PUTUURS PO ... 18.000(.......... 489%5]..... 271970 | .. . . 06/19/2017
08180D106 ....... BENEFITFOCUSINC ............ U PUU PO ...603.000 13,230 |...... 21.940 (10,479) | .. 03/29/2018
084670702 ....... BERKSHIRE HATHAWAY INC . v e ... 121.000 27407 ..... 226.500 .. 24441 .. 09/18/2017
086516101 ....... BESTBUYCOINC ................. U PO I .... 20.000 1,756 |...... 87.800 ... 697 .. 12/29/2016
09062X103 ....... BIOGENINC ........ e e [ o, 12,000 3561]..... 296.730 12/29/2016
09247X101 ....... BLACKROCKINC ........oovvviiiiiiii [ [ T 5.000 2514 (... 502.700 05/09/2017
05591B109 ....... BMC STOCK HOLDINGS INC .. - U PUTRUURS P ... 476.000 13,656 |...... 28.690 04/19/2018
m 097023105 ....... BOEINGCO/THE ................ e [P FUTTUTR BN ..., 34000 11,076 |..... 325.760 12/29/2016
= 09857L108 ....... BOOKING HOLDINGSINC ... e e 3.000 6,161|... 2,053.730 02/27/2018
g 099724106 ....... BORGWARNERINC ............. e ... 225,000 9761(...... 43.380 05/10/2019
- 101137107 ....... BOSTON SCIENTIFICCORP ... [ [ [ 90.000 4,070(...... 45.220 12/29/2016
109217101 ....... BRIGHTCOVEINC ... [ [ [ 1,572.000 13,661....... 8.690 1211412017
110122108 ....... BRISTOL-MYERS SQUIBB CO v 140.000 8987 (...... 64.190 12/29/2016
11135F101 ....... BROADCOMINC ...........cceeennne. vl e 25.000 79011..... 316.020 06/18/2018
127387108 ....... CADENCE DESIGN SYSTEMS INC . U FUTUUR I 20.000 1,387 ...... 69.360 12/19/2017
14040H105 ....... CAPITAL ONE FINANCIAL CORP ...... v [ 30.000 3,087 1..... 102.910 12/29/2016
G1890L107 ....... CAPRIHOLDINGSLTD ............ U U . C. 146.000 5570(...... 38.150 05/29/2019
14149Y108 ....... CARDINALHEALTHINC .............. U PUTU P .20.000 1,012]...... 50.580 12/29/2016
141619106 ....... CARDIOVASCULAR SYSTEMSINC ... | 383.000 18610 ...... 48.590 12/02/2016
14161W105 ....... CARDLYTICSINC ... [ | 316.000 19,864 |...... 62.860 10/29/2018
141665109 ....... CAREEREDUCATIONCORP ... [ | 897.000 16,496 |...... 18.390 12/02/2016
143130102 ....... CARMAXINC ................. T U PUTUUR PO 10.000 | ............ 8771|...... 87.670 12/29/2016
143658300 ....... CARNIVALCORP ........ooviiiinnn PO P . C. 30.000 1525]...... 50.830 12/29/2016
144285103 ....... CARPENTER TECHNOLOGY CORP ..o [ | 76.000 3783 ...... 49.780 09/12/2017
149123101 ....... CATERPILLARINC ... [ e 40.000 5907 ..... 147.680 12/29/2016
12503M108 ....... CBOE HOLDINGSINC ... e 10.000 1200]..... 120.000 09/18/2017
12504L109 ....... CBREGROUPINC ... [ e 30.000 1839]...... 61.290 12/29/2016
12514G108 ....... CDW CORP/DE ..... IR OO R .........10.000 14281..... 142.840 09/23/2019
151358101 ....... CENTENECORP ... [P FUTTUREN EURUU URR 30.000 18861 ...... 62.870 12/29/2016
15136A102 ....... CENTENNIAL RESOURCE DEVELOPMEN ... JUUTY IUTUUE DYDUURS DU 1,306.000 .. 6,034 ....... 4620 .. 06/15/2018
156504300 ....... CENTURY COMMUNITIESINC ..o [ | e 258.000|.......... 7056 ...... 27.350 09/06/2018
156700106 ....... CENTURYLINKINC ... [ [ | 87.000.......... 1,149 ... 13.210 11/01/2017
156727109 ....... CERENCEINC ........... v 111.000 2512...... 22.630 10/02/2019
156782104 ....... CERNERCORP ................. e e L 20.000 14681 ...... 73.390 12/29/2016
808513105 ....... CHARLES SCHWAB CORP/THE ....... e 80.000 3805(...... 47.560 12/29/2016
16119P108 ....... CHARTER COMMUNICATIONS INC ... [ | 10.000 4851(..... 485.080 03/20/2017
166764100 ....... CHEVRONCORP .................... cooi e [ [ 120000 | L 14,46 120.510 03/20/2017
169656105 ....... CHIPOTLE MEXICANGRILLINC .........cooooveeeiieef e | | e 2000 | e 1,674 837.110 12/29/2016
H1467J104 ....... CHUBBLTD .....ovvvveiiiee P P . C.|.........30000].......... 4670 |..... 155.660 12/29/2016
171340102 ....... CHURCH & DWIGHT COINC ....... v e 20000 L 1,407 L 70.340 12/29/2016
125523100 ....... CIGNACORP ................. v 22000 | L 4,499 L 204.490 1212112018
172908105 ....... CINTASCORP .......oviiiiiiiiiiiieeeieeee e | | e 10000 | L 2,691 L 269.080 12/23/2019
17275R102 ........ CISCO SYSTEMS INC . - v [ 00270000 L 12,949 L 47.960 12/29/2016
172967424 ....... CITIGROUPINC ... e | oo | e 150.000 | oo 11,984 |0 79.890 12/29/2016
174610105 ....... CITIZENS FINANCIALGROUPINC ...........ooovveeeo [ | oo | et 50,000 | Lo 2031 L 40.610 12/29/2016
189054109 ....... CLOROXCO/THE .............coooovee | | | 010.000 L 1,535 L 153.540 06/24/2019
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12572Q105 ....... CMEGROUPINC ... [ | X 06/18/2018
125896100 ....... CMS ENERGY CORP .. v [ e 304 ... 1,885 12/29/2016
191216100 ....... COCA-COLACO/MHE ... U PO I e 12/29/2016
19239V302 ....... COGENT COMMUNICATIONS HOLDINGS ...........oooe v | oeeen 12/02/2016
192446102 ....... COGNIZANT TECHNOLOGY SOLUTIONS ........ocooovein [ e | oeen 12/29/2016
194162103 ....... COLGATE-PALMOLIVE CO JUUTY PUTOUR IR 12/29/2016
20030N101 ....... COMCASTCORP ............. . v [ 12/29/2016
200340107 ....... COMERICAINC ... ..o [ e 12/29/2016
20451N101 ....... COMPASS MINERALS INTERNATIONAL .........oooovvei] v |, 12/31/2018
205887102 ....... CONAGRABRANDSINC ... [ e 12/29/2016
20605P101 ....... CONCHO RESOURCESINC .......... [P T T 09/24/2018
20825C104 ....... CONOCOPHILLIPS ... e e 12/29/2016
209115104 ....... CONSOLIDATED EDISONINC ..o | 12/29/2016
21036P108 ....... CONSTELLATION BRANDSINC .......... vl e 03/19/2018
21240E105 ....... CONTROLADORA VUELA CIADE AVIA . U P . C. 11/03/2017
216648402 ....... COOPERCOSINC/THE ................. U PO I 12/29/2016
217204106 ....... COPARTINC ............... URTURRITY FUTTRTTN F 06/24/2019
219350105 ....... CORNINGINC ... [ | 12/29/2016
220027108 ....... CORPORATE OFFICE PROPERTIES TR ... U PUTUUR I 10/30/2018
220521104 ....... CORTEVAINC ... vl 06/18/2019
m 22160K105 ....... COSTCO WHOLESALE CORP ... IO U R 03/19/2018
= 22282E102 ....... COVANTA HOLDING CORP ... . JUUT ORI I 1212712017
N 225447101 ....... CREEINC ..o, JUUTY PUTUURE DU 12/02/2016
N 22822v101 ... CROWN CASTLE INTERNATIONAL COR .. U PUTUUURS P 06/19/2017
126408103 ....... CSXCORP ..o JUUTY PUTUUDES PR 12/29/2016
231021106 ....... CUMMINSINC ......... IR PO I 12/29/2016
126650100 ....... CVSHEALTHCORP .................... U IETTUE T 11/29/2018
232806109 ....... CYPRESS SEMICONDUCTOR CORP . JUUTY PUTUIE PO 12/02/2016
235825205 ....... DANAINC ... JUUTY PUTUUDES PR 05/08/2019
235851102 ....... DANAHERCORP ................ v [ 12/29/2016
237194105 ....... DARDEN RESTAURANTSINC ........ocooeveie [ e 12/29/2016
237266101 ....... DARLING INGREDIENTSINC ......... U FUTDUR IR 10/11/2018
244199105 ....... DEERE&CO ...........ceceeee e e 12/29/2016
247361702 ....... DELTA AIRLINES INC e 12/29/2016
252131107 ....... DEXCOMINC .............c.en . vl e 09/28/2017
25278X109 ....... DIAMONDBACK ENERGY INC ... v [ 121242018
253868103 ....... DIGITALREALTY TRUSTINC ......... [P FUTTUTE DR 09/18/2017
254709108 ....... DISCOVER FINANCIAL SERVICES ... JUUT FUTURTEN I 12/29/2016
256677105 ....... DOLLAR GENERALCORP ............ U ITTU RO 12/29/2016
256746108 ....... DOLLARTREEINC ........covviiiiiiiiiii o [ 12/29/2016
25746U109 ....... DOMINION ENERGY INC . U PUTRUUR P 03/18/2019
260557103 ....... DOWINC ............ceeens U FUTURTE I 04/02/2019
23331A109 ....... DR HORTON INC . v e 12/29/2016
262037104 ....... DRIL-QUIPINC ... e e 08/07/2017
26441C204 ....... DUKEENERGY CORP .........c.ooovviiiiiiiiee [ [ 09/18/2017
26614N102 ....... DUPONTDENEMOURSINC ... [ e 06/18/2019
233377407 ....... DXP ENTERPRISES INC/TX ... [ e 11/07/2017
26969P108 ....... EAGLE MATERIALS INC ... . v [ 12/02/2016
G29183103 ....... EATON CORPPLC ....... v . C. 12/29/2016
278642103 ....... EBAYINC ........... e I OO IR 12/29/2016
278865100 ....... ECOLAB INC TR PUPIT PEPUTRS PRSP 12/29/2016
281020107 ....... EDISON INTERNATIONAL ... [ [ 12/29/2016
28176E108 ....... EDWARDS LIFESCIENCES CORP .........o.oovoviii [ e 12/29/2016
28470R102 ....... ELDORADO RESORTSINC ........ .. [ FURUUTR I 06/28/2019
285512109 ....... ELECTRONIC ARTSINC ... e e 12/29/2016
532457108 ....... ELILILLY&CO .o e 12/29/2016
291011104 ....... EMERSONELECTRICCO ..o [ e 12/29/2016
292562105 ....... ENCORE WIRE CORP ....... JUUY PUTUUDRS DU 12/02/2016
29275Y102 ....... ENERSYS ... L 12/09/2019
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29364G103 ....... ENTERGY CORP ......oooviiiiiii e [ 23%|..... 119.800 03/18/2019
26875P101 ....... EOG RESOURCESINC ... e e ... 3350 ...... 83.760 | .. 12/29/2016
294429105 ....... EQUIFAXING ... L [ L1401 140120 | .. 12/29/2016
294440700 ....... EQUINIXINC ... e e .. 35020..... 583.700 | .. 03/19/2018
297178105 ....... ESSEX PROPERTY TRUSTINC ... vl ... 30091 ..... 300.860 | .. 12/23/2019
518439104 ....... ESTEE LAUDER COS INC/THE ..... FUTRTURUTIY PETUITEN PO .. 2892)..... 206.540 | .. 12/29/2016
B38564108 ....... EURONAV NV ... . C. 15499 |...... 12.540 07/27/2018
298736109 ....... EURONET WORLDWIDE INC ... - v 15914 | ... 157.560 121272016
G3223R108 ........ EVEREST RE GROUPLTD ...... - U I . C. 16,057 | ..... 276.840 12/02/2016
30034W106 ....... EVERGYINC ................. v L 1,302]...... 65.090 06/18/2018
30040W108 ....... EVERSOURCE ENERGY ... U PR I 1,701 ... 85.070 12/29/2016
30161N101 ....... EXELONCORP ..ot [ [ 3191 ... 45.590 12/29/2016
30212P303 ........ EXPEDIAGROUPINC ... o e 1,0811..... 108.140 09/23/2019
302257102 ....... EXTRA SPACE STORAGEINC ........coovvviiiie [ [ 1,056 ..... 105.620 12/29/2016
30231G102 ....... EXXONMOBILCORP .............. - U PUDUIE PO 17445|...... 69.780 05/09/2017
G3323L100 .......[FABRINET ............. e U PO . C. 8559 (...... 64.840 02/02/2018
30303M102 ........ FACEBOOK INC .. vl 30,993 ]..... 205.250 09/18/2017
311900104 ....... FASTENALCO ...... . vl 18481 ...... 36.950 12/29/2016
31428X106 ....... FEDEXCORP ........c.ovvviiinnn, i [ 1,96 ..... 151.210 03/20/2017
31620M106 ....... FIDELITY NATIONAL INFORMATION .............. R FUTUUTE DR 5564 1..... 139.090 09/23/2019
m 316773100 ....... FIFTHTHIRDBANCORP ................ e [P PUTUUURS PR 2152 ...... 30.740 12/29/2016
= 318672706 ....... FIRST BANCORP/PUERTORICO ..........ocovvieian [ . C. 12115 ...... 10.590 08/09/2017
N 337932107 ....... FIRSTENERGY CORP .......oovvviiiiiiieie o [ 1944 ... 48.600 12/29/2016
S 337738108 ....... FISERVINC ..., - v 4625(..... 115.630 09/23/2019
339041105 ....... FLEETCOR TECHNOLOGIESINC ........ e [P PUTURURS PR 1726 ..... 287.720 09/24/2018
Y2573F102 ....... FLEXLTD oo [ . C. 15,169 |...... 12.620 10/26/2018
339750101 ....... FLOOR & DECOR HOLDINGS INC .. .. v [ 4370(...... 50.810 05/31/2019
302491303 ....... FMCCORP ........ccviiiinnn U [T PUTUIR PO 29846 |...... 99.820 10/26/2018
345370860 ....... FORD MOTOR CO .. e [P PUTUUURS P 2790 (....... 9.300 12/29/2016
34959J108 ....... FORTIVECORP ..... - [P FUTUUTR B 2292(...... 76.390 12/29/2016
35137L105 ....... FOXCORP ..........ooeine, JUUTY PUTUUURS DU 1483]...... 37.070 03/19/2019
35671D857 ....... FREEPORT-MCMORANINC ... - v [ oo 1304 L1706 13120 | .. 12/29/2016
H2906T109 ....... GARMINLTD ..........ocooenes e o Co 10000 976 |...... 97.560 | .. 12/29/2016
366651107 ....... | GARTNERINC . v 1541..... 154.100 05/09/2017
G37585109 ....... GASLOGLTD ... U . C. 9,349(....... 9.790 05/04/2017
369550108 ....... GENERAL DYNAMICS CORP ... U FUTDUR IR 2,822..... 176.350 03/19/2018
369604103 ....... GENERALELECTRICCO ..o [ | 6,361(...... 11.160 12/29/2016
370334104 ....... GENERALMILLSINC ....... e e 21421 ...... 53.560 12/29/2016
37045V100 ....... GENERAL MOTORS CO ... UTUURIRY FETUTEN PO 3204 (... 36.600 12/29/2016
372460105 ....... GENUINEPARTS CO ... [ e 1,062]..... 106.230 12/29/2016
375558103 ....... GILEAD SCIENCESINC ..o [ | 5198 |...... 64.980 12/29/2016
37951D102 ....... GLOBAL EAGLE ENTERTAINMENTINC ... [ |, 2222(....... 0.500 04/04/2017
37940102 ....... GLOBAL PAYMENTSINC ................. [P PO DU 22272]..... 182.560 12/29/2016
38046C109 ....... GOGOINC ... e 8486 (....... 6.400 02/09/2018
G9456A100 ....... GOLARLNGLTD ... [ . C. 3555 (...... 14.220 08/17/2017
38141G104 ....... GOLDMAN SACHS GROUP INC/THE ... [ | 5058 ..... 229.930 03/20/2017
387328107 ....... GRANITE CONSTRUCTIONINC ... [ e 10,017 |...... 27.670 06/27/2017
388689101 ....... GRAPHIC PACKAGING HOLDING CO ... v [ 9,008...... 16.650 02/17/2017
39304D102 ....... GREENDOTCORP ..............cenee. U PRTR P 5569(...... 23.300 03/07/2019
406216101 ....... HALLIBURTON CO ... v [ 19581 ...... 24470 12/29/2016
418056107 ....... HASBROINC .......... e L 1,056 |..... 105.610 12/29/2016
40412C101 ....... HCAHOLDINGSINC ..o [ e 2956 |..... 147.810 12/29/2016
427866108 ....... HERSHEY CO/THE .. . v 14701 ..... 146.980 1212412018
42809H107 ....... HESSCORP ..., vl 1,336 ...... 66.810 12/29/2016
42824C109 ....... HEWLETT PACKARD ENTERPRISE CO ... PO ORI IR 1,903]...... 15.860 12/29/2016
43300A203 ....... HILTON WORLDWIDE HOLDINGS INC ... v [ 2218(..... 110.910 06/18/2018
437076102 ....... HOME DEPOT INC/THE .............. vl 15,088 |..... 218.380 03/20/2017
438516106 ....... HONEYWELL INTERNATIONALINC ... JUU FUTURTEN I 8142 ..... 177.000 12/29/2016
44107P104 ....... HOSTHOTELS & RESORTSINC ..o [ [ 1855]...... 18.550 12/29/2016
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404341105 ....... HPINC ..o e 110.000 | .......... 22610...... 20.550 12/29/2016
444859102 ....... HUMANAINC ....... U PUDU P e 9.000 .. 32991..... 366.520 | .. 12/29/2016
447011107 ....... HUNTSMAN CORP ... . PO U T ... 122,000 L2948 ... 24.160 | .. 10/08/2019
450828108 ....... IBERIABANKCORP ........... . v oo, 97.000 L7259 74830 .. 04/03/2018
45168D104 ....... IDEXX LABORATORIES INC .. N TR e 6.000 L1567 L 261.130 | .. 03/20/2017
G47567105 ....... [IHSMARKITLTD ..o [ . C. .... 30.000 22610, 75.350 | .. 06/19/2017
452308109 ....... ILLINOIS TOOL WORKS INC .. v ..v..... 20.000 ... 3593 ... 179.630 | .. 12/29/2016
452327109 ....... ILLUMINATINC ..o e e e 9.000 ... 2986..... 331.740 | .. 05/09/2017
45337C102 ....... INCYTECORP ........... v e e 10000 873|...... 87.320 .. 03/20/2017
G47791101 ... INGERSOLL-RANDPLC ......cooiiiiiiiiiieee [ . C. .... 20.000 ... 2658(..... 132920 | .. 12/29/2016
45784P101 ....... INSULETCORP .......... e e ..., 227.000 38,862 ..... 171.200 | .. 12/02/2016
458140100 ....... INTELCORP ..o [ [ 280.000 16,758 | ...... 59.850 12/29/2016
45866F104 ....... INTERCONTINENTAL EXCHANGE INC ..o [ [ [t 000.......... 7021 ... 92.550 12/29/2016
458665304 ....... INTERFACEINC ...........cooovviin. v e .. 18664 (...... 16.590 121272018
459200101 ....... INTERNATIONAL BUSINESS MACHINE .................ooo| oo [ [ o000 83,000 | ..o 7,104 L 134.040 03/20/2017
459506101 ....... INTERNATIONAL FLAVORS & FRAGRA ... oo e [0 10000 L 1290 129.020 1212412018
460146103 ....... INTERNATIONAL PAPERCO .............. e 40000 | L 1,842 46.050 12/29/2016
460690100 ....... INTERPUBLIC GROUP OF COS INCIT ... v e 080000 L 1155 L 23.100 12/29/2016
461202103 ....... INTUITINC ... e e 17000 L 4453 L 261.930 06/18/2018
46120E602 ....... INTUITIVE SURGICALINC ... o [ [0 8000 | e 4729 L 591.150 03/19/2018
m 46266C105 ....... IQVIAHOLDINGSINC ... [ [ [0 10000 | oo 1,545 L 154.510 09/23/2019
= 46284V101 ....... IRONMOUNTAININC .......oovvviiieeeeee [ [ |00 30000 e 956 | 31.870 12/29/2016
N 465741106 ....... ITRONINC ... [ Lo 00000281000 | Lol 23,590 | 83.950 03/07/2019
> 466313103 ....... JABILCIRCUITING ... e | | 00835000 | oo 22,112 41.330 12/02/2016
469814107 ....... JACOBS ENGINEERINGGROUPINC ..............ooooof e | oo | et 10000 | ooeee . 898 L 89.830 12/29/2016
47233W109 ....... JEFFERIES FINANCIAL GROUP INC ... v e o 477000 | Ll 10193 L 21.370 05/24/2018
477143101 ....... JETBLUE AIRWAYSCORP ........... v e e 787000 | L 14,733 L 18.720 01/04/2018
832696405 ....... JM SMUCKER CO/THE ...... i e 0010000 L 1,041 104.130 03/20/2017
478160104 ....... JOHNSON & JOHNSON ................... e e [0, 160000 | L0 23339 L 145.870 03/20/2017
G51502105 ....... JOHNSON CONTROLS INTERNATIONAL .. [FUTUTURTN FET . CLf........60000].......... 2443 ...... 40.710 12/29/2016
46625H100 ....... JPMORGAN CHASE&CO .........oevvevieieeeieed e | | 2o 180,000 | ... 25,002 139.400 12/29/2016
485170302 ....... KANSAS CITY SOUTHERN ... .. v 10000 L 1,832 153.160 12/29/2016
48242W106 ........ KBRINC ................... v . 1,045.000 | L 31,873 30.500 11/20/2018
487836108 ....... KELLOGGCO ... Lo |02 20000 e 1,383 69.160 12/29/2016
493267108 ....... KEYCORP ......ovviiiiiiiiiiiiiiiiiiiiieee [ Lo 000000100000 | e 2,024 20.240 12/29/2016
49338L103 ....... KEYSIGHT TECHNOLOGIES INC ... coo e [ [0 10000 L 1,026 102.630 09/23/2019
494368103 ....... KIMBERLY-CLARKCORP .......... e e 2200000 | L 275 137.550 12/29/2016
49446R109 ....... KIMCO REALTY CORP ... e e .. 80.000 | L 1,243 20.710 12/29/2016
49456B101 ....... KINDER MORGAN INC/DE .. i e oo [ 150000 L 3176 21.170 12/29/2016
497266106 ....... KIRBY CORP ........civiiiiiiiiiiieiieies [ [ |00 124000 Lo 11,102 89.530 12/02/2016
482480100 ....... KLA-TENCORCORP ..o [ [ [0 10000 | e 17820 178170 12/29/2016
499049104 ....... KNIGHT-SWIFT TRANSPORTATION HO . v e [0 376000 | .. 13,476 35.840 12/20/2018
500754106 ....... KRAFTHEINZCO/THE .................. v e [ 0050000 Ll 1807 32130 12/29/2016
50077C106 ....... KRATONCORP ..o [ [ 000]......... 13,090 ...... 25.320 12/02/2016
50077B207 ....... KRATOS DEFENSE & SECURITY SOLU .......oooooovvei [ [ |, 000.......... A58 (... 18.010 04/01/2019
501044101 ....... KROGERCO/THE ... e [ . LAT39 L 28.990 .. 12/29/2016
502431109 ....... L3HARRIS TECHNOLOGIESINC ............oooeeovees [ooe [ [ oo 14000 | ..ol 2770 197.870 07/01/2019
50540R409 ....... LABORATORY CORP OF AMERICA HOL .. cooi e [ [ 8000 L 1,353 169.170 12/29/2016
512807108 ....... LAMRESEARCHCORP ................... coo e e [0 10000 L 2,924 292.400 12/29/2016
526057104 ....... LENNARCORP .......... cooi e e 0080000 L 1674 55.790 12/29/2016
501877106 ....... LGIHOMESINC ..o [ |00 125000 | ..o 8831 L 70.650 09/27/2018
534187109 ....... LINCOLN NATIONAL CORP . v e e 0030000 | L 1TTO L 59.010 12/29/2016
G5494J103 ....... LINDEPLC ... [ . CLo ... 35000, ......... 7452]..... 212.900 1212412018
535919500 ....... LIONS GATE ENTERTAINMENT CORP .. U PO CAL|L......891.000..........8848]....... 9.930 05/03/2019
539830109 ....... LOCKHEED MARTINCORP ............. cooi e [ 021000 L BATT L 389.380 03/19/2018
548661107 ....... LOWE'SCOSINC ................. .. v o]0 50000 L. 5,988 L 119.760 12/29/2016
50212v100 ....... LPL FINANCIALHOLDINGSINC ..o [ [ |00, 222000 | ... ... 20,480 | ... 92.250 10/27/2017
N53745100 ....... LYONDELLBASELL INDUSTRIESNV ... R P . C.|.........20000].......... 1,890 ...... 94.480 12/29/2016
55261F104 ....... M&TBANKCORP ...............cooooveeoo oo [ [ 0010000 ... 1,698 L. 169.750 12/23/2019
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55405Y100 ....... MACOM TECHNOLOGY SOLUTIONSHOL .........ooooec| oo [ |, 651.000 17317 | ... 26.600 02/05/2018
55608B105 ....... MACQUARIE INFRASTRUCTURE CORP ... U PUTUUR I ........175.000 L TAIT L 42840 .. 11/15/2017
565849106 ....... MARATHON OILCORP .......ovivvieiiiee e [ ... 90.000 12220 13.580 | .. 12/29/2016
56585A102 ....... MARATHON PETROLEUM CORP ... e .......45.000 A A L 60.250 | .. 10/01/2018
57060D108 ....... MARKETAXESS HOLDINGS INC ... [RUTTRTTUT FUTTRTEN I e 2000(............ 7581..... 379.110| .. 09/23/2019
571903202 ....... MARRIOTT INTERNATIONAL INC/MD . v [ .... 20.000 ... 30290..... 151430 (.. 12/29/2016
571748102 ....... MARSH & MCLENNAN COSINC ............ v e ... 40.000 .. 4456 (.. ... 111410 .. 12/29/2016
573284106 ....... MARTIN MARIETTA MATERIALS INC ...... v [ .... 52,000 14541 ... 279.640 | .. 03/20/2017
G5876H105 ........ MARVELL TECHNOLOGY GROUP LTD . [RUTTRTRTN P . C. ...404.000]......... 10,730 |...... 26.560 | .. 03/07/2019
574599106 ....... MASCOCORP ..o, v ....30.000(.......... 14401 ...... 47.990 .. 12/29/2016
576323109 ....... MASTECINC .......... .. v e [ oo 420000 ......... 26947 ...... 64.160 | .. 12/02/2016
57636Q104 ....... MASTERCARD INC ..o [ [ [ 58.000......... 17,318 ..... 298.590 06/18/2018
579780206 ....... MCCORMICK&COINCIMD ... [ [ [ 10.000|.......... 1697 ..... 169.730 12/29/2016
580135101 ....... MCDONALD'S CORP ....... vl ..., 48.000 ... 9485(..... 197.610 12/29/2016
58155Q103 .......[MCKESSON CORP .........coviiiiiiiiiiiiiiee [ [ ....10.000 1,3831..... 138.320 12/29/2016
G5960L103 ....... MEDTRONICPLC ... UTUUT P . C. ... 80.000 9,076 ..... 113.450 12/29/2016
58933Y105 ....... MERCK&COINC ............... U PUTUUUR P ... 160.000 14552 ... 90.950 | .. 12/29/2016
589889104 ....... MERIT MEDICAL SYSTEMSINC ........... v [ ...105.000(.......... 3278|...... 312201 .. 09/03/2019
59001K100 ....... MERITORINC ......... e ... 777.000 20,350 ]...... 26.190 12/20/2018
590479135 ....... MESA AIR GROUP INC e ... 909.000 8126 (....... 8.940 03/12/2019
m 59156R108 ....... METLIFEINC ... [P FUTTUTE DR .........60.000 3,058(...... 50.970 12/29/2016
= 592688105 ....... METTLER-TOLEDO INTERNATIONAL | .. U DUDUIEN PO e 2.000 1,587 ..... 793.280 03/19/2018
g 552953101 ....... MGM RESORTS INTERNATIONAL ...... U OO I .... 50.000 1664]...... 33.270 09/18/2017
o 595017104 ....... MICROCHIP TECHNOLOGY INC ...... JUUTY PUTUUDES PURD .... 20.000 2,094 1..... 104.720 12/29/2016
595112103 ....... MICRON TECHNOLOGY INC ........ - U PUDUUTRN PR ... 70.000 3765(...... 53.780 12/29/2016
594918104 ....... MICROSOFTCORP ................ v ...470.000 74119 ..... 157.700 09/24/2018
55306N104 ....... MKS INSTRUMENTS INC v .... 56.000 6,1611..... 110.010 08/14/2019
607525102 ....... MODELNINC ................... v [ ... 213.000 TATO|...... 35.070 08/31/2018
607828100 ....... MODINE MANUFACTURING CO ....... T v [ ... 304.000 23411....... 7.700 12/02/2016
609207105 ....... MONDELEZ INTERNATIONAL INC ... - v ...100.000 5508(...... 55.080 12/29/2016
609839105 ....... MONOLITHIC POWER SYSTEMSINC .........ooooeveee [ o ... 185.000 32934 1..... 178.020 12/02/2016
61174X109 ....... MONSTER BEVERAGE CORP .........covvvviiieie [ [ .... 30.000 1,907]...... 63.550 12/29/2016
615369105 ....... MOODY'SCORP .......oooiviiiiiiiie [ e ... 11.000 2612(..... 237.410 12/29/2016
617446448 ....... MORGAN STANLEY ............. IO ORI P ... 90.000 4601(...... 51.120 12/29/2016
620076307 ....... MOTOROLA SOLUTIONSINC ..o [ e ... 10.000 1611]..... 161.140 12/29/2016
55345K103 ....... MRC GLOBALINC ............... - [P PO IO ..., 343.000 4679(...... 13.640 12/02/2016
55354G100 ....... MSCIINC ... L e e 6.000 1549 ... 258.180 06/18/2018
62855J104 ....... MYRIAD GENETICSINC ... [ | 563.000 15330 |...... 27.230 12/22/2016
Y62132108 ....... NAVIGATOR HOLDINGS LTD ... v L Cl 1,295.000 17444 | ... 13.470 04/18/2019
640268108 ....... NEKTAR THERAPEUTICS ..... .. vl e 110.000 2374 1...... 21.585 06/25/2018
64110D104 ....... NETAPPINC ............... U PUTUUURN P .... 20.000 1245|...... 62.250 12/29/2016
64110L106 ....... NETFLIXINC ........ e [P FURTUTR B .... 28.000 9,060..... 323.570 03/19/2018
64131A105 ....... NEURONETICSINC ......... - PO PUUIR PO ........246.000 L1105 4490 .. 08/28/2019
651639106 ....... NEWMONTMINING CORP ..o [ [ [ 60.000|.......... 2,607 (...... 43.450 12/29/2016
65339F101 ....... NEXTERAENERGY INC ... [ [ 30.000.......... 7265]|..... 242.160 09/18/2017
654106103 ....... NIKEINC .................s e e e 80.000 8,105(..... 101.310 12/29/2016
G65431101 ....... NOBLE CORPPLC ......... . [FUTTTUIRN BT L Cl 1,455.000 1775 ... 1.220 08/15/2018
655044105 ....... NOBLE ENERGY INC UTTTTTUT FTTUT EUTU 553.000 13,737 |...... 24.840 05/06/2019
655844108 ....... NORFOLK SOUTHERN CORP ... [UTURTUTE FUTUT R 19.000 3688]..... 194.130 12/29/2016
665859104 ....... NORTHERN TRUSTCORP ........... vl 20.000 2125(..... 106.240 12/29/2016
666807102 ....... NORTHROP GRUMMANCORP ..........ooviioiiiea [ [ 10.000 34401 ..... 343.970 03/20/2017
668771108 ....... NORTONLIFELOCKINC ........oovovieiiiiieie [ e . 40.000 1,021 ...... 25.520 11/05/2019
67020Y100 ....... NUANCE COMMUNICATIONSINC ..o [ e 889.000 15851 |...... 17.830 12/23/2016
67066G104 ....... NVIDIACORP ... U PUTRUUR P 39.000 9177 (... 235.300 06/19/2017
674599105 ....... OCCIDENTAL PETROLEUM CORP . U PUDUIIEN PO 61.000 2514 (... 41.210 12/29/2016
681919106 ....... OMNICOMGROUPINC .............. U PUTUIR PO 20.000 1620]...... 81.020 12/29/2016
682680103 ....... ONEOKINC ...... e v 30.000 22700...... 75.670 09/18/2017
68389X105 ....... ORACLECORP ............... e U DUDUUTEN P ........140.000 L TAT L 52.980 .. 12/29/2016
67103H107 ....... O'REILLY AUTOMOTIVEINC ..o [ | | 5000 (.......... 2,191(..... 438.260 12/29/2016
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693718108 ....... PACCARINC ... [ [ 30.000|.......... 2373 ...... 79400 | .......... 2373 |.......... 1,935 ... B9 98 659 12/29/2016
695127100 ....... PACIRABIOSCIENCES INC ........ovvvivieiiie [ [ |, 349.000 ....2260]... 05/31/2019
697900108 ....... PAN AMERICAN SILVERCORP .........ooooeiiiiiiana [ AL 1,510.000 02/01/2019
697900132 ....... PANAMERN SILVERCORP .........oooiiiiiiii [ AL 12,504.000 02/01/2019
701094104 ....... PARKER-HANNIFINCORP ..o [ e 12/29/2016
70450Y103 ....... PAYPALHOLDINGSINC ... [ [ 09/24/2018
69327R101 ....... PDCENERGYINC ..o [ [ 10/19/2018
713448108 ....... PEPSICOINC ....... e 06/19/2017
717081103 ....... PFIZERINC ... e e 12/29/2016
718172109 ....... PHILIP MORRIS INTERNATIONAL IN ... [ e 03/20/2017
718546104 ....... PHILLIPS 66 ..........covviiiiines . v [ 06/19/2017
723484101 ....... PINNACLE WEST CAPITALCORP ..........coooovvii [ e 1212412018
723787107 ....... PIONEER NATURAL RESOURCES CO .........cooovvves [ [ovnnn 12/29/2016
72703H101 ....... PLANET FITNESSINC ........cooviiiiiiiiies [ [ 03/14/2017
693475105 ....... PNC FINANCIAL SERVICES GROUP | ........ovvvvve [ e 12/29/2016
733174700 ....... POPULARINC ... [ . C. 12/02/2016
693506107 ....... PPGINDUSTRIESINC ..o [ e 12/23/2019
69354N106 ....... PRAGROUPINC ......oovviiiiiiie e e 03/09/2018
742718109 ....... PROCTER & GAMBLE CO/THE ...........oovviviee [ e 12/29/2016
743315103 ....... PROGRESSIVE CORP/THE ..o [ [ 12/29/2016
74340W103 ....... PROLOGISINC ... [ e 12/29/2016
744320102 ....... PRUDENTIAL FINANCIALINC ... [ [ 12/29/2016
74460D109 ....... PUBLIC STORAGE .........ooiiviiiiiiiee [ [ 03/19/2018
N72482123 ....... QIAGENNV ... . C. 12/02/2016
T4736K101 ....... QORVOINC ... e | 12/02/2016
747525103 ....... QUALCOMMINC ... [ e 12/29/2016
748341100 ....... QUESTDIAGNOSTICSINC ... | 12/29/2016
754730109 ....... RAYMOND JAMES FINANCIALINC ..........coovvieeoa [ [ 03/20/2017
755111507 ....... RAYTHEONCO ... [ [ 12/29/2016
75886F107 ....... REGENERON PHARMACEUTICALSINC ............oooo oo o 09/18/2017
7591EP100 ....... REGIONS FINANCIALCORP ... [ [ 12/29/2016
761152107 ....... RESMEDINC ..o [ [ 09/18/2017
773903109 ....... ROCKWELL AUTOMATIONINC ... e 12/29/2016
775133101 ....... ROGERSCORP .......oovviiiiiiiiiiie e e 12/02/2016
776696106 ....... ROPER TECHNOLOGIESINC .........cooovviiiiee [ [ 05/09/2017
778296103 ....... ROSSSTORESINC ......c.ovvivviiiiiiieeieeee [ [ 12/29/2016
V77807103 ....... ROYAL CARIBBEAN CRUISESLTD .........coovvieia e . C. 12/29/2016
78400V104 ....... S&P GLOBALINC ... [ 12/29/2016
794661302 ....... SALESFORCE.COMINC .......coovvviiiiiiiiiiiie [ | 09/24/2018
800677106 ....... SANGAMO THERAPEUTICSINC ..o [ | 12/02/2016
78410G104 ....... SBA COMMUNICATIONS CORP ..o [ | 09/18/2017
806857108 ....... SCHLUMBERGERLTD ... [ . C. 12/29/2016
G7945M107 ... SEAGATE TECHNOLOGY PLC .. e e . C. 12/29/2016
816851109 ....... SEMPRAENERGY ..o [ | 12/23/2019
816850101 ....... SEMTECHCORP ... [ | 09/07/2017
81762P102 ....... SERVICENOWINC ... [ | 12/23/2019
824348106 ....... SHERWIN-WILLIAMS CO/THE .........cooovviiiiii [ | 03/20/2017
826919102 ....... SILICON LABORATORIESINC ..o e | 12/02/2016
828806109 ....... SIMON PROPERTY GROUPINC ... | 12/29/2016
83088M102 ....... SKYWORKS SOLUTIONSINC ... [ | 12/29/2016
784541100 ....... SMENERGY CO ...t [ | 02/17/2017
842587107 ....... SOUTHERN CO/THE ..o [ | 12/29/2016
844741108 ....... SOUTHWESTAIRLINESCO ... [ e 12/29/2016
78467J100 ....... SS&C TECHNOLOGIES HOLDINGS INC ... [ | 07/30/2019
854502101 ....... STANLEY BLACK & DECKERINC .........ccooovviiiii [ |, 12/29/2016
855244109 ....... STARBUCKS CORP ... | e 12/29/2016
857477103 ....... STATESTREETCORP .......cooiiiiiii [ | 12/29/2016
G8473T100 ....... STERISPLC ............. [RUT P . C. 03/28/2019
86183P102 ....... STONERIDGEINC ... | | 05/15/2019
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863667101 ....... STRYKERCORP ... [ | 4,409 12/29/2016
78486Q101 ....... SVBFINANCIALGROUP ........oooiiiiiiiiiii [ | ... 1,255 03/19/2018
87165B103 ....... SYNCHRONY FINANCIAL ..o [ | ... 1,801 12/29/2016
871607107 ....... SYNOPSYSINC ............ JUUTY PUTUUDES DU ... 1,392 09/18/2017
871829107 ....... SYSCOCORP ..........c.vve [P FUTTUTR DR ... 2,566 12/29/2016
741447108 ....... T ROWE PRICE GROUP INC ... e e ... 2437 12/29/2016
874054109 ....... TAKE-TWO INTERACTIVE SOFTWARE . U OO I ... 1,224 03/19/2018
875372203 ....... TANDEM DIABETES CARE INC ......... v ... 9,895 02/09/2018
87612E106 ....... TARGETCORP ... [ | ... 3,846 12/29/2016
H84989104 ....... TE CONNECTIVITYLTD ..ooveii e [ e . C. ... 2875 12/29/2016
G87110105 ....... TECHNIPFMCPLC ....... e U PR . C. .. 1,997 11/20/2018
879369106 ....... TELEFLEXINC ... e 1,129 03/18/2019
88224Q107 ....... TEXAS CAPITAL BANCSHARESINC .........cooviiii [ | 8,005 12/06/2018
882508104 ....... TEXAS INSTRUMENTSINC ............. - JUUT ORI I e ... 7,697 12/29/2016
883203101 ....... TEXTRONINC .............. U PO I 000 ..o 892 12/29/2016
88338N107 ....... THERAPEUTICSMDINC .............. v 10,481 05/15/2019
883556102 ....... THERMO FISHER SCIENTIFIC INC . JUUT FUTURTEN I 8,122 03/19/2018
88870P106 ....... TIVOCORP ......ccovviiiin v [ 15,417 12/02/2016
872540109 ....... TJX COS INC/THE .. UPUTUTRY PR FU 4,885 12/29/2016
893641100 ....... TRANSDIGM GROUP INC .. vl 1,680 03/20/2017
m H8817H100 ....... TRANSOCEANLTD ........... U U . C. 18,941 04/15/2019
= 89417E109 ....... TRAVELERS COSINC/THE .......oooiiiiiiee e | 2,739 12/23/2019
N 89531P105 ....... TREXCOINC ... [ e 20,583 12/02/2016
~ (G9087Q102 ...... TRONOX HOLDINGS PLC ..... v [ . C. 8,314 03/27/2019
89832Q109 .......| TRUIST FINANCIAL CORP ... e e 5519 12/09/2019
901109108 ....... TUTOR PERINICORP ....... .. vl 37,204 07/02/2018
90184L102 ....... TWITTERINC ............ T PO PR I 1,603 09/24/2018
902494103 ....... TYSONFOODSINC ..o . vl e 1,821 12/29/2016
903848303 ....... ULTA SALON COSMETICS & FRAGRAN ........ v 1,266 12/29/2016
90385V107 ........ ULTRA CLEAN HOLDINGSINC ............ [FETOTURTRRTUY PUTUITEN P 3,497 09/04/2019
907818108 ....... UNIONPACIFICCORP ........cvvviiiiiiiieie [ [ 7,955 12/29/2016
910047109 ....... UNITED CONTINENTAL HOLDINGS IN ... [ 56,201 12/02/2016
911312106 ....... UNITED PARCEL SERVICEINC ... [ o X 12/29/2016
913017109 ....... UNITED TECHNOLOGIESCORP ..o [ o 12/29/2016
91324P102 ....... UNITEDHEALTH GROUPINC ........ v e 06/19/2017
91347P105 ....... UNIVERSALDISPLAY CORP ..o [ [ 12/02/2016
913483103 ....... UNIVERSAL ELECTRONICSINC ..........ooooii [ o X 12/07/2017
913903100 ....... UNIVERSAL HEALTH SERVICES INC ... [P FUTUUTR DR 1,435 06/19/2017
902973304 ....... USBANCORP ........ccvviiiinnnnn. v e 5,929 12/29/2016
G9402v109 ....... VALARISPLC .............. . [ . C. 6,724 08/05/2019
91913Y100 ....... VALEROENERGY CORP ..o e o 2,810 12/29/2016
92276F100 ....... VENTASINC ............... U PUTUUURN P 1,732 12/29/2016
92343E102 ....... VERISIGNINC ..o . U PO I 1,927 12/23/2019
92343V104 ....... VERIZON COMMUNICATIONS INC ... e e 16,578 121242018
92532F100 ....... VERTEX PHARMACEUTICALSINC ... e e 3,722 03/19/2018
918204108 ....... VECORP ......oiiiiii, U FUTURTE I 2,990 12/29/2016
92556H206 ....... VIACOMCBS INC . v e 1,259 12/05/2019
92826C839 ....... VISAINC .............. e 19,354 12/29/2016
928377100 ....... VISTAOUTDOORINC ...... e 5,258 02/01/2019
929160109 ....... VULCANMATERIALSCO ..o | o 1,440 12/29/2016
92927K102 ....... WABCOHOLDINGSINC ..o e e e ... 5,556 12/02/2016
929740108 ....... WABTECCORP .......ovviiiiiiiiiiiiiiiiie e o e 11000 856 03/18/2019
931427108 ....... WALGREENS BOOTS ALLIANCEINC ... e oo 2,948 12/29/2016
931142103 ....... WAL-MART STORESINC ............. ] [ 10,696 12/29/2016
254687106 ....... WALTDISNEY COMHE ... | o 16,632 03/21/2019
94106L109 ....... WASTE MANAGEMENTINC ... e e 3419 12/29/2016
941848103 ....... WATERS CORP .. IO U R 1,168 12/29/2016
942622200 ....... WATSCOINC ................. vl 12,250 12/02/2016
947890109 ....... WEBSTER FINANCIALCORP ... | o 8,698 08/09/2017
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92939U106 ....... WECENERGYGROUPINC .............coooovviioee oo oo [ 00000020000 | ..o 1,845 L0 92230 (e 1845|.......... TAT3 | o AT 459 12/29/2016
949467106 ....... WELLCARE HEALTHPLANSINC ..........ooooeovvieena | oo | eeeeee oo 3000 f e 991000330210 | 91| ... 919 ...2820 ... 09/24/2018
949746101 ....... WELLSFARGO&CO ...c.ovviiiiiiiiiieiieies e o 13,988 14,191 .2,0071... 12/29/2016
95040Q104 ....... WELLTOWERINC ... e o 2,453 2,163 .. 225 12/29/2016
958102105 ....... WESTERNDIGITALCORP ... e o 1,269 . 1,362 .. 530 12/29/2016
96145D105 ....... WESTROCK CO ... | o 1,287 1,540 155, 12/29/2016
962166104 ....... WEYERHAEUSER CO ...... e [ 2,114 2,126 .584 . 12/29/2016
969457100 ....... WILLIAMS COSINC/THE ... e e 2,135]. 2,640 150 (. 12/29/2016
(96629103 ....... WILLIS TOWERS WATSONPLC ..o o . C. 2,019 1,448 .. 393]. 12/29/2016
97650W108 ....... WINTRUST FINANCIAL CORP ... e e 5,530 5,326 .. 204]. 12/09/2019
084423102 ....... WRBERKLEYCORP .......... T vl 12,231 7,359 3,509 12/02/2016
384802104 ....... WWGRAINGERINC ... oo oo [ oo 4000 | 0o 1,354 000 338520 (..o 1354 ... 982 .. B 225 03/20/2017
98389B100 ....... XCELENERGYINC ..........coooviiii [ | oo | oo, 40000 | ..o 2540 | ... 63490 | ... 2540 (.......... 1635 | ..o 16 M2 569 12/29/2016
983919101 ....... XILINXINC ..o 1,955]. 1,735 . (25)]. 12/29/2016
988498101 ....... YUMIBRANDSINC ... e e 2,015 1,276 L1761 12/29/2016
98956P102 ....... ZIMMER BIOMET HOLDINGS INC ... [P PUTUUURS PR 1497 . 1,034 . 460 12/29/2016
98978V103 ....... ZOETISINC ... Lo [0 30000 | o 3971 1322350 | 3971 [.......... 1,607 1,404 12/29/2016
9099999 Subtotal - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ........................cocc [ 3451716 | ... 3451716 |...... 2,612,281 |..........2650|.........45872|............... |........ 739,256 | ......... 18,960 ........ 720296 | ............... XXX XXX
9799999 Total COMMON SOCKS ... .. ...t | 3451716 ... XXX.. [...... 3451716 |...... 2,612,281 ..........2650|.........45872|............... |........ 739,256 | ......... 18,960 |........ 720296 (... XXX XXX
9899999 Total Preferred and CommMON SOCKS ..ottt 3451716 ... XXX .. [...... 3451716 |...... 2,612,281 ..........2650|.........45872|............... |........ 739,256 | ......... 18,960 |........ 720296 ... XXX XXX
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Bonds - U.S. Governments
912810SJ8 ....|U STREASURY BOND 2.25% 8/15/49 ... .. ... . 10/30/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................| oot XXX oo 102,559 ............. 102,000 .................. 356
912810QA9 ... |U STREASURY BOND 3.5% 2/15/39 ... L . 12/30/2019 . |NOMURA SECS,NEWYORK .............oooooieii XXX 84990|.............. 69,000 (.................. 553
912810PX0 ... [US TREASURY BOND 4.5% 5/15/38 ... .o . 05/02/2019 . [ GOLDMAN SACHS & CO,NY ... XXX oo 235797 |............. 187,000 ................ 3,959
912828Q37 ... |U STREASURY NOTE 1.25% 3/31/21 ... . 11/21/2019 . |NOMURA SECS,NEWYORK .............oooooiii XXX 248,662|............. 250,000|............cce0s 453
912828YS3 ... [US TREASURY NOTE 1.75% 11/15/29 ... .. ... . 12/30/2019 . | GOLDMAN SACHS & CO,NY ... XXX oo 16,784 | .............. 17,000 ................... 39
912828XR6 ... [U S TREASURY NOTE 1.75% 5/31/22 . ... .o . 11/21/2019 . | BNP PARIBAS SECS CP/FIXED INCOME, PA ................|....... XXX oo 251,805(............. 251,000|................ 1,787
912828XW5 ...| U STREASURY NOTE 1.75% 6/30/22 ... . 11/21/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 85,387 |.............. 85,000|.................. 506
912828678 ....|U STREASURY NOTE 1.75% 6/30/24 ....... .. ... . 12/30/2019 . [ CITADEL SECURITIESLLC, CHICAGO .......................|....... XXX oo 686,453 |............. 684,000|................ 2,575
912828M80 ... |U STREASURY NOTE 2% 11/30/22 ... . 12/30/2019 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX 185151 (............. 183,000 ................ 1,547
9128286G0 ... [U STREASURY NOTE 2.375% 2/29/24 ... ... ... . 07/17/2019 . | SG AMERICAS SECURITIES LLC,NEWYORK ...............|....... XXX oo 43,032 .............. 42,000 .................. 382
9128285V8 ....|U STREASURY NOTE 2.5% 1/15/22 ... . 05/30/2019 . | GOLDMAN SACHS & CO,NY ... XXX 25299 (.............. 25000 (.................. 240
912810SD1 ... |U STREASURY NOTE 3% 8/15/48 ... . 07/30/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f.oooon. XXX 272,996 |............. 269,000|................ 1,514
912828L65 .... [ US TREASURY NOTE 1.375% 9/30/20 ... ... . 09/09/2019 . [FIFTHTHIRDSEC ... XXX oo 672,574 |............. 675,000|................ 4,133
36179RGB9 ...| GNMA Il POOL #0MA2894 4.5% 6/20/45 ...............................cocc o . 02/14/2019 . | GOLDMAN SACHS & CO,NY ..................occo ] XXX 129,896 (............. 123,692(.................. 309
0599999 Subtotal - BoNds - U.S. GOVEIMMENES ... .. . 3,041,385|........... 2,962,692|.............. 18,355
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
13063A5E0Q ... [CALIFORNIAST 7.5% 411134 ... ... .. . 01/22/2019 . | CITIGROUP GLOBAL MARKETS, INC.,, NEWYORK .........|....... XXX oo 82,397 |.............. 60,000|................ 1,413
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ............. ... o 82397 |.............. 60,000|................ 1,413

m Bonds - U.S. Special Revenue, Special Assessment

3 59447TUF8 ... [MICHIGAN STFINAUTHREV VAR O/M/49 ... ... .. . 04/03/2019 . | CITIGROUP GLOBAL MARKETS, INC.,, NEWYORK .........|....... XXX oo 10,000 (.............. 10,000 (......................
650035TDO0 ... | NEW YORK ST URBAN DEV CORP 5.77% 3/15/39 ...............oooooi . 02/15/2019 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........|....... XXX oo 69,681 |.............. 60,000|................ 1,491
3137FPLFO ... [ FHLMC MULTICLASS MTG 4926 BA 3% 5/25/25 ... . 10/09/2019 . |BAIRD, ROBERT W & CO INC, MILWAUKEE ..................|....... XXX oo 10,059 (.............. 10,000 (................... 25
3128MJ6V7 ... | FHLMC POOL #G0-88834.5% 5/1/49 ... ... .. . 05/23/2019 . | BANK OF NEW YORK, NEWYORK ......................... | XXX oo 437534 |............ 418192 ... 627
31335BBHS ... | FHLMC POOL #G6-09404% 9/M/46 ... L . 03/05/2019 . | JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX 113,361 (............. 110,545 (.................. 147
35563PKG3 ... [ FHLMC SEASONED CRRISK 2MA 3.5% 8/25/58 ....... ... . 12/16/2019 . [BNYMELLON ... XXX oo 26,771 .............. 25946 |................... 43
3136APW99 .. .| FNMA GTD REMIC P/T 15-58 CA 3% 8/25/41 . ... ... . . 07/10/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX .o 7462|................ 7335 9
3136ASFR2 ...[FNMA GTD REMIC P/T 16-24 LB 2.5% 6/25/42 ........... ... . 06/26/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX .o 8,032|................ 8,000|......................
31403C6L0 ....| FNMA POOL #07452755% 2/1/36 ... . 01/04/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX oo 202,981|............. 189,591 |.................. 342
3140FNGZ1 ...[FNMA POOL #0BE2915 3.5% 12/1/46 ........ ... . 08/23/2019 . [ JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX oo 97,886 |.............. 4177 ... 101
3140J8HX4 ....[FNMA POOL #0BM3845 VAR 9/1/37 ... o . 01/31/2019 . | CITIGROUP GBL MKTS/SALOMON,NEWYORK .............|....... XXX .o 5683|................ 5464 |................... 16
3140JUN57 ....| FNMA POOL #0BO13113.5% 8/1/49 ... . 08/27/2019 . | MORGAN STANLEY & COINC,NY ..o XXX 248136 |............. 239,095|................. 628
302970AG3 ... [FRESB 2019-SB59 CMBS VAR 1/25/29 ... .. ... . 02/13/2019 . [ PIERPONT SECURITIES LLC, STAMFORD ...................|....... XXX oo 70,343 |.............. 70,000 (.................. 175
30309LAG3 ... | FRESB 2019-SB61 MBS VAR 2/25/39 ..o . 04/11/2019 . | CREDIT SUISSE, NEW YORK (CSUS) ..........ooooviii | XXX 10,050 |.............. 10,000(................... 17
30298LAB7 ... | FRESB 2019-SB65 CMBS ASH VAR 5/25/39 ...... ... . 08/15/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX oo 10,047 (.............. 10,000 (................... 13
3199999 Subtotal - Bonds - U.S. Special Revenue, Special ASSESSMENt ......... ... 1,328,025(........... 1,268,346 |................ 3,634
Bonds - Industrial and Miscellaneous (Unaffiliated)
00287YAU3 ... | ABBVIE INC 2.3% 514121 ... L . 11/22/2019 . | PERSHING LLC, JERSEY CITY .......oooooiiii | XXX 10,034 |.............. 10,000|...........coo 8
00912XAX2 ... [AIRLEASE CORP 2.75% 1/15/23 ... ... . 11/22/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 15109 .............. 15,000 (.................. 164
025537AL5 ....| AMERICAN ELECTRIC POWER 3.65% 12/1/21 .................... o . 11/22/2019 . | GOLDMAN SACHS & CO,NY ... XXX .o 51457 |................ 5000|.................. 89
025816BS7 ... [ AMERICAN EXPRESS CO 3.4% 2/27/23 ... .. .. .. . 05/10/2019 . [ GOLDMAN SACHS & CO,NY ..., XXX oo 36,584 |.............. 36,000(.................. 255
02665WDC2 .. | AMERICAN HONDA FINANCE 2.05% 1/10/23 ... ... . 11/22/2019 . | GOLDMAN SACHS & CO,NY ... XXX oo 10,005(.............. 10,000 (................... 22
026874DG9 ... | AMERICAN INTERNATIONAL GROUP 3.3% 3/1/21 ... . 11/22/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX .o 7406|................ 7000, 55
03523TBP2 ... [ ANHEUSER-BUSCH INBEV WW 2.5% 7/15/22 ................cco . 05/24/2019 . [PERSHING LLC, JERSEYCITY ... | XXX oo 14877 (.............. 15,000 (.................. 140
00206RCZ3 ... | AT&TINC 4.6% 2/15/21 ... ... e . 03/06/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX 12,301].............. 12,000(................... 35
053332AM4 ... [AUTOZONE INC 3.7% 4115122 . ... .o . 11/22/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX oo 10,231 .............. 10,000 (................... 94
06051GHS1 ...| BANK OF AMERICA CORP VAR 3/15/50 ..o . 03/12/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 69,000|.............. 69,000 ......................
06051GGP8 ...| BANK OF AMERICA CORP VAR 7121121 ... ... . . 11/22/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX oo 10,018(.............. 10,000|................... 82
06367WRC9 .. [BANK OF MONTREAL 2.05% 11/1/22 ... ..o ... A...|. 11/22/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 11,993 .............. 12,000 (................... 10
05531FBG7 ... | BB&T CORP 3.05% 6/20/22 ... . 03/15/2019 . | NATWEST MARKETS SECURITIES INC.NEWYORK .......|....... XXX oo 125,166 |............. 125,000 (................... 11
10112RAS3 ... | BOSTON PROPERTIES LP 4.125% 5/15/21 ... . 11/22/2019 . | GOLDMAN SACHS & CO,NY ... XXX .o 5131 ... 5000(..................... 6
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11134LAD1 ... | BROADCOM CORP/CAYMA 3% 1/15/22 ..o e . 11/22/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX | 11,078 |.............. 11,000 (..o, 138
14040HCA1 ... | CAPITAL ONE FINANCIAL 3.9% 1/29/24 . ... . 05/10/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 73,038 ... 71,000 (..o 808
14913Q3A5 ... | CATERPILLAR FINANCIAL SVC 1.9% 9/6/22 ... e . 11/22/2019 . | BARCLAYS CAPITAL INC, NEWYORK .............oooovii | XXX 9,992|.............. 10,000 (....coovvinnnn, 21
172967LG4 ... |CITIGROUP INC 2.75% 4/25/22 ... . 11/22/2019 . |RBC CAPITAL MARKETS LLC,NEWYORK .................. | XXX [ 19,186 .............. 19,000 ... 55
172967KNO ... | CITIGROUP INC 3.4% 5/1/26 ... e . 03/13/2019 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX 19,781 ............. 122,000 |................ 1,544
12572QAES ... |CME GROUP INC 3% 9/15/22 ..o . 11/22/12019 . | GOLDMAN SACHS & CO,NY ........oooviii XXX [ 16,440).............. 16,000 ... 128
20268JAA1 ....| COMMONSPIRIT HEALTH 2.76% 10/1/24 ... | . 08/07/2019 . | CITIGROUP GLOBAL MARKETS, INC., NEWYORK ......... [....... XXX [ 102,000 ............. 102,000 [.......ocoveieii.
20268JACT ....| COMMONSPIRIT HEALTH 4.187% 10/1/49 ... [ . 10/08/2019 . | GOLDMAN SACHS & CO,NY ........ooooiiiiiii [ XXX o 9433 9,000 (...c..coviiiinnnn, 51
219350BL8 ....| CORNING INC 5.85% 11/15/68 ............coooiviiiiiii e . 11/08/2019 . |PERSHING LLC, JERSEY CITY .......oooovii [ XXX [ 23,439 ... 20,000 ....cccoiiiinnn 579
126408GV9 ... | CSX CORP 4.25% 6/1/21 ... e . 11/22/2019 . | MORGAN STANLEY & COINC,NY .........cooiiii [ XXX o 5143 |................ 5000 (... 103
126650DC1 ... | CVS HEALTH CORP 3.35% 3/9/21 ... [ . 11/22/2019 . | BNP PARIBAS SECS CP/FIXED INCOME, PA ................ [....... XXX [ 10,074 .............. 10,000 ..o 91
24737BAA3 ... | DELTA AIR LINES 2019-1 A 3.204% 10/25/25 ...........ccoooiiiiiii e . 05/28/2019 . | BARCLAYS CAPITAL INC,NEWYORK .............ccooovifinn. XXX [ 192,909 ............. 189,000 ................ 1,295
25746UDA4 ... | DOMINION ENERGY INC STEP 8/15/21 ... [ . 06/24/2019 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocoovivive | XXX [ 54013[.............. 54,000 (.................. 126
29273RAQ2 ...| ENERGY TRANSFER OPERATING 5.2% 2/1/22 .............ooooiiiii . 11/22/2019 . | MORGAN STANLEY & COINC, NY ... [ XXX o 9470|.......... 9,000|.......cccoevn 167
29278NAN3 ... | ENERGY TRANSFER OPERATING LP 5.5% 6/1/27 ............ocooviiii [ . 05/14/2019 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 54235(.............. 50,000 (................ 1,002
29379VAUT ... | ENTERPRISE PROD OPERATING 4.05% 2/15/22 .............coooooiii | . 11/22/2019 . | MITSUBISHI UFJ SECURITIES, NEW YORK ................o | oone. XXX [ 15,506 |.............. 15,000 ..o 195
30161NASO ... | EXELON CORP 5.1% 6/15/45 ...........ooviiiii e . 05/23/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........ooooof v XXX | 46,989 |.............. 42,000, 970
31428XBU9 ... | FEDEX CORP 3.4% 1/14/22 ... . 11/22/2019 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX | 11,130 ..o 11,000 (..o, 62
31428XBQ8 ... [ FEDEX CORP 4.05% 2/15/48 ... ..o [ . 02/14/2019 . | GOLDMAN SACHS & CO,NY ... XXX [ 34488 |.............. 39,000 (....cvviiii 12
37045XCUB ...| GM FINANCIAL CO 3.55% 7/8/22 ............coooviiiiiiiiiii . 11/22/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ...........oooof v XXX | 20,250 (... 20,0000 136
T 38141GGS7 ...| GOLDMAN SACHS GROUP 5.756% 1/24/22 ... . 11/22/2019 . | JPMORGAN SECURITIES INC, NEWYORK .................. oo XXX [ 10,744 ... 10,000 ..o 195
w 42824CBES8 ... |HEWLETT PACKARD ENTERPRISE 2.25% 4/1/23 ...........coooiiii [ . 11/22/2019 . | MORGAN STANLEY & COINC,NY ..o [ XXX [ 13993 (... 14,000 (..., 23
- 404280AK5 ... |HSBC HOLDINGS PLC 5.1% 4/5/21 ... ... ... C...|. 11/22/2019 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX [ 10,396 .............. 10,000 ..o 72
45687AAM4 ... | INGERSOLL-RAND GLOBAL 2.9% 2/21/21 ... . 11/22/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX [ 11,041 11,000 .. 76
460690BN9 ... [ INTERPUBLIC GROUP OF COS 3.75% 10/1/21 ... [ . 11/22/2019 . | BARCLAYS CAPITAL INC, NEW YORK ............ooooovii | XXX | 10,188 |.............. 10,000 (..o, 116
46625HQJ2 ... | JPMORGAN CHASE & CO 2.55% 3/1/21 ... . 11/22/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................f. e XXX [ 10,069 ).............. 10,000 ..o 60
48203RAJ3 ... JUNIPER NETWORKS INC 4.35% 6/15/25 ..o [ . 03/18/2019 . | STIFELNICOLAUS ..........coooiiiiiiiiei [ XXX [ 99,247 (.............. 97,000 ................ 1,113
48305QAA1 ... | KAISER FOUNDATION HOSPITALS 3.5% 4/1/22 ..........coooiiiiiii e . 12/11/2019 . | NATIONAL FINL SVCS CORP, NEW YORK ..................fooooe. XXX o 5175| ... 5000(.......cceevnnn 35
485170AV6 ... | KANSAS CITY SOUTHERN 3% 5/15/23 ... . 11/22/2019 . | US BANCORP INVESTMENTS INC, STPAUL ................ ... XXX [ 11,255 ... 11,000 ..o 66
482480AD2 ... [KLACORP 4.125% 11/1/21 ..o [ . 11/22/2019 . | BARCLAYS CAPITAL INC,NEWYORK ............ooooovii | XXX | 11,380 (.............. 11,000 (..o, 105
501044DH1 ... [KROGER CO/THE 2.8% 8/1/22 ... [ . 02/21/2019 . | MITSUBISHI UFJ SECURITIES, NEW YORK ..............o.o | XXX o 6,877 ... 7,000 13
501044CQ2 ...| KROGER CO/THE 3.4% 4/15/22 ... . 11/22/2019 . | CREDIT SUISSE, NEW YORK (CSUS) ..........cccoovvvvii | XXX | 13395 (... 13,000 (..o, 87
534187BC2 ... | LINCOLN NATIONAL CORP 4.2% 3/15/22 ..o [ . 11/22/2019 . | WELLS FARGO SECURITIES LLC, CHARLOTTE .............[....... XXX [ 12512 .. 12,000 ... 86
548661CW5 ...| LOWE'S COSINC 3.12% 4/15/22 ... . 11/22/2019 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX | 1299 ... 13,000 (..o, 75
571903BC6 ... | MARRIOTT INTERNATIONAL MD 2.125% 10/3/22 ............coooiiiiiiii e . 11/22/2019 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 10,988 |.............. 11,000 (..o, 16
606822AW4 ...| MITSUBISHI UFJ FINAN GR 3.535% 7/26/21 ..o ... C...|. 11/22/2019 . | GOLDMAN SACHS & CO, NY ..o XXX o S5MT ... 5000(.......ccoivnn 59
615369AN5 ... [MOODY'S CORP 3.25% B/7/21 ... ... [ . 11/22/2019 . | GOLDMAN SACHS & CO,NY ..o XXX o 5088 |............. 5000 (..., 76
61744YAHT ...| MORGAN STANLEY 2.75% 5/19/22 ... ... . 11/22/2019 . | MORGAN STANLEY & COINC,NY ... [, XXX [ 16,125).............. 16,000 ..o 86
55336VBH2 ... |MPLXLP VAR 9/9/22 ... ... . 09/04/2019 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX 7,000 (... 7,000 (..o
65339KAS9 ... | NEXTERA ENERGY CAP HLDG 2.403% 9/1/21 ... . 08/05/2019 . | GOLDMAN SACHS & CO,NY ... XXX [ 77189, 77,000 (..o
666807BL5 ....| NORTHROP GRUMMAN CORP 2.08% 10/15/20 .............cooiiiiiiii | e . 03/04/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 6,910(................ 7,000 57
674599DG7 ... | OCCIDENTAL PETROLEUM CORP 0% 10/10/36 ...........covvvieiiiiieiiiee [ . 11/14/2019 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........[....... XXX [ 29648|.............. 59,000 (..o,
674599CP8 ... | OCCIDENTAL PETROLEUM CORP 2.7% 8/15/22 ............ccooiiiiii . 11/22/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX o 9,039 ... 9,000(.......coeiin 41
70213HAB4 ... | PARTNERS HEALTHCARE SYS 3.443% 7/1/21 ... . 02/121/2019 . | RAYMOND JAMES/FI,SAINT PETERSBURG ................. ... XXX 5054, 5000 (..., 26
69352PAE3 ... | PPL CAPITAL FUNDING INC 3.5% 12/1/22 ... . 11/22/2019 . |BARCLAYS CAPITAL INC,NEWYORK .............c.oooooef e XXX [ 11,312 11,000 .. 96
756109AN4 ... | REALTY INCOME CORP 3.25% 10/15/22 ..o . 11/22/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 5161 ... 5000(.......ccoeinn 19
78355HKMO ...| RYDER SYSTEMINC 2.875% 6/1/22 ..........ccoviiiiiiiiiiiiii . 11/22/2019 . | GOLDMAN SACHS & CO,NY ..o XXX |, 246,939 |............. 247,000 (..., 73
44106MAUG ...| SERVICE PROPERTIES TRUST 4.25% 2/15/21 ... . 01/10/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........[....... XXX 5998 ... 6,000|............. 106
86765BAT6 ... | SUNOCO LOGISTICS PARTNERS 3.9% 7/15/26 .............cooviieiiiiiii e . 03/26/2019 . | JPMORGAN SECURITIES INC,NEWYORK .................. [ XXX [ 27,882 ... 28,000].......cooii 220
86765BAR0 ... | SUNOCO LOGISTICS PARTNERS 4.4% 4/1/21 ... . 06/25/2019 . | GOLDMAN SACHS & CO,NY ..o XXX o 5148|............... 5000(.......coeiinn 53
86787EBEG ... | SUNTRUST BANK/ATLANTA GA2.8% 5/17/22 ... . 05/14/2019 . | SUNTRUST ROBINSON HUMPHREY INC, ATLANTA ........|....... XXX 120,938 ............. 121,000 ..o
86787EBA4 ... | SUNTRUST BANK/ATLANTA GAVAR10/26/21 ... . 11/22/2019 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............[....... XXX 5065 (................ 5000 (..., 15
89114QCD8 ...| TORONTO-DOMINION BANK/THE 1.9% 12/1/22 ... . 11/22/2019 . | BK OF NEW YORK MELLON/TORONTO DOMINION .........|....... XXX [ 11,976 ... 12,000 ... 12
92277GAK3 ... | VENTAS REALTY LP3.1% 1/15/23 .. ..o . 11/22/2019 . | GOLDMAN SACHS & CO,NY ... XXX o [ 16,415).............. 16,000 ... 159
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92276MAZ8 ... | VENTAS REALTY/VENTAS CAP 3.25% 8/15/22 ... . 09/16/2019 . | US BANCORP INVESTMENTS INC, STPAUL ................|....... XXX oo 11,146 .............. 11,000(................... 41
92939UAB2 ... [WEC ENERGY GROUP INC 3.1% 3/8/22 ... ... . 11/22/2019 . | GOLDMAN SACHS & CO,NY ... XXX oo 11192 .............. 11,000 f................... 82
961214DU4 ... | WESTPAC BANKING CORP 2.65% 1/25/21 ... ... ... C...|. 11/22/2019 . | MERRILL LYNCH PIERCE FENNER SMITHINCNY ..........|....... XXX .o 5043|................ 5000|.................. 45
08160KAE4 ... [ BENCHMARK 2019-B15 CMBS 2.928% 12/15/72 ... . 11/25/2019 . | CITIGROUP GBL MKTS/SALOMON,NEWYORK .............|....... XXX oo 20599 .............. 20,000|................... 28
17327GAY0 ... | CITIGROUP CMBS C6 A4 4.412% 11/10/51 ... . 12/02/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | ..., XXX oo 47819|.............. 42,000]................... 15
12623SAEQ ... | COMM 2012-CCRES5 2.771% 12/10/45 .......... ... . 05/10/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................| oot XXX oo 10,000 (.............. 10,000 (................... 10
12625KAD7 ...| COMM 2013-CCRE8 MRTG A4 3.334% 6/10/46 ... . 11/26/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .................| ..ot XXX oo 11,250 (.............. 10,862(................... 28
12596GAY5 ... | CSAIL 2018-C14 CMBS A3 4.151% 11/15/51 ... . 12/02/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | ..., XXX oo 46110 .. 67,000|................... 23
36192BAY3 ... [ GS MTG SECURITIES GC6 A33.482% 1/10/45 ... ... ... . . 12/10/2019 . [ GOLDMAN SACHS & CO,NY ... XXX oo 19,309 (.............. 18,929 ................... 20
36192KAT4 ... | GS MTG SECURITIES GCJ7 A4 3.377% 5/10/45 ... . 07/22/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX .o 8142 ................ 799 |.................. 17
46637WAD5 .. | JP MORGAN CHASE CMBS A4 3.483% 6/15/45 ... . 12/03/2019 . [ GOLDMAN SACHS & CO,NY ... XXX oo 19,798 (.............. 19,361 ... 7
46644FAB7 ... | JPMBB CMBS C28 A2 2.773% 10/15/48 ... .. ... o . 08/16/2019 . [ JPMORGAN SECURITIES INC,NEWYORK .................. | ....... XXX .o 81| 8110 |................... 12
46590JAT4 ....| JPMBB CMBS C32 A22.816% 11/15/48 ... . 01/29/2019 . | JPMORGAN SECURITIES INC,NEWYORK .................. [....... XXX oo 9,936 |.............. 10,000 (................... 23
02007TACY ... [ALLY AUTOREC TRU4 A31.84% 6/17/24 ... .. ... .. .. . 12/04/2019 . [ MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX .o 9998 |.............. 10,000 (......................
02005AGP7 ... | ALLY MASTER OWNER TR 1A22.7% 1117123 ... ... .., . 01/03/2019 . | MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX 7948 ................ 8,000|................... 13
02377UABO ... [ AMERICAN AIRLINES 2013-24.95% 7/15/24 ... . .. . ... ] . 11/26/2019 . [ MORGAN STANLEY & COINC,NY ...................... | XXX oo 13,027 .............. 12415 ................. 206
12596 TACS ... | CNH EQUIP TRUST 2019-B A32.52% 8/15/24 ... . 05/14/2019 . | CITIGROUP GBL MKTS/SALOMON, NEWYORK .............|....... XXX .o 5999 |................ 6,000......................
34528DADS5 ... | FORD CREDIT AUTO LS BA32.22% 10/15/22 ... . 07/23/2019 . | BNP PARIBAS SECS CP/FIXED INCOME, PA ................|....... XXX .o 6,999 |................ 7000 ...
34528QGS7 ...[FORD CREDIT FLOORPLAN 1 A2.84% 3/15/24 ... ... .. ... . 08/15/2019 . | BARCLAYS CAPITALINC,NEWYORK ........................|....... XXX oo 167,075(............. 167,000 ..................... 1
36256XAD4 ... | GM FINANCIAL CONSUMER 1A32.97% 11/16/23 ... . 01/08/2019 . | RBC CAPITAL MARKETS LLC,NEWYORK ...................|....... XXX oo 167,981 (............. 168,000 (......................
T 43813VADO ... |HONDAAUTOREC 204 A4 1.87% 1/20/126 ... . 11/19/2019 . | CITIGROUP GBL MKTS/SALOMON,NEWYORK .............|....... XXX .o 9997 |.............. 10,000 (......................
w 92347YAA2 ... | VERIZON OWNER TRUST 20192.93% 9/20/23 ...............ooooeii | . 11/22/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) ................ | ... XXX oo 219,282 ............. 219,000 ... 9
N 98162GAD4 ...[ WORLD OMNIAUTO LEAB A32.03% 11/15/22 ... . 08/13/2019 . [ WELLS FARGO SECURITIES LLC, CHARLOTTE .............|....... XXX oo 129,979 ............. 130,000 (...
98162YADS ... [ WORLD OMNI AUTO REC AA33.04% 5/15/24 ... .. ... .. . 01/23/2019 . [ MERRILL LYNCH PIERCE FENNER, CHARLOTTE ...........|....... XXX oo 10,998 .............. 11,000 f....................
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........... ... 3,055,807 (........... 3,045,672(.............. 12,268
8399997 Subtotal - BONAS - Part 3 ... .. . 7507,614|........... 7,336,710 .............. 35,670
8399998 Summary item from Part 5 fOr BONAS .. ... ... e [ 3,890,388|........... 3827647 |.............. 26,290
8399999 SUDTOtAl - BONAS ... .. 11,398,002]......... 11,164,356 |.............. 61,960
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
902140101 ... [ 2UINC ... . 07/30/2019 . [LIQUIDNET INC,NEWYORK ... 245.000(.............. 11,276 | ....... XXX oo
88579Y101 ... | BM CO L. . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEWYORK ...............|................ 1.000f.................. 174|....... XXX oo
002824100 ....[ABBOTT LABORATORIES ... . 09/23/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[.............. 20.000]................ 1,684|....... XXX oo
003654100 ... [ABIOMED INC ... ... . 08/02/2019 . |ISIGROUP INC,NEWYORK ...............coooo 27.000|................ 5385|....... XXX oo
G1151C101 ... [ACCENTURE PLC ... ... C...|. 06/24/2019 . |INVESTMENT TECH GROUP INC,NEWYORK ...............|................ 5000(.................. 933|....... XXX oo
00724F101 ... .[ADOBE INC ... ... o . 06/24/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[................ 3.000(.................. 857 |....... XXX oo
00737L103 .... | ADTALEM GLOBAL EDUCATIONINC ... . 10/30/2019 . |LIQUIDNET INC,NEWYORK ... 210.000|................ 7489|...... XXX oo
007903107 ....{ADVANCED MICRODEVICES INC ... . 09/23/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[.............. 50.000(................ 1,521 ... XXX oo
00766T100 ....| AECOM ... ... . 10/02/2019 . | LIQUIDNET INC,NEW YORK ..............ooooi 89.000................ 3,242|....... XXX o
00771V108 ....| AERIE PHARMACEUTICALS INC ... .. ... o . 10/24/2019 . [LIQUIDNET INC,NEWYORK ... 353.000(.............. 10,368 ....... XXX oo
011659109 .... | ALASKAAIRGROUP INC ... ... . 04/03/2019 . |LIQUIDNET INC,NEWYORK ... 131.000................ 7,608]|....... XXX oo
018581108 .... | ALLIANCE DATASYSTEMS CORP ... ... . 11/19/2019 . |LIQUIDNET INC,NEWYORK ...............oooii 80.000|.............. 10,013(....... XXX oo
02079K305 ... [ ALPHABET INC-CL A ... . . 06/24/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[................ 2000|................ 2,3041....... XXX oo
02079K107 ....|ALPHABET INC-CL C ... ... i . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEWYORK ...............|................ 1.000(................ 1,115(....... XXX oo
023135106 ....[AMAZON.COM INC ... .o . 09/23/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[................ 4.000(................ 7313|....... XXX oo
02376R102 ....| AMERICAN AIRLINES GROUP INC ....... ... . 10/02/2019 . | INSTINET CLEARING SERINC,NEWYORK ..................|............. 513.000].............. 14,067 (....... XXX oo
025537101 .... [ AMERICAN ELECTRICPOWER COINC ... . 06/24/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[.............. 10.000(.................. 915(....... XXX oo
03027X100 ....[AMERICAN TOWER CORP ... ... ..o . 09/23/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[................ 9.000|................ 1,792 ....... XXX oo
030420103 ....| AMERICAN WATERWORKS COINC ... . 03/18/2019 . | INVESTMENT TECH GROUP INC,NEWYORK ...............|.............. 10.000(................ 1,056 (....... XXX oo
03662Q105 ... [ANSYS INC ... .o . 06/24/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[................ 1.000.................. 201(....... XXX oo
036752103 ... | ANTHEMINC .. .. . . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEWYORK ...............|................ 1.000f.................. 290]....... XXX oo
GO408V102 ... [AON PLC ... ... C...|. 06/24/2019 . |INVESTMENT TECH GROUP INC,NEWYORK ...............|................ 3.000(.................. 581(....... XXX oo
037833100 ... [APPLE INC ... ... . 12/23/2019 . [INVESTMENT TECH GROUP INC,NEWYORK ...............[.............. 10.000(................ 2,823|....... XXX oo
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G0464B107 ...
040413106 ....

04650Y100 ...
00206R102 ...

049560105 ...
053484101 ...
075887109 ...

08180D106 ....

084670702 ...
097023105 ...
099724106 ....
110122108 ...
11135F101 ...
G1890L107 ...
12514G108 ...

15136A102 ...

156504300 ...
156727109 ...
166764100 ...
169656105 ...
172908105 ...
189054109 ...
12572Q105 ...

20451N101 ...
21036P108 ....

216648402 ...
217204106 ....
220521104 ...

22160K105 ...
22282E102 ...

225447101 ...
235825205 ...
235851102 ...
237266101 ...
253868103 ...
256677105 ...

25746U109 ...

260557103 ...

26441C204 ...
26614N102 ...

281020107 ....

28176E108 ....
28470R102 ...
29275Y102 ...

29364G103 ...

29444U700 ...

297178105 ...

30212P303 ...

30231G102 ...
30303M102 ...
31620M106 ...
337738108 ...

Y2573F102 ...

339750101 ...

2 6

Number

Date of Shares

Description Foreign |  Acquired Name of Vendor of Stock
ARGO GROUP INTERNATIONAL HOLDI ... ... C...[. 12/09/2019 . | GUGGENHEIM CAPITAL MARKETS LLC, NEW YORK .......|............. 83.000
ARISTANETWORKS INC ... . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 1.000
ATHOME GROUPINC ... . 1172212019 . | ISIGROUP INC,NEW YORK ..........coooiiiiiiii [, 424.000
ATETINC .o . 09/23/2019 . [ INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 70.000
ATMOS ENERGY CORP ..o . 03/18/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 30.000
AVALONBAY COMMUNITIES INC ... . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000
BECTON DICKINSON AND CO ...t L . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 2.000
BENEFITFOCUS INC ... e . 08/23/2019 . | INSTINET CLEARING SER INC,NEW YORK .............oof oo, 392.000
BERKSHIRE HATHAWAY INC ... [ . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 24.000
BOEING CO/THE ... e . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 3.000
BORGWARNERINC ... L . 08/07/2019 . | SEAPORT GROUP SECURITIES, LLC,NEW YORK ..........[...........e. 227.000
BRISTOL-MYERS SQUIBB CO ..o [ . 11/21/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 50.000
BROADCOM INC ... e . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............fooiiiii, 1.000
CAPRIHOLDINGS LTD ..ot ... C... . 11112/2019 . | INSTINET CLEARING SER INC, NEWYORK ...........cocooo] i 162.000
CDW CORP/DE ... oo e . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 40.000
CENTENNIAL RESOURCE DEVELOPMEN ... . 05/28/2019 . [ INSTINET CLEARING SERINC, NEWYORK ..................[ oo, 620.000
CENTURY COMMUNITIES INC ... e . 02/08/2019 . | STEPHENS INC, LITTLEROCK ..........cccoooiii [, 16.000
CERENCE INC ... e e . 10/02/2019 . | FROM NUANCE COMMUNICATIONS ...........coocooviiii i, 111.125
CHEVRON CORP ... L . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000
CHIPOTLE MEXICAN GRILLINC ... e . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 1.000
CINTAS CORP ... L . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000
CLOROX CO/MHE ... e . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000
CME GROUP INC ... L . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo, 2.000
COMPASS MINERALS INTERNATIONAL ... [ . 01/03/2019 . | J.P MORGAN SECURITIES INC,NEW YORK ...............o. oo 51.000
CONSTELLATION BRANDS INC ... e . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 1.000
COOPER COS INC/THE ...t L . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo, 1.000
COPARTINC ... e . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000
CORTEVAINC ..o L . 06/18/2019 . [CONVERSION ........cooiiiiii [ 196.000
COSTCOWHOLESALE CORP ...t [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............| oo, 4.000
COVANTAHOLDING CORP ... e . 11/06/2019 . | CORNERSTONE MACRO LLC, NEWYORK ...........coooooo [, 124.000
CREEINC ..o L . 12/30/2019 . | OPPENHEIMER & CO INC, NEW YORK .............oooooo | 12.000
DANATINC .o . 08/23/2019 . | ISIGROUP INC,NEWYORK ..........coooiviiiiiiiii [, 640.000
DANAHER CORP ... L . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 20.000
DARLING INGREDIENTS INC ... e . 05/24/2019 . | COWEN AND COLLC,NEWYORK ...........c.cooovviviini [, 107.000
DIGITALREALTY TRUSTINC ... e . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000
DOLLAR GENERAL CORP ...t . 03/18/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000
DOMINION ENERGY INC ... e . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 50.700
DOWINC ..o L . 04/02/2019 . [CONVERSION ........coiiiiiii [ 196.670
DUKEENERGY CORP .......cooiiiiiiiiiii e e . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000
DUPONTDE NEMOURS INC ..o [ . 06/18/2019 . [MellonBank ... [ 196.000
EDISON INTERNATIONAL ... [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000
EDWARDS LIFESCIENCES CORP ........cooiiiiiiii e [ . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 5.000
ELDORADO RESORTS INC ... oo . 08/23/2019 . | GUGGENHEIM CAPITAL MARKETS LLC, NEWYORK .......[............. 340.000
ENERSYS .o [ . 12/10/2019 . | LIQUIDNET INC, NEW YORK .........cccooiiiiiii [, 49.000
ENTERGY CORP ... . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 20.000
EQUINIXINC ..o [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo, 2.000
ESSEXPROPERTY TRUSTINC ..o . 12/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000
EXPEDIAGROUPINC ... [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000
EXXONMOBIL CORP ... [ . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 30.000
FACEBOOKINC .. ... . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 20.000
FIDELITY NATIONAL INFORMATION ... [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 80.000
FISERVINC ... L . 09/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 40.000
FLEX LD oo ... C...[. 12/03/2019 . | INSTINET CLEARING SER INC, NEWYORK ...........coooo| i 153.000
FLOOR & DECORHOLDINGS INC ... [ . 06/06/2019 . | LIQUIDNET INC, NEW YORK ........ooiviiiiiiiiiiii [ 107.000
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302491303 ... |FMC CORP ..ot . 05/28/2019 . | ISIGROUP INC,NEW YORK ..........ooovviiiiiiiies [, 14.000 (..., 999(....... XXX o
35137L105 ... [FOX CORP ..ot [ . 03/19/2019 . [CONVERSION ..o [ 90.000 | ........ovvn. 3,7401....... XXX [
G37585109 ... | GASLOG LTD ...oviiii e ... C...|. 08/21/2019 . | GUGGENHEIM CAPITAL MARKETS LLC, NEW YORK .......|............. 340.000(................ 4706]....... XXX [
369550108 ... | GENERALDYNAMICS CORP ......ooviiiiiiiii e . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 1.000 ..o, 177(....... XXX [
370334104 ....| GENERALMILLS INC ...t . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000(.....oovev. 539(....... XXX [
37951D102 ....| GLOBAL EAGLE ENTERTAINMENT INC ... [ . 12/31/2019 . [BTIGLLC, NEWYORK ..o [ 1,657.000(................ 1,136 |....... XXX [
37940X102 ....| GLOBAL PAYMENTS INC ...t [ . 09/23/2019 . [MERGER ..o 424041 ... 3588]....... XXX [
387328107 ....| GRANITE CONSTRUCTIONINC ........ooiiiiiii e e . 10/29/2019 . | STEPHENS INC, LITTLEROCK ...........coooiiii [ 276.000(................ 7,360....... XXX [
388689101 .... | GRAPHIC PACKAGING HOLDING CO .......coiiiiiiiiie e [ . 06/13/2019 . | KEYBANC CAPITAL MARKETS INC, NEWYORK ............ [ ....ocooivi 57.000(......cceovvnnn. 799]....... XXX [
39304D102 ....| GREENDOT CORP ..ottt . 05/17/2019 . | LIQUIDNET INC, NEW YORK .........ccoooiiiii [ 232.000(.............. 13,209(....... XXX
43300A203 ....| HILTON WORLDWIDE HOLDINGS INC ...t | e . 03/18/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 866]....... XXX [
437076102 ....|HOME DEPOT INC/THE ..o . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 22041....... XXX [
438516106 .... [ HONEYWELL INTERNATIONAL INC ..o [ . 12/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000 (... 1,766 ....... XXX
447011107 ....|HUNTSMAN CORP ... ..o .-10/09/2019 . [LIQUIDNET INC, NEWYORK .........coooiiiiii o, 122.000 | ................ 2624|....... XXX [
45168D104 ....[ IDEXX LABORATORIES INC ..o [ . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 1.000 (..o, 2741....... XXX [
452327109 ... | ILLUMINAINC ... e . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 1.000 ..o 308]....... XXX [
458665304 .... [ INTERFACE INC ... [ . 08/23/2019 . | LIQUIDNET INC, NEW YORK ...........cooiii [ 835.000.............. 10,955(....... XXX [
461202103 ... [ INTUITINC ... [ . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 1.000 (..o, 263|....... XXX [
46120E602 ....| INTUITIVE SURGICALINC ... . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo, 1.000 ..o, 529|....... XXX [
46266C105 ....[IQVIAHOLDINGS INC ... [ . 09/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000 (... 1,559 ....... XXX [
T 465741106 ... [ ITRONINC ... . 04/02/2019 . [LIQUIDNET INC,NEW YORK .........coooiiiiiii | 75.000(........o..on 3,645|....... XXX [
w 477143101 ... [JETBLUE AIRWAYS CORP ........ooiiiiiiiiiii e [ . 11/22/2019 . | WOLFE TRAHAN SECURITIES, NEW YORK ............cooo o, 112.000|................ 2125(....... XXX [
> 478160104 ....| JOHNSON & JOHNSON ..ot . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 1,427 |....... XXX [
48242W106 ... |[KBRINC ... o . 04/03/2019 . | DEUTSCHE BK SECS INC, NY (NWSCUS33) .........oooooo| i 48.000(.......ccovvnnn. 8841....... XXX [
49338L103 .... | KEYSIGHT TECHNOLOGIES INC ... [ . 09/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000|.....oovevn. 988|....... XXX
497266106 ... | KIRBY CORP ..o . 08/12/2019 . | WELLS FARGO SECURITIES, LLC, NEW YORK ............. [ .cooeiii 14.000 ... 1,021|....... XXX [
499049104 ... | KNIGHT-SWIFT TRANSPORTATION HO ........oooviiii [ . 08/27/2019 . | WELLS FARGO SECURITIES, LLC,NEWYORK ............. [, 141.000|................ 4586]....... XXX
50077B207 ....| KRATOS DEFENSE & SECURITY SOLU ........ooooiiiiiii [ . 04/15/2019 . | SEAPORT GROUP SECURITIES, LLC,NEW YORK ..........[ ... 197.000 | ................ 3,072....... XXX [
502431109 .... [ L3BHARRIS TECHNOLOGIES INC ..o .09/23/2019 . [Mellon Bank ..o [ 59.000(.............. 6,816]....... XXX [
G5494J103 ... .| LINDE PLC ... . 03/18/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 3.000 (..o, 523|....... XXX [
535919500 .... [ LIONS GATE ENTERTAINMENT CORP ..........oiiiiiiiii [ .-10/08/2019 . [LIQUIDNET INC, NEWYORK .........coooiiiii 742.000|............... 8,350(....... XXX [
539830109 ....| LOCKHEED MARTIN CORP .......ooiiiiiiiiii e . 12/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 11.000 (... 4277 ... XXX [
55261F104 ....[M&TBANK CORP ... ..o [ . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 1,697 |....... XXX [
55405Y100 ....| MACOM TECHNOLOGY SOLUTIONS HOL ........cooooiiiiiiiiiiiiiieee e . 08/26/2019 . | ISIGROUP INC,NEW YORK ...........ocoooiiiiiiiiie [, 61.000]................ 1,102 ....... XXX [
57060D108 ....| MARKETAXESS HOLDINGS INC ..o e . 09/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000 (... 3,394 ... XXX [
573284106 .... | MARTIN MARIETTAMATERIALS INC ... . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo, 1.000 ..o, 224|....... XXX [
G5876H105 ... | MARVELL TECHNOLOGY GROUP LTD ... ... C...[. 12/04/2019 . | RAYMOND JAMES & ASSOC INC, STPETERSBURG .......|............. 347.000 (... 7,306 |....... XXX [
57636Q104 ... [MASTERCARD INC ... ... [ . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 14.000 ... 3,981(....... XXX [
580135101 ....|MCDONALD'S CORP .........cooiiiiiiiiiiiiiiiee e . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 4000, ....cccooeennnn, 780(....... XXX [
G5960L103 ... [MEDTRONIC PLC .. ..ot ... C...|. 06/24/2019 . | INVESTMENT TECH GROUP INC,NEWYORK ...............| oo 10.000 ..o 992]....... XXX [
589889104 .... | MERIT MEDICAL SYSTEMSINC ..o [ . 09/04/2019 . | SEAPORT GROUP SECURITIES, LLC,NEW YORK ..........[ ... 156.000 | ................ 5309]....... XXX [
59001K100 ....|MERITORINC ... ..o . 08/23/2019 . | BERNSTEIN SANFORD C & CO, NEW YORK ............cooofviviiiiinnnn, 94.000(................ 1,750 ....... XXX [
590479135 ....[MESAAIRGROUP INC ..o . 09/03/2019 . | SUNTRUST CAPITAL MARKETS INC, NEW YORK ...........| ... 306.000|................ 2,068]....... XXX [
594918104 ....|MICROSOFT CORP ..........oiiiiiiiiiiieiie e . 12/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 50.000|................ 7,069(....... XXX [
55306N104 ....| MKS INSTRUMENTS INC ... [ . 08/15/2019 . | CREDIT SUISSE, NEW YORK (CSUS) .........cocooviviii 89.000................ 6,559 ]....... XXX [
615369105 ....|MOODY'S CORP ...ttt . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 1.000 ..o, 196|....... XXX [
628554104 ... [MYRIAD GENETICS INC .........ooiiiii e [ . 09/24/2019 . | LIQUIDNET INC, NEW YORK .........ccooviiiii [, 275.000 (... 7209(....... XXX [
Y62132108 ....| NAVIGATOR HOLDINGS LTD ....ouiiiiiii e ... C...[. 08/29/2019 . | BERNSTEIN SANFORD C & CO, NEWYORK .................|coeiiini 971.000|.............. 9,566 |....... XXX [
64110L106 ... [NETFLIXINC ... [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ..............of oo, 4000(...........o 1,379 ... XXX [
64131A105 ....|NEURONETICS INC ...t . 09/05/2019 . [LIQUIDNET INC, NEWYORK .........coooiiiii o, 332.000 ... 3,261....... XXX [
651639106 ... [ NEWMONT GOLDCORP CORP ........oooiiiiiiiiiiiiiiiieeeee [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 50.000|................ 1,882]....... XXX [
65339F101 ....[NEXTERAENERGY INC ..o [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ..............of oo, 7.000 (..o 1,542 ... XXX
G65431101 ... [NOBLE CORP PLC .. ..ot ... C...[. 05/23/2019 . |LIQUIDNET INC,NEW YORK ...........ocooiiiiii 685.000|................ 1,303 |....... XXX [
655044105 .... [INOBLE ENERGY INC .....ouiiiiiiiiiii e [ . 10/04/2019 . | LIQUIDNET INC, NEW YORK ........coiviiiiiiiiiiiiii [ 791.000.............. 19,032]....... XXX o [
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668771108 .... [NORTONLIFELOCKINC ... ..o [ - 11/05/2019 . |EXCHANGE ... [ 40.000 (..o 965(....... XXX [
67066G104 ... [NVIDIACORP ...t . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 4.000|......cooiin 697]....... XXX [
674599105 .... | OCCIDENTAL PETROLEUM CORP ..o [ . 08/09/2019 . |MellonBank .............ccccoooiiiiiiii [ 41.000].........co.e 1,919 ... XXX [
695127100 ....| PACIRABIOSCIENCES INC ..o e . 10/09/2019 . | CITIGROUP GLOBAL MARKETS, INC., NEW YORK ......... [............. 353.000|.............. 13,705]....... XXX [
697900108 .... | PAN AMERICAN SILVER CORP ........ooiiiiiii [ . 02/01/2019 . |MellonBank .............ccooiviiiiii [ 2412300 .............. 43,690]....... XXX [
697900132 ....| PAN AMERN SILVERCORP ..........oooiiiiiii . 02/01/2019 . [MERGER ............oooiiii L 12,504.000 | .......oooviiie [ XXX [
70450Y103 ....| PAYPAL HOLDINGS INC ... [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 1,161....... XXX [
69327R101 ....[PDCENERGY INC ... ..o [ . 02/26/2019 . | OPPENHEIMER & CO INC,NEWYORK ............ccoooovi i, 72.000(............. 2,695|....... XXX [
713448108 ... [PEPSICOINC ... o [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 1,347 ... XXX [
718172109 ... | PHILIP MORRIS INTERNATIONAL IN ... . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 20.000]........oooinn 1,694 1....... XXX
718546104 ... [PHILLIPS 66 ...........cooiii e [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 1,035(....... XXX [
693506107 ....| PPGINDUSTRIES INC ... .o | . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 20.000(.......ooonnn 2,646]....... XXX [
69354N106 ....[PRAGROUP INC ... ..o [ . 09/20/2019 . | SUNTRUST CAPITAL MARKETS INC, NEWYORK ...........{.....cooovone, 67.000]................ 2,362|....... XXX
742718109 .... |PROCTER & GAMBLE CO/THE ... . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 30.000(.......oevnnn 3,264]....... XXX [
74340W103 ... | PROLOGIS INC ..o . 03/18/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000(......cooevn. Mrl..... XXX [
74460D109 ....[PUBLIC STORAGE ...........oiiiiiii i [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo, 2000 458|....... XXX [
75886F107 ....| REGENERON PHARMACEUTICALS INC ..o . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............f oo, 1.000 (..o, N7 XXX [
775133101 ....|ROGERS CORP ... ... . 11/20/2019 . | LIQUIDNET INC, NEW YORK .........ccooiiiiiii [, 19.000 (... 2464 |....... XXX [
776696106 .... | ROPER TECHNOLOGIES INC ..o [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo, 1.000 ..o 366]....... XXX [
79466L302 ....| SALESFORCE.COMINC ........cooiiiiiii e . 09/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 40.000)................ 6,265|....... XXX [
T 78410G104 ... | SBA COMMUNICATIONS CORP ..ottt [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 1.000 ..o 233|....... XXX [
w 816851109 ....| SEMPRAENERGY ... . 12/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 20.000]........oooinn 3,033|....... XXX [
o 81762P102 ....| SERVICENOW INC ... .. ..o [ . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ... 2,854 ... XXX [
78467J100 .... | SS&C TECHNOLOGIES HOLDINGS INC ..o [ . 08/05/2019 . [LIQUIDNET INC, NEWYORK .........ooooiiii 157.000 | ........cooene. 7233....... XXX [
G8AT3T100 ... | STERIS PLC ...t .. C..[.03/28/2019 . [CONVERSON ..ot | e 125.000|................ 8,139|....... XXX o
86183P102 ....[ STONERIDGE INC ..... ..o [ . 06/04/2019 . [LIQUIDNET INC, NEWYORK .........ooooiiiiii [, 169.000 | ................ 48071....... XXX [
863667101 ....| STRYKER CORP ..o . 09/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 5000 (................ 1,067]....... XXX
871829107 .... [ SYSCO CORP ..ot [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o, 787)....... XXX [
G87110105 ... [TECHNIPFMC PLC ... ... C...[. 10/24/2019 . | NEEDHAM AND CO LLC,NEW YORK ...........occoovvviiii e 147.000 | ................ 3,351....... XXX [
879369106 ....| TELEFLEXINC .. ... . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 13.000 (..o 3947 (... XXX [
88224Q107 ... | TEXAS CAPITAL BANCSHARES INC ... [ . 05/15/2019 . [ INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 70.000(........ooonn 3,961]....... XXX [
88338N107 ....| THERAPEUTICSMD INC ........ooiiiii e . 12/23/2019 . | LIQUIDNET INC,NEW YORK .........ccooiiiiii [ 4,440.000(.............. 14,079(....... XXX [
883556102 ... | THERMO FISHER SCIENTIFICINC ... [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ..............| oo, 3000 850]....... XXX [
H8817H100 ... | TRANSOCEANLTD ... oo ... C...[. 11/06/2019 . | CORNERSTONE MACRO LLC,NEWYORK .................. | oo, 2,100.000|.............. 13,317 ... XXX [
89417E109 ....| TRAVELERS COS INC/THE ... . 12/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 20.000 ..o 2,731 ... XXX [
G9087Q102 ... [ TRONOX HOLDINGS PLC ... o oo G [0 08/27/2019 . | CONVERSION ..o [ 1,163.000 | .............. 12,6411)....... XXX [
89832Q109 ... | TRUIST FINANCIAL CORP .......ooiiiiiiiie e - 12/09/2019 . |MERGER ... [ 98.000................ 439 ]....... XXX [
901109108 .... [TUTORPERINICORP ... ..ottt [ . 09/05/2019 . [LIQUIDNET INC, NEWYORK .........coooiiiiiiiii [ 1,433.000(.............. 17,021 ....... XXX [
90184L102 ... | TWITTERINC ... . 09/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ............... .o, 30.000 ... 1172 XXX [
902494103 ... [TYSON FOODS INC ...ttt [ . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o, 873]....... XXX [
90385V107 ....| ULTRACLEAN HOLDINGS INC ........ocooiiiii e [ . 09/04/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............[ oo 168.000 | ................ 2122]....... XXX [
911312106 .... | UNITED PARCEL SERVICEINC ..o . 03/18/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000 (... 1,099 ....... XXX [
91324P102 ....|UNITEDHEALTH GROUP INC ... [ . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 12.000 ... 3451....... XXX [
G9402V109 ... | VALARIS PLC ... e ... C...[. 11/06/2019 . | CITIGROUP GLOBAL MARKETS, INC., NEWYORK ......... |........... 1,427.000(.............. 18,690 ]....... XXX [
92343E102 ....[VERISIGN INC ... .00 [ . 12/23/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 10.000 ..o 1,929(....... XXX [
92343V104 ....| VERIZON COMMUNICATIONS INC .......cooiiiiiii e [ . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEWYORK ...............| oo 20.000(.......o.onn 1,165(....... XXX [
92532F100 ....| VERTEX PHARMACEUTICALS INC ... . 09/23/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...........cooof oo, 2000 (... 362(....... XXX [
92556H206 ....[ VIACOMCBS INC .. .. oo [ . 12/05/2019 . [MERGER ..o 30.000(.......oevvn 1,940 (....... XXX [
92826C839 ....| VISAINC .. ..o . 12/23/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 14.000(................ 2574|....... XXX [
928377100 .... [ VISTAOUTDOORIINC ... ..o [ . 02/14/2019 . | KEYBANC CAPITAL MARKETS INC, NEWYORK ............ [ ...cooine. 555.000|................ 5293]....... XXX [
929740108 ....|WABTEC CORP ...ttt . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 30.000 (... 2,133 |....... XXX [
931142103 ... |WALMARTINC ... .o . 03/18/2019 . | INVESTMENT TECH GROUP INC,NEW YORK ...............f oo, 10.000|......cooevnn. 987(....... XXX
254687106 .... | WALT DISNEY CO/MHE ... ..o e . 09/23/2019 . [Mellon Bank ... [ 136480 (................ 9,190]....... XXX [
95040Q104 ... |WELLTOWERINC ...\t | . 06/24/2019 . | INVESTMENT TECH GROUP INC,NEWYORK ..........ccoofiviiiiiniit, 10000 ..o 840(....... XXX o [
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(96629103 ... | WILLIS TOWERS WATSON PLC ..ot ... C...|. 06/24/2019 . |INVESTMENT TECH GROUP INC,NEWYORK ...............|.ccooviiiiinnn. 4000 ... 715]....... XXX |
97650W108 ... | WINTRUST FINANCIAL CORP ..ot . 12/10/2019 . | INSTINET CLEARING SER INC,NEW YORK .............c..o[ oo, 78000, 5326|....... XXX |
983919101 ... [ XILINXINC .....ooviiiiie e . 06/24/2019 . | INVESTMENT TECH GROUP INC, NEW YORK ...............|.oocooin, 10.000|................ 1,129]....... XXX o [
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ... | 721,700 ....... XXX o[
9799997 Subtotal - CommMON StOCKS - Part 3 ... 721,700 ....... XXX oo
9799998 Summary Item from Part 5 for COmMMON STOCKS ....... ... 114,392 ....... XXX oo
9799999 Subtotal - COMMON STOCKS . ... ... 836,092....... XXX o
9899999 Subtotal - Preferred and CommOn SHOCKS ... .. ..o 836,092]....... XXX oo
9999999 TOAIS ... ..o [ 12,234,094 ....... XXX oo [ 61,960

9¢l3
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Bonds - U.S. Governments
912810RS9 | U S TREASURY BOND 2.5% 5/15/46 ........... ... |09/26/2019] DEUTSCHE BK SECS
INC,NY ..o XXX 737531 ...... 727,000]...... 669,669 |...... 671689 (... |, 663 ... [ 663 ...t e 672,352 (... | 65178 ....... 65178 ...... 12,054 | 05/15/2046
912810RZ3 | U S TREASURY BOND 2.75% 11/15/47 ........ ... |09/26/2019] GOLDMAN SACHS & CO,
NY XXX 280,718 ...... 249,000 ...... 234550 (...... 234786 (... [ 229 229 235015 ..o e 457031 ....... 457031 ....... 5,936 | 11/15/2047
912810SA7 | U S TREASURY BOND 3% 2/15/48 ............. ... |09/26/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 85,008 ....... 72,000....... 71597 | ....... 7601 | .o Bl oo [ Bl [ 71607 .o 13491)....... 13491)....... 2,412 | 02/15/2048
912810RM2 | U S TREASURY BOND 3% 5/15/45 ............. ... |01/31/2019] HSBC SECS INC, NEW
YORK ..o o XXX 6,023|......... 6,000(......... 6676|......... 6,632 ..o | @i @i [ 6,631 ..o 607)[......... 607) [ .......... 39| 05/15/2045
912810FTO | U S TREASURY BOND 4.5% 2/15/36 ........... ... |09/26/2019) NOMURA SECS, NEW
YORK .....ooooiii XXX 704520 (...... 535,000 ]...... 680,763 |...... 669,327 | ........oooi | (2999) ..o | (2999) ..o |oenn 666,328 | ............. [.o.es 38,192....... 38,1921 ...... 20,550 | 02/15/2036
912810PX0 | U S TREASURY BOND 4.5% 5/15/38 ........... ... |11/14/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 815350 |...... 580,000 ...... 735871 ...... 730,208 (... [ 4323) .o | 4323) ..o | 725885 ... | 89,465|....... 89,465 ...... 22,344 | 05/15/2038
912828Q37 | U S TREASURY NOTE 1.25% 3/31/21 .......... ... |12/10/2019] NOMURA SECS, NEW
YORK ......ooviin XXX 256,224 | ...... 260,000 ...... 253,337 (...... 174246 ... | T4\ T4 255566 ... |, 658|.......... 658|....... 1,457 | 03/31/2021
912828N48 | U S TREASURY NOTE 1.75% 12/31/20 ......... ... |01/08/2019] JPMORGAN SECURITIES
INC, ... XXX 34528 ....... 35,000]....... 34,498 ....... 34652 (... | 3o 3o 34655 (... | (127)......... 127) ... 10 | 12/31/2020
912828XR6 | U S TREASURY NOTE 1.75% 5/31/22 .......... ... |11/22/2019| CITIGROUP GBL
MKTS/SALOMO ......... XXX 20,065 ....... 20,000....... 19968 | ..o [ Al Al 19972 9. 9B|......... 170 | 05/31/2022
912828XWS5 | U S TREASURY NOTE 1.75% 6/30/22 .......... ... |11/15/2019] NATWEST MARKETS
m SECURITIE ............. o XXX 9,033 |......... 9,000 (......... 9,002 ..o | [ (] PE TR PR @)oo o 9,087 .o | (X)) T (X)) T 63 | 06/30/2022
= 1012828628 |U S TREASURY NOTE 1.75%6/30/24 .......... ... |12/02/2019] DEUTSCHE BK SECS
&~ INC,NY ..o XXX 5021 |......... 5000 (......... 4979 ..o e [ T LN FETTTTUTTU USRI 4980 (... e A A 37| 06/30/2024
912828M80 | U S TREASURY NOTE 2% 11/30/22 ............ ... |11/22/2019| DEUTSCHE BK SECS
INC,NY .o XXX 455031 ....... 45000 ....... 45524 o @ @ [ 45520 ... [, ({14 ] T Aan......... 438 [ 11/30/2022
9128283F5 | U S TREASURY NOTE 2.25% 11/15/27 ......... ... |09/26/2019] DEUTSCHE BK SECS
INC,NY ..o XXX 905,626 |...... 896,000 |...... 858,366 | ...... 861,110 ... [ 1817 1817 862,926 |............. |.o.ns 42691 ....... 426991 ...... 12,362 | 11/15/2027
9128286G0 | U S TREASURY NOTE 2.375% 2/29/24 ......... ... |12/16/2019) MORGAN STANLEY &
COINC, ... XXX 37,001(....... 36,000....... 36,885 (... | [ (144) | oo [ (144) | oo [ 36,740 ..o | 261 261|......... 644 | 02/29/2024
9128285V8 | U S TREASURY NOTE 2.5% 1/15/22 ........... ... |11/26/2019) NOMURA SECS, NEW
YORK .....oooovviin XXX 12222)....... 12,000 (....... 1243 (26) .o [ (26) ..o e 1218 105].......... 105]......... 259 01/15/2022
9128284P2 | U S TREASURY NOTE 2.625% 5/15/21 ......... ... |11/12/2019] HSBC SECS INC, NEW
YORK ..o XXX 835819(...... 832,000]...... 827,193 |...... 827,923 (... o, 455 . . 455 ... | 828378 ... [ T442|......... T442(....... 8,168 | 05/15/2021
9128283W8 | U S TREASURY NOTE 2.75% 2/15/28 .......... ... |09/26/2019| CITADEL SECURITIES
LLC,C ... XXX 2825441 ...... 262,000]...... 258,572(...... 258,701 ..o [ 282 22| 258933 ... [ 23611....... 23611....... 7,799 | 02/15/2028
9128285A4 | U S TREASURY NOTE 2.75% 9/15/21 .......... ... |08/27/2019] BMO CAPITAL MARKETS
CORP, ........cein. XXX 13,712 ... 112,000 ...... 112,014 ...... 112,028 (oo | 28) .o [ @8) ..o s 11199 oo | 1,713 1,713 ... 2,129 | 09/15/2021
9128284V9 | U S TREASURY NOTE 2.875% 8/15/28 ......... ... |11/25/2019] DEUTSCHE BK SECS
INC,NY ..o XXX 169,919 ...... 155,000 (...... 153,758 | ...... 153,785 | ... ..o o 8B [ BB 183871 oo | 16,048 ....... 16,048 |....... 5,075 | 08/15/2028
9128285D8 | U S TREASURY NOTE 2.875% 9/30/23 ......... ... |03/07/2019] MORGAN STANLEY &
COINC, ..o XXX 296,973 |...... 292,000]...... 292183 (... 292174 oo e O e B e 22171 | 4802(......... 4.802(....... 2,800 | 09/30/2023
912810SD1 | U S TREASURY NOTE 3% 8/15/48 ............. ... |11/08/2019] DEUTSCHE BK SECS
INC,NY ..o XXX 178911 ... 152,000 (...... 145908 | ....... 97,224 | ... 89 B9 146,022 08/15/2048
912828276 | US TREASURE NOTE 1.25% 8/31/19 .......... ... |09/03/2019| Maturity ....... v XXX 675,000 ...... 675,000 ]...... 674,736 (...... 674912 ... 88 8B 675,000 ... 08/31/2019
36202FTLO | GNMA 11 POOL #0005055 4.5% 5/20/41 .........| ... [12/20/2019 Redemption ... XXX .o | 18954 |....... 18954 (....... 20,020 (....... 19,064 |............. [ (1MO) | (MO) [ 18,954 05/20/2041
3617AGWQQJ GNMA Il POOL #0BA4255 3.5% 7/20/47 ........| ... |09/26/2019| Redemption ... XXX .o | 527229 (...... 508,926 |...... 533,180 ...... 532,700 | ........coooon oeee (1695) | e e (1,895) | 531,005 07/20/2047
36179RGB9 | GNMA Il POOL #0MA2894 4.5% 6/20/45 ........ ... |12/20/2019| Redemption XXX 19950 ....... 19950 (....... 20,950 ... e [ (102) | (102) 19,950 06/20/2045
3620AMTH5 | GNMA POOL #0734152 4% 1/15/41 ............ ... |12/16/2019| Redemption ............. XXX 249917 ...... 238,403 ]...... 253,005(...... 251,106 ............. [...... (1,555) | ... e (1B55) | 249,551 01/15/2041
0599999 Subtotal - Bonds - U.S. GOVEIMMENES ..ottt ... 1,323392]..... 6,753,232 |..... 6,965,438 |.....6673868|............. |...... (6569 [............. |....... (6569 |........... |..... 6,945,217 . XXX
Bonds - All Other Governments
83162CVB6 | SBA GTD PART 2012-20J 2.18% 10/1/32 ....... ... |09/30/2019| Redemption Lo XXX 10/01/2032
83162CVU4 | SBA GTD PART 2013-201 1 3.62% 9/01/33 ...... ... |09/26/2019| Redemption ... Lo XXX 09/01/2033
83162CYHO | SBA GTD PART 2017-20B 12.82% 2/1/37 ...... ... |09/26/2019| Redemption ... o XXX 02/01/2037
83162CUA9 | SBA GTD PARTN 2011-20E 3.79% 5/1/31 ...... ... |11/01/2019| Redemption ... Lo XXX 05/01/2031
83162CWG4| SBA GTD PARTN 2014-20E 1 3% 5/01/34 ...... ... |09/26/2019| Redemption ... Lo XXX 05/01/2034
83162CXL2 | SBA GTD PARTN 2015-20L12.82% 12/01/35 ... | ... |12/02/2019| Redemption . XXX ... 12/01/2035
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83162CYD9 | SBA GTD PARTN 2016-20K 2.57% 11/1/36 ..... ... [11/01/2019| Redemption ............. XXX 66,714 |....... 65,796 |....... 62,049 |....... 62,363 ... | A57 (. A57 (.. 62820 ............. | 38%|......... 38%|....... 1,511 | 11/01/2036
1099999 Subtotal - Bonds - All Other GOVEIMMENtS .......... ...t 570,027 |...... 556,194 |...... 566,980 |...... 564,777 | ... | (1,515) | oo [ (1,515) [ oo | 563,262 | ............. ... 6,765|......... 6,765|...... 16,604 |. XXX .
Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed)
13063A5E0 | CALIFORNIAST 7.5% 4/1/34 .................. 09/25/2019] JPMORGAN SECURITIES
INC, ... o XXX 91659 |....... 60,000 (....... 84394 |....... 83,780 ... | (850) .o [ (850) [ ..o e 82930 ... | 8729|......... 8729|....... 4,450 | 04/01/2034
1799999 Subtotal - Bonds - U.S. States, Territories and Possessions (Direct and Guaranteed) ............................. .. 91659 |....... 60,000 (....... 84394 |....... 83,780 ............ | (850) [ ..o [ (850) [....oooie | 82930 ... | 8729|......... 8729|....... 4450 . XXX.
Bonds - U.S. Special Revenue, Special Assessment
167560PL9 | CHICAGO IL MET WTR RECL 5.72% 12/1/38 ... | ... |09/25/2019] RAYMOND
JAMES/FI,SAINT PE ..... XXX 60,026 ....... 45,000....... 55544 |....... 55,315 12/01/2038
650035TD0 | NEW YORK ST URBAN DEV CORP 5.77% MORGAN STANLEY &
35139 ... [09/25/2019| COINC, ................. o XXX 92,446 | ....... 75000 (....... 87219|....... 87,068 03/15/2039
649322AE4 | NY & PRESBYTERIAN HOSP 4.763% 08/01/46 . | ... [09/25/2019] RAYMOND
JAMES/FI,SAINT PE ..... L XXX 08/01/2046
3132XCRY3 | FHLMC POOL #G6-7703 3.5% 4/1/47 ......... ... |09/26/2019| Redemption XXX 04/01/2047
3132H7D84 | FHLMC POOL #U9-9126 3% 11/1/43 .......... ... [12/16/2019| Redemption ... XXX 11/01/2043
3137FPLFO | FHLMC MULTICLASS MTG 4926 BA 3% 5/25/25 | ... |12/26/2019| Redemption ... XXX 05/25/2025
m 31326FZB7 | FHLMC POOL #2B-1638 VAR 8/1/43 ........... ... [12/16/2019| Redemption ... XXX 08/01/2043
- | 3128MJ6V7 | FHLMC POOL #G0-8883 4.5% 5/1/49 ... ... [12/16/2019] Redemption XXX 05/01/2049
> | 3132J4GA1 | FHLMC POOL #G3-0892 5.5% 4/01/30 . 109/26/2019| CITIGROUP GBL
- MKTS/SALOMO ......... o XXX 202,887 ...... 189,601 |...... 213568 |...... 211,070 04/01/2030
31335AX52 | FHLMC POOL #G6-0700 4.5% 09/01/45 ........ ... |03/14/2019| Redemption o XXX 403475]...... 384902]...... 423,994 422,763 09/01/2045
31335BBH8 | FHLMC POOL #G6-09404% 9/1/46 ............ ... [12116/2019| Redemption ... XXX .. . 09/01/2046
3132XCRW?7| FHLMC POOL #G6-7701 3% 10/1/46 ........... ... [12116/2019| Redemption ... XXX 10/01/2046
3132QUMX8| FHLMC POOL #Q3-7573 4.5% 10/011/29 ....... ... |09/26/2019| Redemption ... XXX 10/01/2039
35563PHF9 | FHLMC SEASONED CR RISK 4 3.5% 11/25/57 . | ... [12/26/2019| Redemption L XXX 11/25/2057
3136AK2A0 | FNMA GTD REMIC 14-M10 ASQ2 VAR 9/25/19 .| ... (03/01/2019| FINAL PAYDOWN ....... L XXX 09/25/2019
3136APW99| FNMA GTD REMIC P/T 15-58 CA 3% 8/25/41 ... | ... [12/26/2019] Redemption ............. L XXX 08/25/2041
3136ASFR2 | FNMA GTD REMIC P/T 16-24 LB 2.5% 6/25/42 .| ... [12/26/2019] Redemption ............. Lo XXX 06/25/2042
31403C6LO | FNMA POOL #07452755% 2/1/36 .............. ... [12/26/2019| BNP PARIBAS SECS
CPFIXED ............... L XXX 02/01/2036
31419JRF7 | FNMA POOL #0AE7685 4.000% 10/01/40 ....... ... |08/22/2019| Redemption s XXX 348688 |...... 328225]...... 353,765 ...... 352,499 10/01/2040
3138EK6EQ | FNMA POOL #0AL3568 VAR 4/1/43 ... [12/26/2019| Redemption ............. [... XXX ... , , , 2,329 04/01/2043
3138EMV40 | FNMA POOL #0AL5134 VAR 4/1/44 ... .. |... [12/26/2019] Redemption ... XXX ... 1435 04/01/2044
3138ETRP3 | FNMA POOL #0AL8593 4% 4/1/36 ............. ... |09/26/2019| Redemption ... XXX 148,100 04/01/2036
3138WFCF1| FNMA POOL #0AS5469 4.000% 07/01/45 ....... ... |09/26/2019| Redemption ... XXX 200,930 07/01/2045
3138X02G2 | FNMA POOL #0AU1674 VAR 8/1/43 ............ ... [12/26/2019| Redemption ... XXX 618 08/01/2043
3140EU2J7 | FNMA POOL #0BCO0776 VAR 3/1/46 ...... ... ... |12/26/2019| Redemption ... XXX 1,431 03/01/2046
3140FNGZ1 | FNMA POOL #0BE2915 3.5% 12/1/46 .. ... [12/26/2019| Redemption ... L XXX TR 12/01/2046
3140J5GR4 | FNMA POOL #0BM1107 4.5% 8/1/42 ... . |09/26/2019| Redemption ... CXXX A23 ... , , oo 112,552 08/01/2042
3140J5YE3 | FNMA POOL #0BM1608 VAR 12/1/45 .. 12/26/2019| Redemption ... XXX oo 1225(......... 1225|......... 1,229 ... 1,226 12/01/2045
3140J7RJ6 | FNMA POOL #0BM3188 VAR 4/1/47 ... 12/26/2019| Redemption . .. XXX v 1375 04/01/2047
3140J7WE1 | FNMA POOL #0BM3344 VAR 12/1/47 .. ... | ... [12/26/2019| Redemption XXX .o o 1203001203 1,206 1,203 12/01/2047
3140J74A0 | FNMA POOL #0BM3516 4% 10/1/43 ...... .| ... ]09/26/2019| BK OF NEW YORK
MELLON/TOR . oo |..... 136,006 (...... 128,140 ]...... 132,625 ...... 132,548 10/01/2043
3140J8HX4 | FNMA POOL #0BM3845 VAR 9/1/37 ........... ... [12/26/2019| Redemption ........ T oo 1807|1807 | 16711... 09/01/2037
3140J9CN9 | FNMA POOL #0BM4576 2.675% 11/1/47 ....... | ... [12/26/2019| Redemption ............. |... .. 996 11/01/2047
3140JVN57 | FNMA POOL #0BO1311 3.5% 8/1/49 ... 12/26/2019| Redemption ... .. 3,055 ... 08/01/2049
302970AG3 | FRESB 2019-SB59 CMBS VAR 1/25/29 .........|... [12/26/2019] Redemption ... . 455 ... 01/25/2029
30309LAG3 | FRESB 2019-SB61 MBS VAR 2/25/39 .......... ... [12/26/2019| Redemption ... L2710 02/25/2039
30298LAB7 | FRESB 2019-SB65 CMBS A5H VAR 5/25/39 ....| ... [12/26/2019| Redemption ............. |... o BB 16 .. 05/25/2039
3199999 Subtotal - Bonds - U.S. Special Revenue, Special Assessment ..................................... ... 2,838, 668,544 | ... .. 2,840,275 . XXX
Bonds - Industrial and Miscellaneous (Unaffiliated)
90131HANS | 21ST CENTURY FOX AMERICA 6.9% 3/01/19 .. | ... 03/01/2019| Maturity ................. o XXX 10,000 ....... 10,000 |....... 11492|....... 10076 ..o | T6) | .o [ T6) .o | 10,000 0o | e 345103/01/2019
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00287YAP4 | ABBVIE INC 3.2% 11/06/22 .................... ... |09/25/2019] JPMORGAN SECURITIES
INC, ... XXX 159,703 | ...... 156,000 |...... 161,901 ...... 159,789 | ..o | (810) | v [ (810) | oo e 158979 (.o | 725|. ... 725|....... 4,451 | 11/06/2022
00912XBA1 | AIR LEASE CORP 3.25% 3/1/25 ................ ... |07/20/2019 GOLDMAN SACHS & CO,
...................... s XXX o], 150,874 ..., 154,000 |...... 151,250 |...... 151483 |............ | 166 186 | 151849 (TT5) | (TTE) | 3,668 | 03/01/2025
025816BY4 | AMERICAN EXPRESS 3.7% 11/5/21 ........... ... |11/26/2019 GOLDMAN SACHS & CO,
...................... o XXX 8253 8,000 7998 7098 | T T 7099 | 254 254 L 315 [ 11/05/2021
025816BS7 | AMERICAN EXPRESS CO 3.4% 2/27/23 ....... ... 09/25/2019 MERRILL LYNCH PIERCE
FENN ..., XXX 190,764 | ...... 184,000 (...... 182179 ...... 182349 .o | 203 203 | 182622 (..o | 8142(......... 8142(....... 6,777 | 02/27/2023
026874DF1 | AMERICAN INTERNATIONAL 4.8% 07/10/45 ... | ... |04/17/2019] MORGAN STANLEY &
COINC, ... XXX 134333 ...... 133,000...... 142325|...... 1937 [ (B8) .o [ [(51:) 1 PRI RSO 1879 (7547) | ....... (7547) | ....... 5,001 | 07/10/2045
035242AJ5 | ANHEUSER-BUSCH INBEV FIN 2.65% 2/1/21 .. | ... |09/27/2019] CREDIT SUISSE, NEW
YORK (.o, o XXX 4035(......... 4,000]......... 3953 |......... 3961 ..o [ L PUTOTUU DO L O P 3975 . i 61 .o 61]......... 123 |02/01/2021
035242AN6 | ANHEUSER-BUSCH INBEV FIN 4.9% 2/1/46 ... | ... |09/25/2019] WELLS FARGO
SECURITIESLL .........|... XXX... 02/01/2046
03523TBP2 | ANHEUSER-BUSCH INBEV WW 2.5% 7/15/22 .| ... |11/12/2019| Call ............. v XXX 07/15/2022
035240AD2 | ANHEUSER-BUSCH INBEV WW 3.75% 1/15/22 | ... |04/25/2019| Call ...... v XXX 01/15/2022
037833AQ3 | APPLE INC 2.100% 5/06/19 .................... ... |05/06/2019| Maturity ................. o XXX 05/06/2019
037833CU2 | APPLE INC 2.85% 5/11/24 ..................... ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 104,446 | ...... 101,000 ...... 100,904 | ...... 100,925 ..o | 10 e | 10 |, 100,935 | ..o | 3512 ......... 3512 ....... 2,527 | 05/11/2024
T 00206RCNO | AT&T INC 3.4% 05/15/25 .............ceoeenen ... |12119/2019| CITIGROUP GBL
S MKTS/SALOMO ......... XXX 252,015(...... 242,000]...... 2413281 ...... 200115 . 136 .o | 136 ..o | 241251 10,764 |....... 10,764 |....... 7,635 | 05/15/2025
N> | 06051GGB9 | BANK OF AMERICA CORP 2.151% 11/09/20 ... | ... |11/12/2019| Call ..................... XXX 12,000 ....... 12,000 ....... 12,000 ....... 12,000 | oo [ [ e e 12,000 | oo [ [ 258 | 11/09/2020
06051GFX2 | BANK OF AMERICA CORP 3.500% 04/19/26 ... | ... |03/12/2019] JPMORGAN SECURITIES
INC, ... XXX 37,887 ....... 38,000....... 38,069(....... 38,002(......ccoi | Of oo [ Of i o, 38,001 (..o | (] (M5) [..one 536 | 04/19/2026
06051GDZ9 | BANK OF AMERICA CORP 7.625% 06/01/19 ... | ... |06/01/2019| Maturity ................. XXX 75,0001 ....... 75,0001 ....... 85788 |....... 76,760 ..o |eennn (1,760) [ ..o | (1,760) ..o | 75,000 (..o e [ 2,859 | 06/01/2019
06051GHS1 | BANK OF AMERICA CORP VAR 3/15/50 ........ ... |09/25/2019] GOLDMAN SACHS & CO,
NY XXX 408701....... 35,000]....... 35,000 (..o | [ e 35000 (.....ccceve |t 5870 |......... 5870 |......... 808 | 03/15/2050
06367T4W7 | BANK OF MONTREAL 3.1% 4/13/21 ........... C |09/25/2019 GOLDMAN SACHS & CO,
...................... o XXX o] 116,856 (... 115,000 |...... 114,865 ...... 114,896 |............. | oo 33 B3 114929 1927 1927 | L 3,407 | 04/13/2021
059438AH4 | BANK ONE CORP 7.625% 10/15/26 ............ ... |08/19/2019 GOLDMAN SACHS & CO,
AAAAAAAAAAAAAAAAAAAAAA s XXX oo |...... 85147 ....... 65000....... 85580 ....... 81,731 | ... | (IO [ (19T . 80,540 | | 4806 ... 4,606 | ... ... 4,213 10/15/2026
05531FAX1 | BB&T CORP 2.75% 4/1/22 ..................... ... |03/15/2019 NATWEST MARKETS
SECURITIE ............. XXX 124433 |...... 125,000 ...... 122208 ...... 122646 ... | 4ol 4o ..o 122795 oo | 1638|......... 1638....... 1,604 | 04/01/2022
05531FBG7 | BB&T CORP 3.05% 6/20/22 .................... ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 71545(....... 70,000 ....... 70,003 (..o | [ (4] [ (4] [ 70079 .o | 1466|......... 1466....... 1,121 06/20/2022
084664CK5 | BERKSHIRE HATHAWAY FIN 1.3% 8/15/19 ... | ... |08/15/2019| Maturity ................. o XXX 5000(......... 5000 (......... 4995 (......... 4999 .. T T [ 5,000 (..o | [ [ 65 | 08/15/2019
084670BR8 | BERKSHIRE HATHAWAY INC 2.75% 3/15/23 ...| ... |09/25/2019 GOLDMAN SACHS & CO,
...................... s XXX o] 71,656 |....... 70,000....... 68,365|....... 68568 |............. |......... 237 287 ... 68806 | 2,850 ... 2,850 | ... ... 1,989 | 03/15/2023
10112RAR5 | BOSTON PROPERTIES LP 5.625% 11/15/20 ... | ... [09/18/2019 CaII AAAAAAAAAAAAAAAAAAAAA XXX 135,063 | ...... 130,000 ...... 147,342 ...... 137,262 (.o | (B278) .o | (B278) ..o | 133,985 (..o | (3,985) | ....... (3,985)|...... 11,218 | 11/15/2020
136385AW1 | CANADIAN NATURAL RESOURCES 2.95% CITIGROUP GBL
M523 . A [09/25/2019] MKTS/SALOMO ......... XXX 71,082 ....... 70,000 ....... 68,208 |....... 68466 |............. |t 265, .. 265 .. [ 68731 ... | 2351 (......... 2351 ....... 2,478 1 01/15/2023
13645RAX2 | CANADIAN PACIFIC RAIL 6.125% 09/15/15 ... | A |09/25/2019| MERRILL LYNCH PIERCE
FENN ..., XXX 73922 ....... 50,000 ....... 60,956 | ....... 60,946 .......oooi | B @) [ 60,942 (... | 12,980 ....... 12,980 ....... 3,165 | 09/15/2115
13645RAJ3 | CANADIAN PACIFIC RAILWAY 7.25% 5/15/19 ..| C |05/15/2019| Maturity ................. o XXX 5000(......... 5000 (......... 5626|......... 5007 e | O] [ O .o [ 5,000 (..o | [ [ 181 05/15/2019
14040HBUS | CAPITAL ONE FINANCIAL 3.2% 1/30/23 ....... ... |07/17/2019] MERRILL LYNCH PIERCE
FENN ... XXX 120407 | ...... 118,000 (...... 116,779 ...... 116,955 ..o | 1320 132 117,087 01/30/2023
14040HCA1 | CAPITAL ONE FINANCIAL 3.9% 1/29/24 ....... ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., s XXX o] 52580 ..., 50,000 ... 51436 [ e (10B) e (10B) [ 51,331 01/29/2024
14149YBL1 | CARDINAL HEALTH 1.948% 6/14/119 ........... ... |06/14/2019| Maturity .. o XXX 9,000 9,000 9,000 L 9,000 | e [ e [ 9,000 06/14/2019
14912L6W6 | CATERPILLAR FINANC SVCS 1.9% 3/22/19 ....| ... |03/22/2019| Maturity s XXX o]0 152,000 .. ..., 152,000 (..., 151,909 | ... 151,990 | o | 1010 152,000 03/22/2019
151020BC7 | CELGENE CORP 2.875% 2/19/21 ... |05/01/2019| STIFEL NICOLAUS Lo XXX , , 9972 A A 9,976 02/19/2021
172967KS9 | CITIGROUP INC 2.050% 06/07/19 ..............|... |06/07/2019| Maturity XXX 13, 000 (... 13,000 (....... 13074)....... 13 013 [ (3) | e (I3) e 13,000 06/07/2019
172967KNO | CITIGROUP INC 3.4%5/1/26 .................. .. |09/25/2019| RBC CAPITAL MARKETS
LLC, .o XXX 247860 ...... 239,000]...... 2422041 ...... 168,609 ..o | e (188) [ (188) [ 241,096 05/01/2026
172967MDO | CITIGROUP INC 4.65% 7/23/48 ................ ... |03/13/2019| CITIGROUP GBL
MKTS/SALOMO ......... XXX 705%|....... 68,000....... 68,883 |....... 68876 [ .......ooi | @)oo @) [ 68,873 07/23/2048
00209TAB1 | COMCAST CABLE COMM 9.455% 11/15/22 ... | ... |09/25/2019| STIFEL NICOLAUS ...... XXX 122,368 | ...... 100,000 ...... 139,556 | ...... 126,016 ... | (4783 ..o | (4783) ... | 121,233 11/15/2022
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20268JAA1 | COMMONSPIRIT HEALTH 2.76% 10/1/24 ...... ... |09/25/2019] MORGAN STANLEY &
COINC, ..o XXX 47415]....... 47,000 |....... 47,000 |....oooiiiis e e e e e 47,000 (..o [ 415(. ... 415(......... 130 | 10/01/2024
20605PAK7 | CONCHO RESOURCES INC 4.3% 8/15/28 ... ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 64,537 |....... 60,000 08/15/2028
126650DA5 | CVS HEALTH CORP 3.125% 3/9/20 ............ ... |08/12/2019] TENDER OFFER ........[... XXX ... |[....... 7041 ... 7,000 03/09/2020
126650BP4 | CVS PASS-THROUGH TRUST 6.036% 12/10/28 | ... [12/10/2019| Redemption ............. XXX 208,934 |...... 188,349 12/10/2028
24737BAA3 | DELTA AIR LINES 2019-1 A 3.204% 10/25/25 ... | ... |09/25/2019 BARCLAYS CAPITAL
INC,NEW ....... XXX 166,389 | ...... 160,000 | ...... 163,309 | ......coovvvve | oo [ (154) e e (1B | 163,155 | ... 10/25/2025
25389JAH9 | DIGITAL REALTY TRUST LP 5.875% 2/1/20 ... | ... |01/14/2019] BNY MELLON XXX 6137 ......... 6,000(.........6230 .........6 118 ... [ (18) e (18) | 6,100 02/01/2020
26441CAN5 | DUKE ENERGY CORP 3.750% 04/15/24 ....... ... |07/16/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 143,698 ...... 137,000 ...... 146,298 | ...... 143621 oo | B5T) [ (BBT) [ 142,971 04/15/2024
26441CAD7 | DUKE ENERGY CORP 5.050% 09/15/19 ....... ... |09/15/2019| Maturity .. v XXX 10,000 ....... 10,000 |....... 109991 ....... 10241 | o @A) @A) 10,000 | ... 09/15/2019
29157TAA4 | EMORY UNIVERSITY 5.625% 09/01/19 ........ ... |08/28/2019| Call ..................... XXX 243,067 |...... 243,000]...... 270,714 1...... 249634 (... | (B85 (B85 [ 243,083 09/01/2019
29278NAN3 | ENERGY TRANSFER OPERATING LP 5.5% MERRILL LYNCH PIERCE
BM2T . ... |09/252019 FENN ................... XXX 22591 ....... 20,000 ....... 20722 e 88 | (8B e 21834 . 957 | ..o 957 ... 904 | 06/01/2027
29379VAUT7 | ENTERPRISE PROD OPERATING 5.7% 2/15/42 | ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 52193 |....... 50,000....... 54,00 ....... 52479 ... | BTO) [ e BTO) [ 51909 ... | 283 ... 283|....... 2,261 | 02/15/2022
664397AM8 | EVERSOURCE ENERGY 3.15% 01/15/25 ...... ... |09/25/2019] PERSHING LLC, JERSEY
CITY o XXX 61,778 ....... 60,000....... 61,990 ....... 61,464 (... | (183 (183 [ 61,281 | .o | 47 497 ... 2,268 | 01/15/2025
T 30161NASO | EXELON CORP 5.1% 6/15/45 .................. ... |09/25/2019] MORGAN STANLEY &
S COINC, ..o XXX 6,059 |......... 5000 ......... 559 . e @ @ [ 5590 ..o | 469 (.......... 469 (......... 200 | 06/15/2045
¢ | 30161MAFO [ EXELON GENERATION CO LLC 5.2% 10/01/19 | ... |10/01/2019| Maturity ................. XXX 5000(......... 5000 (......... 549 |......... 5M3 | (M3) ] e [ (M3) oo [ 5,000 (..o | [ [ 260 | 10/01/2019
30219GAN8 | EXPRESS SCRIPTS HOLDING 3.4% 3/01/27 ... | ... [10/04/2019] GOLDMAN SACHS & CO,
NY XXX 126,969 ...... 123,000 ...... 123450 ...... 123362 (.o | BO] i [ @O [ 123330 oo | 3639|......... 3639|....... 4,531 (03/01/2027
30219GAF5 | EXPRESS SCRIPTS HOLDING 3.9% 2/15/22 ... | ... |10/04/2019| PERSHING LLC, JERSEY
CITY ..o XXX 4165(......... 4,000]......... 4028......... 4023 (... B oo e G o 4018 (... U7l U7 179 | 02/15/2022
31428XBQ8 | FEDEX CORP 4.05% 2/15/48 .................. ... |09/25/2019] WELLS FARGO
SECURITIESLL ......... XXX 10,763 ....... 11,000 ......... 9,686 | ..o e [ 13 1B | 9699 ..o [ 1,064 |......... 1,064 |......... 275 02/15/2048
36164QNA2 | GE CAPITAL INT FUNDI 4.418% 11/15/35 ... C |05/02/2019] MERRILL LYNCH PIERCE
FENN ... XXX 185744 | ...... 200,000 ...... 2223141...... 220463 (... | (308) | v e (308) | .o [ 220155 (... | (34,411)[...... (34411)[....... 4,197 | 11/15/2035
369550BA5 | GENERAL DYNAMICS CORP 2.875% 5/11/20 .. | ... [01/31/2019| HSBC SECS INC, NEW
YORK ...ooovviiiin o XXX 6,012|......... 6,000(......... 5979|......... 5985 .o | T T [ 5986 |....coiiiin [ 25 25). . 40 | 05/11/2020
36962G4Y7 | GENERAL ELECTRIC CO 4.625% 1/7/21 ....... ... |09/25/2019] JPIMORGAN SECURITIES
INC, ... XXX 30,726 | ....... 30,000....... 30250 ....... 30,235 (.o B4 [ B4 [ 30451 | o 575|.......... 575|....... 1,696 | 01/07/2021
37045XBS4 | GM FINANCIAL CO 3.45% 1/14/22 ............. ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 67,125(....... 66,000 |....... 66,123 ....... 66,073 | ... | @O @O 66,053 [........coco et 1072 ......... 1,072]....... 2,739 01/14/2022
38141GGS7 | GOLDMAN SACHS GROUP 5.75% 1/24/22 ... ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ... XXX 150,749 ...... 140,000 ...... 162,49 | ...... 153484 ... | BN GUN . | 150,336 ..o | M3 43 9,459 | 01/24/2022
38141GVT8 | GOLDMAN SACHS GROUP INC/THE 2% 4/25/19| ... |04/25/2019| Maturity ................. XXX 10,000 ....... 10,000 |......... 9972|......... 9997 .o | 3o 3o 10,000 | oo [ [ 100 | 04/25/2019
427866AY4 | HERSHEY CO/THE 2.9% 5/15/20 .............. ... |01/31/2019| CITIGROUP GBL
MKTS/SALOMO ......... XXX 6,013|......... 6,000(......... 599 |......... 5,997 05/15/2020
46625HKA7 | JPMORGAN CHASE & CO 2.25% 1/23/20 ...... ... |121232019| Call ... XXX 15,0001 ....... 15,000 |....... 15,017 ... 15,006 01/23/2020
46625HJD3 | JPMORGAN CHASE & CO 4.5% 1/24/22 ....... ... |09/25/2019] PERSHING LLC, JERSEY
CITY oo XXX 42125|....... 40,000 ....... 43,035]....... 41,865 01/24/2022
48203RAG9 | JUNIPER NETWORKS 4.5% 3/15/24 ........... ... |04/04/2019] MERRILL LYNCH PIERCE
FENN . Lo XXX . 66,669 03/15/2024
48203RAL8 | JUNIPER NETWORKS INC 3.125% 02/26/19 ... | ... |02/26/2019 Matunty Lo XXX ... 151,228 02/26/2019
48203RAJ3 | JUNIPER NETWORKS INC 4.35% 6/15/25 ...... ... |09/25/2019| STIFEL NICOLAUS ...... co XXX 47223 45,000 ....... 46,042 . ...l 06/15/2025
494550BS4 | KINDER MORGAN ENERGY 4.150% 02/01/24 .. | ... |03/22/2019] JPMORGAN SECURITIES
INC, ... o XXX 103,623 02/01/2024
501044CY5 | KROGER CO/THE 4% 2/1/24 .................. ... |09/25/2019] MORGAN STANLEY &
COINC, ... XXX 80,831 ....... 76,000 ....... 75706 | ....... 75,716 02/01/2024
539830BL2 | LOCKHEED MARTIN CORP 4.7% 5/15/46 ...... ... |09/25/2019] MORGAN STANLEY &
COINC, ... XXX 56,641(....... 45000 ....... 49,0831 ....... 49,024 05/15/2046
549271AF1 | LUBRIZOL CORP/THE 6.5% 10/1/34 ........... ... |09/25/2019] MORGAN STANLEY &
COINC, ... XXX 85,168 |....... 60,000....... 79669 ....... 78,956 10/01/2034




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

1A4E]

SCHEDULE D - PART 4
Showmg All Long Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
581557BM6 | MCKESSON CORP 3.65% 11/30/20 ............ 11/26/2019] MORGAN STANLEY &
COINC, ..o CXXX TM6|....... 7,000 ......... 6997 |......... 8997 ..o | T T [ 6998 | ... 1M8|.......... 1M8|......... 255 | 11/30/2020
594918CA0 | MICROSOFT CORP 4.25% 2/6/47 .............. . |09/25/2019| PIERPONT SECURITIES
LLC, .o o XXX 02/06/2047
615369AA3 | MOODY'S CORP 5.5% 9/1/20 .................. .. |12/16/2019| Call o XXX 09/01/2020
61746BDX1 | MORGAN STANLEY 2.450% 02/01/19 ... ... |02/01/2019| Maturity ................. XXX ... 02/01/2019
61746BDQ6 | MORGAN STANLEY 3.875% 04/29/24 .......... . 109/25/2019] MERRILL LYNCH PIERCE
FENN ..., Lo XXX 04/29/2024
61747YDY8 | MORGAN STANLEY 4.3% 1/27/45 ............. . 03/07/2019] MORGAN STANLEY &
COINC, ... o XXX 01/27/2045
63743HER9 | NATIONAL RURAL UTIL COOP 2.9% 3/15/21 ...| ... |04/24/2019] MORGAN STANLEY &
COINC, ... XXX 03/15/2021
63946BAD2 | NBCUNIVERSAL MEDIA LLC 5.15% 4/30/20 ....|... |09/03/2019| Call ..................... o XXX 04/30/2020
65339KAS9 | NEXTERA ENERGY CAP HLDG 2.403% 9/1/21 .| ... |09/25/2019] GOLDMAN SACHS & CO,
NY XXX 09/01/2021
65339KAK6 | NEXTERA ENERGY CAP HLDG 2.7% 09/15/19 .| ... |09/15/2019| Maturity ................. . XXX ... 09/15/2019
68389XBK0 | ORACLE CORP 1.9% 9/15/21 .................. 11/26/2019] JPMORGAN SECURITIES
........................ XXX ... 09/15/2021
718549AB4 | PHILLIPS 66 PARTNERS LP3.605% 02/15/25 ... ... 09/25/2019) GOLDMAN SACHS & Co,
NY XXX 93,683 |....... 90,000 ....... 91472 ....... 91,094 ... | (132) | oo [ (132) | oo [ 90,962 .....ooovii |t 2721 ... 2721....... 3,623 | 02/15/2025
74432QBZ7 | PRUDENTIAL FINANCIAL 3.500% 05/15/24 ... .| ... 09/25/2019] MERRILL LYNCH PIERCE
FENN ... XXX 63,656 |....... 60,000....... 63,353 |....... 62455 (... | GBI7) e [ GBI [ 62138 (... e 1518|......... 1518|....... 1,820 | 05/15/2024
756109AN4 | REALTY INCOME CORP 3.25% 10/15/22 ........ . 109/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 231786 |...... 225,000]...... 2342991 ...... 230,736 (... [ (1,249 [ ..oooovoi | (1,249 [ ...ooooen |oennn 229487 (... 229 ......... 229(....... 6,947 | 10/15/2022
775109AW1 | ROGERS COMMUNICATIONS INC 3% 03/15/23 | A [09/25/2019] MERRILL LYNCH PIERCE
FENN ... XXX 194,140 ...... 190,000 ...... 195905 ...... 193824 ..o | (T35) | oo [ (735) | oo e 193,089 (... | 1,051]......... 1,051]....... 5,890 | 03/15/2023
78355HKMO | RYDER SYSTEM INC 2.875% 6/1/22 ............ . 109/25/2019| US BANCORP
INVESTMENTSIN ........ XXX 157,277 | ...... 155,000 (...... 154910 [ oo | [ Bl [ 8l [ 154918 (. ... | 2359 (......... 2359 ....... 1,547 | 06/01/2022
78409VAJ3 | S&P GLOBAL INC 3.3% 8/14/20 ................ .. [12/26/2019| Call ..................... CXXX 5045(......... 5000 ......... 5004 |......... 5003 ..o [ @) @i [ 5000 (..o | O Of......... 270 | 08/14/2020
822582BU5 | SHELL INTNL FINANCE BV 1.375% 9/12/19 ... | C |01/31/2019] WELLS FARGO
SECURITIESLL ......... CXXX 9925(....... 10,000 09/12/2019
822582BW1 | SHELL INTNL FINANCE BV 1.750% 09/12/21 ...| C |09/25/2019| CITIGROUP GBL
MKTS/SALOMO ... XXX 99671(...... 100,000 09/12/2021
828807CQ8 | SIMON PROPERTY GROUP LP 2.2% 2/01/19 .. | ... |02/15/2019 Maturity ................. XXX 10,0001 ....... 10,000 02/01/2019
828807CZ8 | SIMON PROPERTY GROUP LP 4.25% 11/30/46 | ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 28497 ....... 25,000 11/30/2046
842587CQ8 | SOUTHERN CO/THE 1.85% 7/01/19 ............| ... 02/25/2019] BARCLAYS CAPITAL
INC,NEW ............... XXX 12,000 ....... 12,000 07/01/2019
842587CV7 | SOUTHERN CO/THE 3.250% 07/01/26 ......... . 109/25/2019| US BANCORP
INVESTMENTSIN ........ CXXX 123,316 ...... 120,000 07/01/2026
86765BAL3 | SUNOCO LOGISTICS PARTNERS 3.45% PERSHING LLC, JERSEY
0115123 ..o ... |09/2522019[ CITY ..........oooeoeee. XXX 86,562 ....... 85,000 01/15/2023
86787EBE6 | SUNTRUST BANK/ATLANTA GA 2.8% 5/17/22 . | ... |09/25/2019] PERSHING LLC, JERSEY
CITY o XXX 89,320 ....... 88,000 05/17/2022
887317AT2 | TIME WARNER INC 2.100% 06/01/19 .......... . |06/01/2019| Maturity ................. CXXX 8,000 (......... 8,000 06/01/2019
913017CG2 | UNITED TECHNOLOGIES CORP 1.950% MERRILL LYNCH PIERCE
0120 .o ... |09/252019 FENN ................... XXX 498831 ....... 50,000....... 498891 ....... 49935 ... [ 16| | 6 | 49,952 | ... [ [(GE)1 T 69)......... 883 | 11/01/2021
91324PDM1 | UNITEDHEALTH GROUP INC 3.5% 2/15/24 ... | ... |09/25/2019| PERSHING LLC, JERSEY
CITY ..o CXXX 103,060 ....... 98,000....... 97,756 | ....... 97,758 ..o | 32| [ 32| 97,790 ..o | 5270(......... 5270(....... 2,668 | 02/15/2024
927804FU3 | VA ELECTRIC, POWER 3.15% 1/15/26 ......... . 109/25/2019{ US BANCORP
INVESTMENTSIN ........ CXXX 177,751 ... 171,000 ...... 178,746 | ...... 77,016 oo | (588) | v [ (588) | .cveees [ 176428 (... |t 1323]......... 1323]....... 6,464 | 01/15/2026
92277GAG2 | VENTAS REALTY/VENTAS CAP 4.125% MERRILL LYNCH PIERCE
O0115/26 ... ... |09/25/2019 FENN ................... XXX 86,198 |....... 80,000....... 85840 1(....... 84,690 (...........o|eiinnn (@A81) .o [ @81) ..o [ 84208 (............. ..t 1990 |......... 1990 ....... 3,960 | 01/15/2026
92343VCX0 | VERIZON COMM INC 4.522% 09/15/48 ......... . 109/25/2019| CITIGROUP GBL
MKTS/SALOMO ......... XXX 58,240 ....... 50,000 ....... 52,158 ....... 52,081 (..o | (26) .o [ (26) ..o | 52,055 | ..o |t 6,184 (......... 6,184(....... 2,336 | 09/15/2048
92343VAX2 | VERIZON COMM INC 4.6% 4/1/21 ............. . |04/24/2019] WELLS FARGO
SECURITIESLL ......... XXX 11,396 ....... 11,000 ....... 11,748 ... 11488 ... 68)...ccoooove [ 68)........... |....... 421 (25)].......... (25)]......... 288 | 04/01/2021
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929089AD2 | VOYA FINANCIAL INC 3.125% 7/15/24 ......... ... |09/25/2019] PERSHING LLC, JERSEY
CITY oo XXX 103,023 |...... 100,000 ....... 93,409 (....... 93443 (... 81| 81| 94224 | ... ] 879 ......... 879 ....... 3,750 | 07/15/2024
931142EJ8 |WALMARTINC ..., ... |04/22/2019] DEUTSCHE BK SECS
INC,NY ..o XXX 6,061|......... 6,000(......... 6,000(......... 6,000 ... e Of oo [ Of oo [, 6,000 ... i 61 ..o 61].......... 63 | 06/23/2021
94974BGR5 | WELLS FARGO & CO 2.5512/7/20 ............. ... |11/26/2019] MORGAN STANLEY &
COINC, ... XXX 11,070 ....... 11,000 (....... 11,110 ... 11,083 | ..o (V4 1 U RS 2] o 1,033 37| 37| 274 112/07/2020
949746SH5 | WELLS FARGO & CO 3.000% 10/23/26 ......... ... |09/25/2019] MERRILL LYNCH PIERCE
FENN ..., XXX 40850]....... 40,000 ....... 40,038|....... 40,030 ..o [ @) e @) [ 40,028 ... o 823|.......... 823|....... 1,113 10/23/2026
42217KBC9 | WELLTOWER INC 4.500% 01/15/24 ............ ... |09/25/2019] CREDIT AGRICOLE USA,
NEW ... o XXX 01/15/2024
98389BAT7 | XCEL ENERGY INC 2.600% 03/15/22 .......... ... |09/25/2019] PERSHING LLC, JERSEY
CITY oo Lo XXX 03/15/2022
06650AAC1 | BANK 2017-BNK8 3.314% 11/15/50 ............ ... |09/26/2019| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 11/15/2050
17291EAX9 | CITIGROUP CMBS P6 AAB 3.512% 12/10/49 ... | ... |09/26/2019] GOLDMAN SACHS & CO,
NY Lo XXX 12/10/2049
12630DAV6 | CMBS PA CR14 A2 3.147% 02/10/47 ........... ... |12112/2019| Redemption ... o XXX 02/10/2047
12625KAD7 | COMM 2013-CCRE8 MRTG A4 3.334% 6/10/46 .| ... [11/13/2019| Redemption o XXX 06/10/2046
12595VAD9 | COMM 2018-COR3 A3 4.228% 5/10/51 ......... ... |04/30/2019] JPMORGAN SECURITIES
T INC, ... Lo XXX 05/10/2051
[ 12637UAXT7 | CSAIL 16-C7 ASB 3.314% 11/15/49 ............ ... |09/26/2019] BMO CAPITAL MARKETS
W CORP, ........ceen o XXX 11/15/2049
36192KAT4 | GS MTG SECURITIES GCJ7 A4 3.377% 5/10/45 | ... [09/26/2019| CITIGROUP GBL
MKTS/SALOMO ......... Lo XXX 05/10/2045
46637WAD5| JP MORGAN CHASE CMBS A4 3.483% 6/15/45 | ... |12/16/2019] FACTOR ADJUSTMENT .|... XXX ... 06/15/2045
46634SAC9 | JP MORGAN CHASE CMBS C6 A3 3.507 5/15/45] ... |10/18/2019| Redemption Lo XXX 05/15/2045
46644FAB7 | JPMBB CMBS C28 A2 2.773% 10/15/48 ........ ... |12117/2019| Redemption ... Lo XXX 10/15/2048
46590JAT4 | JPMBB CMBS C32 A22.816% 11/15/48 ........ ... |12117/2019| Redemption ... Lo XXX 11/15/2048
46644RAX3 | JPMBB COMM MBS C29A2 2.921% 5/15/48 ... | ... |12/17/2019| Redemption XXX .. 05/15/2048
61763UAX0 | MORGAN STANLEY BNK C17 A3 3.53% 8/15/47 | ... |07/12/2019| UBS SECURITIES
LLC/CMO,N ............. Lo XXX 08/15/2047
61763UAV4 | MORGAN STANLEY CMBS 3.119% 8/15/47 ... | ... |12/15/2019 FRACTIONS ............ o XXX 9783 |......... 9783 ......... 9795 |......... 9795 oo (2) .o [ (12) .o [ 9783 | o [ [V 116 | 08/15/2047
96221QACT7 | WFRBS CMBS C18 A3 3.651% 12/15/46 ........ ... |09/26/2019] WELLS FARGO
SECURITIESLL ......... Lo XXX \ \ 59 ..., 90,032 12/15/2046
92939LAB2 | WFRBS CMBS C25 A2 2.932% 11/15/47 ........ ... |12117/2019| Redemption e XXX . 167,069 11/15/2047
92938JAB8 | WFRBS CMBS1A22.927% 3/15/46 ............ ... |10/18/2019| Redemption ... c XXX 148 148 148 148 03/15/2046
02007MAEO | ALLY AUTO REC TRU 1 A3 2.35% 6/15/22 ....... ... |12/16/2019| Redemption ... o XXX ... 2,178 06/15/2022
023767AA4 | AMERICAN AIRLINES 2011-15.25% 7/31/22 ... | ... |07/31/2019| Redemption ... Lo XXX s 1752 07/31/2022
02377UABO | AMERICAN AIRLINES 2013-2 4.95% 7/15/24 ... | ... |07/15/2019| Redemption . XXX...|...... 53653]....... 53653 |....... 58,549 ]....... 54,557 07/15/2024
02582JJF8 .| AMERICAN EXPRESS CREDIT 3.06% 2/15/24 ..| ... |09/25/2019 BARCLAYS CAPITAL
INC,NEW ............... o XXX \ \ 971 ... 189,973 02/15/2024
14041NFG1 | CAPITAL ONE MULTI-ASSET A5 1.66% 6/17/24 | ... |09/25/2019| BARCLAYS CAPITAL
INC,NEW ............... Lo XXX \ ) 8991 ...... 229,917 06/17/2024
17305EGKS5 | CITIBANK CREDIT CARD A12.49% 1/20/23 ... .| ... |09/25/2019| CITIGROUP GBL
MKTS/SALOMO ......... o XXX 198,108 01/20/2023
12592YAD6 | CNH EQUIP TRUST 2015-BA3 1.37% 7/15/20 .. .| ... |01/15/2019] Call XXX 436 436 436 436 07/15/2020
12596EAC8 | CNH EQUIP TRUST 2018-B A3 3.19% 11/15/23 .| ... |09/25/2019| BNP PARIBAS SECS
CP/FIXED ............... XXX 142231 ...... 140,000 ...... 139,981 ...... 139,982 139,985 11/15/2023
21079VAA1 | CONTINENTAL AIR 2010-1 CL 4.75% 7/12/22 .. | ... |07/12/2019| Redemption ... XXX 1,733 ... 1,733 ... 1819 o TAT () () 1733 07/12/2022
210795PZ7 | CONTINENTAL AIR 2012-14.15% 10/11/25 ... ... |10/11/2019| Redemption ... e XXX 6595 |......... 6,595 (.........6975].........6834 ... o B8 B8 | 6595 ... | T . 10/11/2025
34530VAE9 | FORD CR AUTO OWN TR BA4 1.58% 8/15/20 .. | ... [05/15/2019| Call ........... v XXX 2977 |......... 2977 (......... 2986 ... 08/15/2020
34528QENO | FORD CREDIT FLOOR 1A1 1.76% 2/15/21 ..... ... |02/152019| Call ...... XXX 170,000 ...... 170,000 ...... 171,335 02/15/2021
34528QFD1 | FORD CREDIT FLOOR 5A 11.95% 11/15/21 ... | ... |11/152019| Call ...... v XXX 13,000 ....... 13,000 (....... 12,997 | ... 11/15/2021
34528QEU4 | FORD CREDIT FLOORPLAN 3A11.7% 7/15/21 .| ... |07/15/2019| Call ..................... XXX 15,0001 ....... 15,000 |....... 14,997 07/15/2021
34528QGH1| FORD CREDIT FLOORPLAN 3A1 3.52% 10/15/23 ... [09/25/2019] JPMORGAN SECURITIES
INC, ... XXX 56,465 ....... 55,000....... 54,988 10/15/2023
36253WAD9| GM FINANCIAL AUTO L1A3 2.06% 5/20/20 ... ... |08/20/2019 Redemption ............. o XXX 10,389 ....... 10,389 ....... 10,389 05/20/2020
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36256XAD4 | GM FINANCIAL CONSUMER 1A3 2.97% MITSUBISHI UFJ
TMBI23 ... |09/25/2019| SECURITIES ............ s XXX 77,000 L 76,000 75,992 [ 1 11/16/2023
47788MAC4 | JOHN DEERE OWNER 20AA3 1.36% 4/15/20 ...| ... |05/15/2019] Redemption e XXX . .. 0]. 04/15/2020
47788CAC6 | JOHN DEERE OWNER TR 20AA3 2.66% 4/18/22| ... |12/16/2019| Redemption ... e XXX . 0]. 04/18/2022
58768MAC5 | MERCEDES-BENZ AUTO BA3 1.35% 8/15/19 .. | ... |01/15/2019| Call ........... s XXX , \ ceeii B, \ T 08/15/2019
65477WAD8| NISSAN AUTO REC 2 B A4 1.66% 3/15/21 ...... ... |02/15/2019| Redemption ... e XXX - e 2 03/15/2021
65478AAE3 | NISSAN AUTO REC 2 C A4 1.670% 02/15/22 ... | ... |09/25/2019| Redemption . XXX ... (438) 02/15/2022
84858WAA4 | SPIRIT AIRLINES PASS THRU 3.375% 8/15/31 . | ... |09/25/2019] BARCLAYS CAPITAL
INC,NEW ............... o XXX \ , , 2520 08/15/2031
90932PAAG | UNITED AIRLINES 2014-1 CL A 4% 10/11/27 ... | ... |09/25/2019| BAIRD, ROBERT W & CO
INC, ..o Lo XXX (876) 10/11/2027
92348XAA3 | VERIZON OWNER TRUST 2018 3.23% 4/20/23 .| ... |09/25/2019] WELLS FARGO
SECURITIESLL ......... o XXX \ \ , 997 | 1 04/20/2023
92347YAA2 | VERIZON OWNER TRUST 2019 2.93% 9/20/23 .| ... |09/25/2019] BK OF NEW YORK
MELLON/TOR ........... s XXX 34595 L 34,000 ... 33,993 L [ 1 09/20/2023
98161FAD7 | WORLD OMNI AUTO LEA AA3 1.45% 8/15/19 .. | ... |02/15/2019] Redemption e XXX e .. 0f. 08/15/2019
98161VAC4 | WORLD OMNI AUTO REC A A3 2.5% 4/17/23 .. | ... |12/16/2019| Redemption ... o XXX T 04/17/2023
98161JAE7 | WORLD OMNIAUTO REC AA4 1.75% 4/15/21 . .| ... |03/15/2019| Redemption ... Lo XXX , , \ cn 18, s (146) ] 04/15/2021
m 98161PAD5 | WORLD OMNI AUTO REC BA3 1.3% 02/15/22 .| ... |12/16/2019] Redemption .. XXX...|......40,005|....... 40,005]|....... 39,953|....... 39,988 |.............|.......... 17 02/15/2022
= | 3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffllated) ...................................................... .. 11,699,634 | ... 11,275310|... 11,678,003 |... 10,632,344 |............. |..... (41,09)............. ... (41,09)[........... ... 11,516,517 223 ... , ) . XXX
g 8399997 Subtotal - BONAS - Part 4 ... ... ... .o .. 22523471... 21,313279 (... 22,135,090 |... 20,240,903 |............. |..... (64,866) [ ............. [...... (64,866) |........... ... 21,920,548 028]...... | , . XXX
8399998 Summary Item from Part 5 for BONAS .. ...t ... 3953904 ]..... 3,827,647 |..... 3,890,388 | ... [ (41200 ..o | (41200 ... | 3,886,267 |............ |l 67,061]....... 67,061 ) . XXX
8399999 SUbOtAl - BOMAS . .. ... .. 26,477,374 | ... 25,140,926 |... 26,025478 ... 20,240,903 |............. |..... (68,987) [ ... |eiins (68,987)........... ... 25806815]............. |..... 664,089 ...... 664,089 , . XXX
Common Stocks - Industrial and Miscellaneous (Unaf'flllate d) Publicly Traded
90214J101 .[2UINC ...t 09/25/2019) MORGAN STANLEY &
COING, ..o 214.000(....... 3445 .. XXX ... | 8468|....... 106401 ...... @RAT2) o | A72) .o | 8468 |............|.ie (5,023) | ....... (5,023) [ .......coune . XXX
88579Y101 [3MCO ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 110000 ...... 18159 ... XXX... |....... 19,667 |....... 20,959 (...... (1292) [ oo | [ (1292) .o | 19,667 | ..o ot (1,509) | ....... (1,509) | ......... 475[. XXX.
002824100 .| ABBOTT LABORATORIES ..................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 340.000...... 28172(... XXX ... [ 13,010....... 245921 ..... (11,582) [ ..o [ [ (11,582) [ .o | 13,010 | e [ 15,161 ....... 15,161 |......... 326|. XXX.
00287Y109 [ABBVIEINC ..........ccoiiiiiiiiiiiin ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 300.000]...... 21819(... XXX... [....... 18,880 ....... 27,657 (...... BITT) oo | [ GBI | 18,880 |.....cocven e 2939 (......... 2939 (......... 963|. XXX.
003654100 .| ABIOMED INC ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 22.000f....... 4049 (... XXX. .. [ 7259|......... 3900(....... 1367 | [ 1367 .o o 7259 |, (3210) | ....... (AL} T . XXX
00401C108 | ACACIA COMMUNICATIONSINC .............. ... |09/25/2019] MORGAN STANLEY &
COINC, ... 144.000 ....... 9218 ... XXX ... |..oooins 5457 |......... 5472|......... (15) | .o [ [ (15) .o o 5457 ..o 3760 (......... 3760 (............. . XXX
00404A109 | ACADIAHEALTHCARECOINC ............... ... |09/25/2019] MORGAN STANLEY &
COINC, .....ovveiei] e 242.000....... 77550 XXX |ooooiiins 897 |......... 6222 ....... 269 ..o | [ 269 ..o | 8T | .o | (1,162) | ....... (1,162) [ ..o . XXX
G1151C101 | ACCENTUREPLC ..o C |09/24/2019) INVESTMENT TECH
GROUPINC .............|...... 126.000...... 24,088 (... XXX... [....... 14,745)....... 17,767 | ... (BO023) .o | [ (B023) ..o | 14745 93441......... 93441......... 147]. XXX
00507V109 | ACTIVISION BLIZZARDINC ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 140.000 ....... 7565 (... XXX ... |.oooiiin 5121|......... 6520(...... (1,399 oo | e [ (1,399 [ oo |, 5421 24441 ... 24441 .......... 52|. XXX.
00724F101 | ADOBE SYSTEMSINC ..............coeenne. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 97.000{...... 2659 (... XXX... [....... 10,066 | ....... 21,945(..... (11,880) [ ... e [ (11,880) [ ..o | oennn 10,066 | ..o et 16,530 |....... 16,530 ... . XXX
00751Y106 | ADVANCE AUTOPARTSINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 10.000|....... 1598|... XXX... [ 1,700 ....eene 1575|......... 126 .o | 126 .o |, 1700 e [ (102) [ ......... (102) [ .......n 2. XXX.
007903107 .| ADVANCED MICRODEVICESINC ............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 320.000....... 9425|... XXX...|...oooins 4670(......... 5907 |...... (1.237) oo | [ (1.237) [ .o | 4670 (... | 4755 ......... 4755 (. ... . XXX
00771v108 | AERIE PHARMACEUTICALSINC .............. ... |09/25/2019] MORGAN STANLEY &
COING, .....ovveii] e 17.000|......... 376|... XXX .o [t TOA| . e e e e e T64|. . (388)[......... (388) .. . XXX
00130H105 | AESCORPIVA ... ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 100.000....... 1613]... XXX [ 1178 ... 1446 ........ (269) | .o [ (269) | ..o e T8 436 |.......... 436 |.......... 41| XXX.
008252108 .| AFFILIATED MANAGERS GROUPINC ......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............] oo 13.000]....... 1,086|... XXX... [......... 1942|......... 1267 |......... 675 oo [ 675 .o | 1942 ..o (856) | ......... (856) [ .......... 12(. XXX.
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001055102 .| AFLACINC ........ocoiiiiiiiiiien ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 150.000 ....... 7897 ... XXX ..o |.ooiiins 5242|......... 6,834|...... (1,592) [ .o | [ (1,592) [ ..o |, 5242 ... 2654 (......... 2654 (......... 122]. XXX.
00846U101 | AGILENT TECHNOLOGIESINC ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 60.000....... 4581 (... XXX... [ 2746 |......... 40481...... (1,302) oo | e [ (1,302) [ .o | 2746 .. 1835|......... 1835|.......... 30|. XXX.
008474108 .| AGNICO EAGLEMINESLTD .................. ... |09/25/2019] MORGAN STANLEY &
COINC, ... 142,000 ....... 8300 ... XXX... |...ooins 5841|......... 5737 |......... 104 1040 o, 5841 ... 2459 (......... 2459 (.......... 40|. XXX.
009158106 .| AR PRODUCTS & CHEMICALSINC ........... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 45000]....... 9962 ... XXX... |.coooins 6509 |......... 7202|........ (693) | v [ (693) | .o e 6509 ..o [ 3453 |......... 3453 |......... 154|. XXX.
009717101 | AKAMAI TECHNOLOGIESINC ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 2661|... XXX...|.ooooins 1440|......... 1832]........ (B92) | .o [ (B92) | .o e 1440 ..o 1221 ... 1221 .. . XXX
011659109 .| ALASKAAIRGROUPINC ..................... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 59.000....... 3827 ... XXX ..o |.ooiiins 4336 (......... 1826|......... 826|. ..o [ 826 ..o | 4336 (... | (509) [ ......... (509) [ .......... 52|. XXX.
012653101 .| ALBEMARLECORP .............ooviiinns ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 93.000f....... 6313 |... XXX ... |...oooins 7878|......... 7168 |......... TIO o [ 0| [ 7878 | (1,565) | ....... (1,565) [ ......... 100]. XXX.
015271109 .| ALEXANDRIA REAL ESTATE EQUITIE ........ ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 4614 (... XXX ... [ 3557 ......... 3457 |......... 100 .o e [ 100 .o |, 3557 .o 1,057 |......... 1,057 ..o 88|. XXX.
015351109 .| ALEXION PHARMACEUTICALS INC ........... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 50.000{....... 5005 (... XXX ... |...oooons 6133 ......... 4868 |....... 1265 ..o [ 1265). ..o o 6133 ... (1,038) | ....... (1,038) ............. . XXX
016255101 .| ALIGN TECHNOLOGY INC ..............ceen ... |09/24/2019] INVESTMENT TECH
T GROUPINC ... 14.000]....... 2581 |... XXX..o|.ooiins 2106 |......... 2932|........ (826) | ..o [ (826) | ...ovveene [ 206 oo | 475 (... 475 ... . XXX
4+ [ 01741R102 | ALLEGHENY TECHNOLOGIESINC ............ ... |09/25/2019] MORGAN STANLEY &
~ COINC, ...t 822.000]...... 16,556 ... XXX... |....... 13,759 ... 17,895 ...... (4136) [ .o | [ (4136) ..o | 13759 | .o 2798 ......... 2798 ... . XXX
G0176J109 | ALLEGIONPLC .........coovvviiiiiiien C |09/24/2019) INVESTMENT TECH
GROUPINC ... 20.000f....... 2,036 ... XXX ..o |.oooiiinn 1290 |......... 1594 ........ (305) | v [ (305) | v [ 1290 .o [ T46|.......... T46|.......... 13]. XXX.
G0177J108 | ALLERGANPLC ........c.oooiiiiiiie C |09/24/2019) INVESTMENT TECH
GROUPINC .............| ... 60.000...... 10,034 ... XXX... |....... 12,363 |......... 8,020....... 43441 43441 | 12,363 | ..o (2329) | ....... (2329)[......... 107]. XXX.
018581108 .| ALLIANCE DATA SYSTEMSCORP ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 70.000f....... 8926|... XXX ... |....... 15,329 |....... 10,506 | ....... 48241 ... 48241 ... | 15329 | .o [ (6,403) | ....... (6,403) [ ......... 125]. XXX.
018802108 .| ALLIANT ENERGYCORP ..................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2469 |... XXX ... |.ooooiiis 1522|......... 1690 ........ (168) | v [ | (168) | .o e 1522 646|.......... 646|.......... 43|, XXX.
020002101 .| ALLSTATE CORP/THE ..............ccvveees ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 70.000f....... 7564 ... XXX ..o |.ooooiiiis 5214 |......... 5784|........ (570) | v [ | (570) | oo e 5214 | ... 2350 (......... 2350 (......... 102]. XXX.
02079K305 | ALPHABET INC-CLA .................ooeee. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 60.000...... 734720 ... XXX ..o | 47,997 ....... 62,69 ..... (14,700) [ ..o e e (14,700) [ ..o oo 47997 | ..o 25175|....... 25175 ... . XXX
02079K107 | ALPHABETINC-CLC ..........coeviiiinnnn ... |09/23/2019 INVESTMENT TECH
GROUPINC ... 64.000...... 78,030 (... XXX ... [....... 49,9691 ....... 66,279 ..... (16,310) [ ..o e [ (16,310) [ ..o | 49969 (... s 28,0611....... 28,061 |............. . XXX
022098103 | ALTRIAGROUPINC ............ccoovviinnnn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 360.000...... 14787 ... XXX ..o |..ooo.. 24458 |....... 17,780 ....... 6678 ..o | [ 6678 ... |t 24458 | ... 9671 |....... 9671 [......... 864|. XXX.
023135106 .| AMAZON.COMINC ...........ocvviiiiinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 85.000..... 148789 (... XXX ... |....... 64,852...... 127,667 | ..... (62,816) [ ... e [ (62,816) [ .....cvve | oennnn 64,852 | ...........|.ie. 83,937 ....... 83,937 (... . XXX
023608102 .| AMEREN CORP ............cooviviiiine, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 3977 ... XXX ..o |.oooiins 2623|......... 3262|........ (638) | .o [ (638) ..o e 2623 .. 1354 |......... 1354 .......... 48|. XXX.
02376R102 | AMERICAN AIRLINES GROUPINC ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 641.000...... 17604 ... XXX ... |....... 27,823 | ....... 20,583 ....... T2 T2 21823 (..o | (10,219) | ...... (10,219) [ ......... 181]. XXX.
025537101 .| AMERICAN ELECTRIC POWERCOINC ........ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 100.000....... 9476 |... XXX ... |...oooins 6,318 |......... TAT4|...... (1156) .o | e [ (1156) [ ..o | 6318 [ 3158 (......... 3158 (......... 201, XXX.
025816109 .| AMERICAN EXPRESSCO ................ccene ... |09/24/2019] INVESTMENT TECH
GROUPINC ...........oo|vene. 140.000...... 16,582 ... XXX... |....... 10,311 ....... 13345|...... (3,034) [ .o | [ (3,034) ..o |t 10311 | oo [ 6272 (......... 6272 (......... 164|. XXX.
026874784 .| AMERICAN INTERNATIONAL GROUP | ......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 170.000 ....... 9710 ... XXX ... |....... 11,164 |......... 6,700 ....... 44641 ... 4464 (... | 1M164 | (1,454) | ....... (1,454) | ......... 109]. XXX.
03027X100 | AMERICAN TOWERCORP .................... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 90.000{...... 20,337 (... XXX ... |.oooinnn 9,601|....... 14237 |...... (4837) .o | [ (4837) ..o | 9601 |...coviii |, 10,737 |....... 10,737 | ......... 238|. XXX.
030420103 .| AMERICAN WATER WORKS COINC .......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 4999 (... XXX... [ 2900(......... 3631........ T3 e e T3 e [ 2900 ..o e 2099 (......... 2,009 .......... 58|. XXX.
03076C106 | AMERIPRISE FINANCIALINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 4337 (... XXX .o | 3290(......... 3431 159 | e 159 . 3290 (..o 1,048|......... 1,048|.......... 85|. XXX.
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03073E105 | AMERISOURCEBERGENCORP ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 30.000f....... 2498 |... XXX ..o | 2393|......... 2232|......... 61| e e [ 61 i e 2393 105].......... 105].......... 36|. XXX.
031100100 .| AMETEKINC ........oooiiiiiiiii ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 60.000....... 5410 ... XXX ... |....ooo.. 2912 ... 4062(...... (A5 [ e [ (A1) [ e 2912 2498 ......... 2498 (.......... 25|. XXX.
031162100 .| AMGENINC ... ... |09/23/2019 INVESTMENT TECH
GROUPINC .............|...... 129.000...... 25462 (... XXX... [....... 19144 ....... 251121...... (5969) ..o | [ (5969) ... et 19144 | 6319 (......... 6,319 (......... 561, XXX.
03168L105 .| AMNEAL PHARMACEUTICALSINC ............ ... |09/06/2019| INSTINET CLEARING
SERINC ........ocooei | 496.000|....... 1466|... XXX .. [......... 9444 | ... .. ... 6,711 |....... 2733 e 2733 9444 | ... (7977) | ....... T977) .o . XXX
032095101 .| AMPHENOL CORP ............coiiiiiinnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|..o.es 60.000....... 5632|... XXX...|...oooins 4040(......... 4861(........ B21) oo [ B21) .o e 4040 ... 1592 ......... 1592 ..., 41| XXX.
032511107 .| ANADARKO PETROLEUMCORP .............. ... |08/09/2019] CASH AND STOCK
MERGER ............... | o0 140.000 ....... 8263 ... XXX... |.ooooiins 9756 |......... 6,138 |....... 3619 oo | [ 3619 .o | 9756 ..o | (1,493) | ....... (1,493) [ .......... 84|. XXX.
032654105 .| ANALOG DEVICESINC ....................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 60.000....... 6685(... XXX ... |......... 4410(......... 5150 |........ (T40) | oo [ (740) | ..o e 4410 ... 2275(......... 2275(.......... 97|. XXX.
03662Q105 [ ANSYSINC ......coovviiiiiiiiiie ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 16.000]....... 3435)... XXX...|.oooiiiis 1988|......... 2287 |........ (299) | oo [ (299) | oo e 1988 ..o [ 1447 ... 1447 ..o . XXX
036752103 .| ANTHEMINC ..., ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 51.000...... 12,666 | ... XXX... |......... 7380(....... 13394 |...... 6,014) [ ..o | [ 6,014) [ ... | 7380 ..o [ 5285(......... 5285(.......... 81|. XXX.
831865209 .| AOSMITHCORP .........ccovviiiiiiinnn ... |09/24/2019] INVESTMENT TECH
T GROUPINC ... 20.000(......... 950 ... XXX..o |.ooiiiinn 1170 .. 854|......... 36| [ 36| 170 (220) [ ......... (220) [ .......... 13]. XXX.
B [ G0408V102 [AONPLC ... C |09/24/2019) INVESTMENT TECH
oo GROUPINC .............| ... 46.000]....... 8867 ... XXX ... |.....oons 5138 |......... 6687 |...... (1549) [ oo | [ (1,549) [ ..o |, 5438 .o [ 3729 (......... 3729 .......... 59|. XXX.
037411105 .| APACHECORP ..........ocoiiiiiiiiiinns ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]oeiie 90.000{....... 2279 ... XXX .o |oooiiins 5744 |......... 2363 ....... 3381 | [ 3381 e | 5744 ... | (3,465) | ....... (3,465) [ .......... 68|. XXX.
03748R101 | APARTMENT INVESTMENT & MANAGEM ... ... |02/15/2019] CONVERSION .......... [....... 484501 ....... 2264 ... XXX ..o | 2239|......... 219 ... A5 45| 2239 40 4| . XXX
037833100 .| APPLEINC ... ... |09/23/2019 INVESTMENT TECH
GROUPINC .............|. ...t 918.000..... 200916 (... XXX ... [...... 107,437 ...... 144,805 ..... (37,668) [ .....ovoee e e (37,668) [ .......ocon [ennnn 107437 [ oo | 93,7791 ....... 93,7791 ....... 2,068 (. XXX .
038222105 .| APPLIED MATERIALSINC .................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 2100001 ...... 10,799 | ... XXX ... |.oooiins 6845|......... 6875|......... BO) | oo [ [ BO) .o e 6845 ... | 3954 (......... 3954 (......... 130]. XXX.
GB095L109 | APTIVPLC ... C |09/24/2019) INVESTMENT TECH
GROUPINC .............]| e 50.000{....... 4354 (... XXX... |[....oo 2804 |......... 3079|........ @74) | @74) .o 2804 ... 1549 ......... 1549 .......... 26|. XXX.
03837J101 .| AQUAMETALSINC .......coviiiiiiiiiinnns ... |12/30/2019] MORGAN STANLEY &
COINC, ... 669.000(......... 840 |... XXX ... |.ooooiins 4583 (......... 1218]....... 3365 ..o | [ 3365 ..o 1872 (1,032) | ....... (1,032) [ ....oovvnne . XXX
039483102 .| ARCHER-DANIELS-MIDLANDCO ............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 90.000{....... 3593 ... XXX ..o |.oiiiinn 4090 ......... 3687 ......... 403 e 403 4090 (... | 49y |......... 49r)|.......... 95|. XXX.
03965L100 .| ARCONICINC .........ooiiiiiiiiiia ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 110.000....... 2940 ... XXX ..o |.oooiiins 2,069|......... 1855|......... 25| 25| 2069 (... 870|.......... 870|.......... 1], XXX.
040413106 .| ARISTANETWORKSINC ..................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 10.000|....... 2377 ... XXX .o oo 2672|......... 2107 ......... 565 | .o [ 565 | ..o e 2672 i (296) | ......... (296) ..o . XXX
363576109 .| ARTHUR J GALLAGHER & CO ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 4446 (... XXX .o | 2594 |......... 3685(...... (1091 .o | [ (1,091 .o | 2594 .. 1852 ......... 1852 ... 65|. XXX.
04316A108 | ARTISAN PARTNERS ASSET MANAGEM ... ... |09/25/2019] MORGAN STANLEY &
COING, .....oveeii] e 204.000(....... 5804 ... XXX ... |.ooooiiis 6,169 |......... 4510(....... 1858 | .o [ 1858 .o e 6169 | (365) [ ......... (365) [ ......... 543|. XXX.
04621X108 | ASSURANTINC .......ovvviiiiiiiiiines ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 10.000]....... 1270 ... XXX [t 91| ... 894|.......... 37 o [ 37| e B 339 ... 339 ... 18]. XXX.
00206R102 [AT&TINC ...t ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|..... 1,390.000...... 52,147 (... XXX ... [....... 59,485(....... 39671(...... 19814 e 19814 ..o 59485 (. ... |, (7,338) | ....... (7,338) | ....... 2127(. XXX.
049560105 .| ATMOSENERGY CORP ............oevvennn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 2289 ... XXX...o|.oooiiins 2032 e e e e e 2032 257 .. 257 .. 21|, XXX.
052769106 .| AUTODESKINC ............cooiiiiiiinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 50.000{....... TATO| ... XXX ..o |.ooiins 41331......... 6431|...... (2297) .o | (2297) .o | 41331 3337 ... 3337 . XXX
053015103 .| AUTOMATIC DATAPROCESSINGINC ......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 80.000...... 12,839 ... XXX... |.oooins 8277 |....... 10490 ...... (2212) oo | 212) .o | 8277 | oo | 4562 (......... 4562 (......... 190|. XXX.
053332102 .| AUTOZONEINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC ...........ou| e 5.000]....... 5445 ... XXX ... |..ooooiis 4006 (......... 41921 ........ (185) | v [ | (185) | v e 4006 (.......ccooe et 1439 ......... 1439 ... . XXX
053484101 .| AVALONBAY COMMUNITIESINC ............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 39.000....... 8264 ... XXX... |......... 6935|......... 6,788 |......... U7 U7l 6935 ... | 1328]......... 1328]......... 176 . XXX.
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053611109 .| AVERY DENNISONCORP .................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 20.000f....... 2258 ... XXX ..o |.ooooiiiis 1414 ... 1797 ..o (383) | v [ (383) | v e T4 844|.......... 844|.......... 34|, XXX.
05501U106 [ AZULSA .. ..oooiiiiiii i C |09/25/2019] MORGAN STANLEY &
COINC, ... 393.000...... 13328 ... XXX... |.oooiiins 7164 |....... 10,882 ...... G718 oo | [ G718 oo | TAG4 | 6,164 (......... 6,164 (............. . XXX
05722G100 | BAKERHUGHESAGECO .................ee ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 1640|... XXX .. ... 44891 ......... 1505]....... 2984 | 2984 .. 44891 ... (2,850) | ....... (2,850) [ .......... 38|. XXX.
058498106 .| BALLCORP ..........ccoviiiiiiiiiiinn, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 70.000{....... 5275|... XXX ... |.oooiiiis 2649|......... 3219|........ (570) | v [ | (570) | oo e 2649 ... 2626(......... 2626(.......... 28|. XXX.
060505104 .| BANK OF AMERICACORP .................... ... |09/23/2019 INVESTMENT TECH
GROUPINC .............|..... 1,880.000...... 54487 (... XXX ... [....... 41181 ....... 46,323 ...... BA42) .o | 5142 [ .o | 4181 13,306 |....... 13,306 |......... 564 . XXX.
064058100 .| BANK OF NEW YORK MELLON CORP/T ........ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 200.000....... 9255(... XXX... |.oooiiiis 9437 |......... 9414 |.......... 23| [ 2| e 9437 ..o (182) [ ......... (182) [ ......... 174]. XXX
071813109 .| BAXTER INTERNATIONALINC ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 100.000....... 8647 ... XXX ... |.oooiiiis 44401 ......... 6582|...... 142 .o 142 ..o | 44400 ... ] 4207 (......... 4207 (.......... 60|. XXX.
054937107 .| BB&T CORP ... ... |12/09/2019 INVESTMENT TECH
GROUPINC .............|.ovene. 200.000...... 10075 ... XXX ... |.oooiins 9335 |......... 8664 |......... 671 o [ 671 o | 9,335 | o 740 ... 740 ......... 279|. XXX.
073685109 .| BEACON ROOFING SUPPLYINC ............. ... |09/25/2019] MORGAN STANLEY &
COINC, ...t 193.000....... 6445|... XXX ... |....ooo.. 8802|......... 6,122|....... 2680 ..o e [ 2680 ... | 8802 ... e (2357) | ....... (2357) ..ot . XXX
075887109 .| BECTON DICKINSONANDCO ................ ... |09/24/2019] INVESTMENT TECH
T GROUPINC ... 54.000...... 13544 | ... XXX ..o |.ooiiins 8972|....... 12,167 |...... (BA95) [ | [ (BA95) [ .o | 8972 ..o 45721 ......... 4572(.......... 82|. XXX.
5 [ 08180D106 | BENEFITFOCUSINC ...........coeviinnnn ... |09/25/2019] MORGAN STANLEY &
© COINC, ...t 360.000....... 8770 ... XXX ... |.oooviins 9389 |....... 16,459 |...... TO7T) oo | [ TO7T) .o | 9389 ..o ©18)[......... (1)) . XXX
084670702 .| BERKSHIRE HATHAWAY INC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 404.000]...... 83675(... XXX ... [....... 65973 |....... 82489 1..... (16,515) [ ..o e [ (16,515) [ ..o | 85973 | ... | 17,701 ... 17,701 [ . XXX
08579W103 | BERRY PLASTICS GROUPINC ............... ... |06/05/2019 BAIRD, ROBERT W & CO
INC, ... 494.000]...... 24936 (... XXX... [....... 24,053 |....... 23480(......... T3 o T3 o | 24053 (... 883|.......... 883|............ . XXX
086516101 .| BESTBUY COINC ........ccovvviiiiiannnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 40.000]....... 2702 (... XXX |ooiiiins 1,710 ..ot 218 ... (408) | ..o [ (408) | ..o e 1710 91| ... 91| ... 40|. XXX.
09062X103 [BIOGENINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 41.000]....... 9723 (... XXX ... |....... 10,853 ....... 12,338 ...... (1485) [ ..o | e [ (1,485) ..o | 10,853 | ..o [ (1,130) | ....... (1130) .o . XXX
09247X101 | BLACKROCKINC ............ccoiiiiinnnne. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 27.000...... 11,965 (... XXX... |....... 10294 |....... 10,606 |........ (B12) | oo [ (B312) | o [ 10294 .o [ 1670 ......... 1670 ......... 264, XXX.
05591B109 | BMC STOCK HOLDINGSINC .................. ... |09/25/2019| INSTINET CLEARING
SERINC ..............o |t 461.000]...... 11,269 ... XXX... |.oooiins 8586 |......... 7136 |....... 1449 1449 ..o 8586 ... i 2683(......... 2683[............. . XXX
097023105 .| BOEING CO/THE ..........cvviiiiiiiiinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 107.000...... 40473 ... XXX ... [..... 16,626 ....... 34,508 ..... (17,881) [ .o [ [ (17,881) [.oovvvee e 16,626 | ..o et 238471 ....... 23847 ......... 660|. XXX.
098571108 .| BOOKING HOLDINGSINC .................... ... |09/23/2019 INVESTMENT TECH
GROUPINC .............|oeeins 9.000(...... 18,028 ... XXX... |....... 13455|....... 15502 ...... (047) [ .o | (047) ..o | 13455 | ... 45731 ......... 4573 (... . XXX
099724106 .| BORGWARNERINC ..............cccovines ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 52.0001....... 1878 ... XXX ... ..o 2054 |......... 1737 20| 0. 2054 | A75) ... A75) ..o 26|. XXX.
101121101 .| BOSTON PROPERTIESINC ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 5487 ... XXX ... |.ooooiiis 49531 ......... 4502(......... 451 451 4953 (... 235 235|......... 114]. XXX.
101137107 .| BOSTON SCIENTIFICCORP .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 270.000]...... A1 XXX | 5874 |......... 9542|...... (3,668) [ ...ovvveve | [ (3,668) ..ccovoven e, 5874 ... 5538 |......... 5538 ... . XXX
109217101 [ BRIGHTCOVEINC ..., ... |09/25/2019] MORGAN STANLEY &
COINC, ...t 939.000....... 9628 |... XXX ... |....oovns TATO|......... 6611|......... 859 | . . [ 859 ... TATO| ..o 2158 (......... 2158 (... . XXX
10922N103 | BRIGHTHOUSE FINANCIALINC ............... ... |06/24/2019] INVESTMENT TECH
GROUPINC ... 27.000f....... 1,034 ... XXX .. [ 1653 .......... 823|......... 830 | . .o [ 830 ..o 1853 . [ ©619)......... B19) ..o . XXX
110122108 .| BRISTOL-MYERS SQUIBBCO ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 320.0001...... 16,012... XXX... |....... 18918]....... 16,634 |....... 2284 2284 . 18918 ... (2,906) | ....... (2,906) |......... 394, XXX.
11135F101 [ BROADCOMINC ........ooviiiiiiien ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 86.000...... 24360 (... XXX... [....... 15854 |....... 21,868 |...... 6,014) [ .o | [ 6,014) ..ot |t 15,854 | ..o [ 8506 (......... 8506 (......... 425, XXX.
111337103 | BROADRIDGE FINANCIAL SOLUTIONS ....... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 3776 ... XXX ..o |.oooiins 3450 (......... 2,888 |......... 562 .. [ 562 .o 3450 (... 326|.......... 326|.......... 60|. XXX.
115637209 .| BROWN-FORMANCORP ..................... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 65.000....... 4093 (... XXX... [ 2348 |......... 3,093|........ (T45) | oo [ (745) | ..o e 2348 . 1,745 ......... 1745 ... 43|, XXX.
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127097103 .| CABOTOIL& GASCORP ...........covee. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 120.000....... 24550 XXX ..o | 2725|......... 2682|.......... A3 a3 e 2725 (G140 ) G| 30|. XXX.
127387108 .| CADENCE DESIGN SYSTEMSINC ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 50.000{....... 3276 |... XXX ..o .o 1992] 2174 ... (182) | oo [ e (182 [ 1992 .. [ 1284 1284 ............. . XXX
134429109 .| CAMPBELL SOUPCO ...........coovviiinnn. . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 50.000{....... 2317 ... XXX .o |.o.......3048] ... 1650]....... 1398|1398 3048 ..o | (T3 731 53|. XXX.
14040H105 | CAPITAL ONE FINANCIALCORP .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 90.000{....... 8235(... XXX...|.........7.842|......... 6,803|....... 1,039 o [ 1039 7842|393 393......... 108|. XXX.
G1890L107 | CAPRIHOLDINGSLTD ... 09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 16.000|......... 529 ... XXX oo oo 580 o [ e e e 560 |. ..o [ B BN . XXX
14149Y108 | CARDINAL HEALTHINC ....................e. . |09/24/2019| INVESTMENT TECH
GROUPINC ... 60.000....... 2823 |... XXX |.ooiiiin 43471 ......... 2676|....... 1871 1671 43T (1,525) | ....... (1,525) | .......... 86|. XXX.
141619106 .| CARDIOVASCULAR SYSTEMSINC ........... . 109/25/2019] MORGAN STANLEY &
COINC, ...t 229.000]...... 11,066 | ... XXX... |......o.. 5363 |......... 6524|...... (A1) [ | [ (1161 [ | 5363 ..o [ 5703 (......... 5703 (............. . XXX
14161W105 | CARDLYTICSINC .......cooviviiiiiien ... |11/07/2019] INVESTMENT TECH
GROUPINC .............|ovene. 443.000]...... 15219 ... XXX ... |.oooiiins 8677 |......... 4798(....... 3879 i | 3879 . i | 8677 | oo | 6542 (......... 6542 (............. . XXX
141665109 .| CAREER EDUCATIONCORP .................. ... |09/25/2019] CREDIT SUISSE, NEW
YORK(.ooovvviii [ 727.000]...... 12740 | ... XXX ..o |.ooins 7327 ... 8302|........ O75) | oo [ O75) | oo e 7327 | | 5413(......... 5413[............. . XXX
M | 143130102 .| CARMAXINC .........ooiiiiiiii ... |09/24/2019] INVESTMENT TECH
- GROUPINC ... 30.000f....... 2608 |... XXX...|.oooiiins 1912 ... 1882 .......... 0 e e [ 30 .o e 1912 695|.......... 695|..........i. . XXX
P 143658300 .| CARNIVALCORP ............................. C |09/24/2019) INVESTMENT TECH
8 GROUPINC .............| ... 70.000(....... 3338 ... XXX... . XXX
144285103 .| CARPENTER TECHNOLOGY CORP ........... ... |09/25/2019] MORGAN STANLEY &
COING, .....oviii] e 46.000]....... 2370(... XXX... . XXX
144577103 .| CARRIZOOIL&GASINC ............coeenee. . 103/26/2019] KEYBANC CAPITAL
MARKETS | ..........ooo |t 401.000]....... 4586 (... XXX... . XXX
149123101 .| CATERPILLARINC ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 110.000...... 13905|... XXX... . XXX
12503M108 | CBOE HOLDINGSINC ..............ccoeennne. . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2356 ... XXX... . XXX
12504L109 .| CBRE GROUPINC ...........oevviiiiinnnnn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeies 50.000....... 2628|... XXX... . XXX
124857202 .| CBSCORP .......... ... |12/02/2019) MERGER ............... [....... 90.000{....... 4398 (... XXX... . XXX
12514G108 | CDW CORP/DE . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.eies 30.000f....... 3554 ... XXX... . XXX
150870103 .| CELANESE CORP ............ccviiiiinnnn . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 3643 (... XXX... . XXX
151020104 .| CELGENECORP ...........cocoviiiiiinnt. 11/21/2019| INVESTMENT TECH
GROUPINC .............|...oe. 190.000...... 16,813 ... XXX ... . XXX
151358101 [ CENTENECORP .........cooiiiiiiiits . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 70.000f....... 3206 ... XXX... . XXX
15136A102 | CENTENNIAL RESOURCE DEVELOPMEN ..... ... |09/25/2019] MORGAN STANLEY &
COING, .....oveeii] e 780.000(....... 3487... XXX... . XXX
151897107 | CENTERPOINT ENERGYINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 130.000....... 3973|... XXX ... . XXX
156504300 .| CENTURY COMMUNITIESINC ................ ... |09/25/2019] MORGAN STANLEY &
COING, .....oveeii] e 154.000 ....... 4614 (... XXX ... [ 44591 .. ....... 2658|....... 1801 o [ 1801 e 44591 ... 185, 185 . XXX
156700106 .| CENTURYLINKINC ............ooooviiininnnn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 170.000 ....... 2472 ... XXX ..o |, 3891 |......... 2576 |....... 1316 [ 1316 ..o [ 3891 (1,720) | ....... (1,720) | ......... 128|. XXX.
156727109 .| CERENCEINC ..., ... |10/09/2019| FRACTIONS ............ |......oe. 0125|............ e XXX 2 e e e e e 20 @ @] . XXX
156782104 .| CERNERCORP ...........ccooiiiiiiiininn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 60.000....... 4095 (... XXX... [ 2876|......... 3146 |........ @7 e @) [ 2876 ..o 1219 ......... 1219 ... 11]. XXX.
125269100 .| CF INDUSTRIES HOLDINGS INC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 60.000....... 2927 ... XXX ..o |.ooiiiins 1894 ......... 2611 ........ M) e M7 1894 ... 1033 ]......... 1033].......... 54|. XXX.
12541W209 | CH ROBINSON WORLDWIDEINC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 2505 (... XXX...|.oooiins 2211 ... 2523|........ (B12) | oo [ (B312) | o e 2211 204, 24| 45). XXX.
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808513105 .| CHARLES SCHWAB CORP/THE ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 220.000....... 9232|... XXX ... |.oiiiins 8687 |......... 9137 ..., (450) | ..o [ (450) | ..o e 8687 ..o | 545|.......... 545|......... 112]. XXX.
16119P108 | CHARTER COMMUNICATIONSINC ........... ... |09/23/2019 INVESTMENT TECH
GROUPINC .............|....... 38.000...... 15941 ... XXX ... |....... 11,070 ....... 10,829 |......... 1 1 1070 .o [ 4871(......... 4871 ... . XXX
166764100 .| CHEVRONCORP .............oooiiiiiiiinnn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 380.000...... 47,039|... XXX... [....... 44664 |....... 413401 ....... 3324 | 3324 . 44664 ... ... 2375(......... 2375(....... 1,357 . XXX.
169656105 .| CHIPOTLE MEXICAN GRILLINC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .......cccoon| v 5.000]....... 4153 (... XXX ... [ 1893|......... 2159 ........ (266) | ..o [ (266) | ..o e 1893 . [ 2260 (......... 2260 (............. . XXX
H1467J104 |CHUBBLTD ...........ocoiiiiii, C |09/24/2019) INVESTMENT TECH
GROUPINC .............| ... 90.000{...... 14325)... XXX ... |....... 11,889 |....... 11626 |......... 262 e 262 . 11,889 ..o [ 2437 (......... 2437 (......... 199]. XXX.
171340102 .| CHURCH & DWIGHT COINC .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]....... 2966 ... XXX...|.ooooiins 1,793 ... 2630|........ (838) | v [ (838) .o e 1793 e [ 174 ... 174 ... 27|. XXX.
125523100 .| CIGNACORP ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 110000 ...... 17626 ... XXX ... |....... 17,585]....... 20891...... (3,306) ..o | [ (3,306) ..o |t 17,585 | oo [ A A 4], XXX.
171798101 .| CIMAREXENERGY CO .........ooevviiinnns ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 20.000(......... 973 ... XXX ..o | 2719 ... 1233]....... 1486 | ..o [ 1486 ... oo 2719 (1,747) | ....... (,747) .o 12(. XXX.
172062101 .| CINCINNATI FINANCIALCORP ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 4587 (... XXX... [ 3043 |......... 3007 |......... B [ [ G [ 3043 .. 1545|......... 1545|.......... 88|. XXX.
T | 172908105 .| CINTASCORP .......oviviiiiiiiei ... |09/24/2019] INVESTMENT TECH
- GROUPINC ... 23.000f....... 5832|... XXX...|.oooiiis 2,885(......... 3864 |........ O79) | o [ O79) | oo e 2885 . 2947 (... 2947 ... . XXX
P [17275R102 | CISCOSYSTEMSING ......................... ... |09/24/2019] INVESTMENT TECH
= GROUPINC .............|...... 950.000...... 47181 ... XXX ... [....... 28,905(....... 41,164 ..... (12259) [ ..o e e (12259) [ ....ove oo 28905 (. ... | 18,276 |....... 18276 |......... 965|. XXX.
172967424 .| CITIGROUPINC .........coooviiiiiia, ... |09/23/2019 INVESTMENT TECH
GROUPINC ...........oo|vene. 490.000...... 33353 (... XXX... [....... 28,893 ....... 25509 ....... 3384 . 3384 .. 28893 (... e 4460 (......... 4460 (......... 691. XXX.
174610105 .| CITIZENS FINANCIAL GROUPINC ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 80.000....... 2828 |... XXX...|.oooiiinn 2826 |......... 2378 |......... M8 48| 2826 ... o o 80|. XXX.
177376100 .| CITRIXSYSTEMSINC ..o, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 2850 ... XXX...|.oooiiins 2159 ... 3074|........ (915) | o [ (915) | oo e 2459 691|.......... 691|.......... 32|. XXX.
189054109 .| CLOROXCO/THE ..........ccoviiiii ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 4544 1. XXX .. | 3664 |......... 46241 ........ (960) | ..o [ (960) | ..o e 3664 (... 880|.......... 880|.......... 89|. XXX.
18914U100 | CLOUDERAINC ........ccoovviiiiiiiinnne, ... |06/06/2019] OPPENHEIMER & CO
INC,NEW ...t 537.000(....... 2818 ... XXX ..o |.ooiins 7912 ... 5939|....... 1973 o 1973 o T2 (5,09)|....... (5094) [............. . XXX
12572Q105 [ CMEGROUPINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 71.000...... 15169 | ... XXX ... |....ooo.. 8193 |....... 13357 |...... (5A63) [ .o | [ (5,163) [..ooovee | 8193 | ... 6976 (......... 6976 (......... 230|. XXX.
125896100 .| CMSENERGY CORP ..........covviiinnnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 50.000{....... 3208 ... XXX...|.ooiiins 2,089|......... 2483|........ (B9) | [ (B93) | .o e 2,089 1118 ... 1118 .. 57|. XXX.
191216100 .| COCA-COLACO/THE ..o, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 730.000]...... 39,604 (... XXX... [....... 30,398 ....... 34,566 |...... @A6T) [ | [ 4167 ..o | 30,398 (... | 9206 (......... 9206 (......... 584 . XXX.
192108504 .| COEURMININGINC .............coiviints ... |05/03/2019| LIQUIDNET INC, NEW
YORK ...oovvvii 751.000(....... 2498 |... XXX ..o | 7688|......... 3357 |....... 4331 e 4331 . 7688 .| (5190) | ....... (5190) ..o . XXX
19239v302 | COGENT COMMUNICATIONS HOLDINGS ..... ... |09/25/2019] MORGAN STANLEY &
COINC, ... 288.000]...... 15972 ... XXX ... |....... 10425]....... 13,020]...... (2595) ..o | [ (2595) ..o | 10425 ... 5547 (......... 5547 (......... 518|. XXX.
192446102 .| COGNIZANT TECHNOLOGY SOLUTIONS ..... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 110.000....... 6,603 ... XXX ... |.cooooins 6,183 ......... 6983 |........ (800) | ..o [ (800) | ..o [ 6183 .o 420(.......... 420(.......... 66|. XXX.
194162103 .| COLGATE-PALMOLIVECO ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 160.000...... 11,643 ... XXX ... |....... 10529 |......... 9523 |....... 1,006 .o [ 1,006 ... o 10529 | ..o [ 1114 ... 1114 ... 205|. XXX.
20030N101 [ COMCASTCORP ... ... |09/24/2019] INVESTMENT TECH
GROUPINC ...........oo|vene. 880.000...... 40295|... XXX ... [....... 30,8981 ....... 29964 |......... 94| 94| . 30,898 (... | 9397 [......... 9397 [......... 537|. XXX.
200340107 .| COMERICAINC ..., ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 12040 XXX .. ..o 1351 ... 1374 ... (23) .o [ 23) .o [ 1351 B7)]. e B7)]. e 39|. XXX.
20451N101 | COMPASS MINERALS INTERNATIONAL ...... ... |09/25/2019] MORGAN STANLEY &
COING, .....ovveii] e 73.000(....... 4040 (... XXX ... [t 2928|......... 3,043|........ (MB) | oo [ | (1M6) | oo o 2928 . 1112 ... 1112 ... 158|. XXX.
205887102 .| CONAGRABRANDSINC ............c.oeeuee ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 2056 |... XXX ... |.ooooins 2789 |......... 1495|....... 1204 1204 2789 (733) ... (733) ..o 45|, XXX.
20605P101 | CONCHO RESOURCESINC ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]....... 2,852 |... XXX ..o |.oooiiiis 5398 |......... 4112(....... 1286 .o [ 1286 ..o o 5398 .. | (2,546) | ....... (2,546) | .......... 15(. XXX.
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20825C104 | CONOCOPHILLIPS .........coovvveiiiie, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 220.000]...... 12950 ... XXX... |....... 11,066 |....... 13717 ... (2851) .o | [ (2851) .o | 11,086 | ..o [ 1885|......... 1885|......... 201, XXX.
209115104 .| CONSOLIDATED EDISONINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 50.000{....... 4685(... XXX... [......... 3694 |......... 3823|........ (129) | oo [ (129) | oo o 369 ... 91| ..., 91 |......... 1M1]. XXX
21036P108 | CONSTELLATIONBRANDSINC ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 34.0001....... 6963 ... XXX... |......... 5221|......... 5468 |........ (A7) | oo (47) .o 5221 ... 1742 ... 1742 ... 76|. XXX.
21240E105 | CONTROLADORA VUELA CIADEAVIA ....... C |09/25/2019] MORGAN STANLEY &
COINC, ....oovveina] e 1,313.000...... 13074 ... XXX..o |.oooiins 9795 |......... 7025(....... 2770 oo | [ 2770 oo | 5878 ..o | 719 | ......... FA L I . XXX
216648402 .| COOPER COSINC/THE ...t ... |09/24/2019 JEFFERIES & CO INC,
NEWY ..o 101.000...... 29957 ... XXX ... [....... 16,347 | ....... 25705(...... (9358) .o | [ (9358) ..o | 16,347 | ..o 13,610]....... 13610 ........... 5[. XXX.
217204106 .| COPARTINC ..ot ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]....... 3280 ... XXX...|.oooiiins 2,089|......... 1911 ... 178 . | 178 .o o, 2089 ..o 1191 ... 1191 . XXX
219350105 .| CORNINGINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 170.000 ....... 4709 (... XXX... [ 4161(......... 5136 ........ O75) | oo [ O75) | oo e 4161 ... 548|.......... 548|.......... 68|. XXX.
220027108 | CORPORATE OFFICE PROPERTIES TR ...... ... |09/25/2019] MORGAN STANLEY &
COINC, .....ovveiei] e 313.000(....... 9211 ... XXX ... |.ooiiins 8194 |......... 6,582|....... 1812 1612 [ 819 | ... 1017 ... 1017 ... 258 . XXX.
220521104 .| CORTEVAINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 140.000 ....... 3966 (... XXX...|....ooo.s 4507 .o e e e e 4507 ... (23 (2 P 18]. XXX.
M | 22160K105 | COSTCO WHOLESALECORP ................. ... |09/24/2019] INVESTMENT TECH
- GROUPINC ... 89.000...... 25661(... XXX... [....... 14347 ....... 18,130 ...... B783) [ e | [ B783) e | 4347 | 1314 ....... M314 ... 166|. XXX.
P 222070203 | COTYING ... ... |09/24/2019] INVESTMENT TECH
3 GROUPINC .............|...... 130.000....... 1357 ... XXX..o |, 2361|.......... 853|....... 1508 .o [ 1508 ..o 2361 .| (1,009) | ....... (1,008) | .......... 49|, XXX.
22282E102 | COVANTAHOLDINGCORP .............ve. ... |09/25/2019] MORGAN STANLEY &
COING, .....ooveiii] e 375.000....... 6592 |... XXX...|.oooiiins 5668|......... 5033......... B35 . [ 635 . 5,668 ..o | 925| ... 925|......... 281, XXX.
225447101 .|CREEINC ... ... |09/25/2019] MORGAN STANLEY &
COINC, ...t 140.000 ....... 6934 ... XXX...|...oooins 3515(......... 5989(...... AT [ AT4) [ ..o | 3515 . . 3419 ......... 3419 ... . XXX
22822V101 | CROWN CASTLE INTERNATIONAL COR ...... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 80.000...... 11419 ... XXX .o | 6979|......... 8690|...... (7N e [ (7N 6979 ..o 44401(......... 44401 ......... 270|. XXX.
126408103 .[ CSXCORP .......ooiiiiiiiei ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 170.000...... 11,697 ... XXX... |.oooins 6,162 ....... 10,562 ...... (4400) ..o | [ (4400) ..o |, 6162 ... | 5535(......... 5535(......... 122]. XXX.
231021106 .| CUMMINSINC ...t ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 4825(... XXX ... [ 4095 (......... 4009 .......... 86| ..o [ 86 ..o [ 4095 ... e 730 .o 730 108|. XXX.
126650100 .| CVSHEALTHCORP ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 250.0001...... 15,763 ... XXX ... |....... 19,806 ....... 16,380 ....... 3426 ..o 3426 (... | 19,806 | ..o [t (4,043) | ....... (4,043)[......... 375|. XXX.
232806109 .| CYPRESS SEMICONDUCTORCORP ........... ... |09/25/2019] KEYBANC CAPITAL
MARKETS | ..o e 561.000(....... 9420 ... XXX ... |.oooiiiis 6,042|......... 7136 (...... (1,094) [ oo | [ (1,094) [ ..o v, 6,042 ... s 3378 |......... 3378 ... 93|. XXX.
235825205 .| DANAINC ... ... |09/25/2019] MORGAN STANLEY &
COING, ... 705.0001...... 10,039 ... XXX... |....... 13075|......... 9609|....... 3466 ... | [ 3466 |........... | 13075 | oo e (3,036) | ....... (3,036) [......... 205|. XXX.
235851102 .| DANAHERCORP ..........cvviiieiiiine, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 130.000(...... 18757 ... XXX ... |..ooons 10,1831 ....... 13406 ...... (3223) .o | [ (3223) .o | 10183 | [ 8575(......... 8575 .......... 65|. XXX.
237194105 .| DARDEN RESTAURANTSINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2366 ... XXX...|...oooins 1477 1997 ........ B21) | oo [ (B21) | o e TATT | 890|.......... 890|.......... 48|. XXX.
237266101 .| DARLING INGREDIENTSINC ................. ... |09/25/2019] MORGAN STANLEY &
COING, ..o 248.000....... 4826 (... XXX ... [ 3278|......... 47721 ...... (1494) [ oo | [ (1,494) [ ..o |, 3278 i 1548|......... 1548 ... . XXX
23918K108 [ DAVITAINC ..., ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2301 |... XXX |.ooiins 2578 |......... 2,058 |......... B19 . S19 . | 2578 . (276) | ......... (276) ..o . XXX
244199105 .| DEERE&CO ..ot ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 60.000....... 9938 |... XXX...|.oooiiins 6212|......... 8950 (...... (2738) .o | [ (2738) .o | 6212 ..o | 3727 ... 3727 ... 137]. XXX.
247361702 .| DELTAAIRLINESINC .................oies ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 120.000....... 6947 ... XXX ... |.ooooiiis 5945|......... 5988 |......... @3) ). [ @3) ..o [ 5045 ... ] 1,002]......... 1,002]......... 132]. XXX.
24906P109 | DENTSPLY SIRONAINC ..........c.oeveennn. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 60.000....... 3185 (... XXX... |.ooiiis 3511 ......... 2233|....... 1278 [ 1278 e 351 | (326) | ......... (326) | .......... 16(. XXX.
25179M103 | DEVONENERGY CORP ............ccovunes ... |12/23/2019] INVESTMENT TECH
GROUPINC .............|...... 130.000....... 3250 ... XXX...|.ooooins 5942 |......... 2930(....... 3012 o 3012 o | 5942 ... (2692)|....... (2692) |.......... 37|. XXX.
252131107 .| DEXCOMINC ........ooooiiiiiiiiiiens ... |09/03/2019| INSTINET CLEARING
SERINC .........cooeii |t 111.000...... 16,773 | ... XXX ..o |.oviiins FANE] 13298 |...... B,183) [ | [ 6,183) [..oveee | TME | 9658 (......... 9658 (............. . XXX
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25278X109 | DIAMONDBACK ENERGYINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 30.000f....... 28450 XXX...o | 2626|......... 2781 ... (155) | oo [ (155) | v e 2626 (.. 218 .. 218 .. 15]. XXX.
253868103 .| DIGITALREALTY TRUSTINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 5M0(... XXX...|..ooins 41321 ......... 4262 ........ (130) | v [ (130) | v e 41320 . 978|.......... 978|......... 152]. XXX
25456K101 | DIPLOMAT PHARMACY INC .................. 10/17/2019| LIQUIDNET INC, NEW
YORK ..o 1,004.000....... 5395 ... XXX ... |....... 14920|....... 13514 ....... 1406 ..o [ 1406 ... [ 14920 ... e 9,526) | ....... (9526) | ............. . XXX
254709108 .| DISCOVER FINANCIAL SERVICES ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 70.000{....... 5758 ... XXX ... |.oooiins 5017 |......... 41291 ......... 888 .. [ 888 ..o 5017 e | T4 T4 87|. XXX.
25470F104 | DISCOVERY COMMUNICATIONSINC ......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 30.000(......... 787 ... XXX oo |t 833|.......... Ta20 .. O 9| 833 . 46)].......... @46)]............. . XXX
25470F302 | DISCOVERYINC .......oviiiiiiiiiien ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 91.000{....... 22130 XXX .o | 2328|......... 2100(......... 27| e 27| | 2328 (] (M5) [ . XXX
25470M109 | DISH NETWORKCORP .............coeennee. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 60.000....... 2072|... XXX ..o |.ooiins 3787 ... 1498|....... 2289 2289 3787 o | (1,715) | ....... (715) .o . XXX
256677105 .| DOLLAR GENERALCORP .................... . |09/24/2019| INVESTMENT TECH
GROUPINC ... 50.000{....... 7906 ... XXX ... |.oooiiins 3710 ......... 5404|...... (1894) [ oo | [ (1694) [ ..o |ovnnnnn, 3710 [ 4195(......... 4195(.......... 47|, XXX.
256746108 .| DOLLARTREEINC ..............cooeienes . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 4517 (... XXX ..o [ 3077 |......... 3613|........ (536) | v [ (536) | .o [ 3077 .o [ 14410 ... 14410 ... . XXX
M | 25746U109 | DOMINION RESOURCESINCVA .............. ... |09/24/2019] FRACTIONS ............ |...... 160.070...... 12970 ... XXX... |....... 12,432)....... 11434 ......... 945 . e 945 ... 12432 538 ... 538|......... 41 XXX.
= 260003108 .| DOVERCORP ........ccviiiiniiiiiiniinnns ... |09/24/2019] INVESTMENT TECH
> GROUPINC .............|....... 40.000]....... 3955(... XXX...|...oooins 2395 |......... 2,838|........ (A43) | ..o (443) ..o 2395 . 1560 |......... 1560 .......... 58|. XXX.
3 260557103 .| DOWINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.oene. 140.000 ....... 6476 |... XXX ... |.ooooins 8351 | oo [ e e e e 8351 . .o | (1,875) | ....... (1,875) [ ......... 196|. XXX.
26078J100 .| DOWDUPONTINC .......ooviiiiiiiiene, ... |06/18/2019 CONVERSION .......... |...... 590.000...... 34691(... XXX... [....... 34757 |....... 31,553 ....... 3204 . e 3204 ... 34757 (oo | 66)]..c....... 66)......... 307|. XXX.
23331A109 [DRHORTONINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|..o.es 60.000....... 3430 ... XXX ..o |.ooiins 1654|......... 2,080 |........ (426) | ..o [ (426) | ... o 1654 | ... 1476 ......... 1476 .......... 27|. XXX.
262037104 .| DRIL-QUIPINC ..o . |09/25/2019] MORGAN STANLEY &
COING, .....ovveiii] v 48.000]....... 2539 ... XXX |oiiiiis 2768 |......... 1441 ... 1327 | 1327 e 2768 | .. (229) [ ......... (229) ..o . XXX
233331107 .| DTEENERGY CO ........oooviviiiiii ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 6689... XXX ... |......... 5162 |......... 5515|........ (353) | v [ (353) | .o [ 5162 1527 | ......... 1527 | ......... 189]. XXX.
26441C204 | DUKEENERGY CORP ...........ccoevieinnns ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 140.000...... 13527 ... XXX ... |.ooins 10911]....... 12,082]...... (AT e [ (A7) | 10911 | [ 2616 (......... 2616 (......... 392|. XXX.
26614N102 | DUPONT DE NEMOURSINC .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 150.000...... 10595 ... XXX... |....... 12765 | oo [ e e e e 12765 | ... (2170) | ....... (170) ... 45|, XXX.
233551106 .| DXC TECHNOLOGY CO ... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 72.000f....... 2229|... XXX |ooooiiins 4775(......... 3828|......... 97| o 97| o AT75 . (2,546) | ....... (2,546) | .......... 58|. XXX.
233377407 .| DXP ENTERPRISES INC/TX ................e. ... |09/25/2019] MORGAN STANLEY &
COING, ... 131.000....... 4791(... XXX | 4570(......... 3647 ......... 923 923 . 4570 ..o o, 21| 21| . XXX
269246401 .| ETRADE FINANCIALCORP .................. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|oeie 70.000f....... 3080 ... XXX ... |.oooiiins 2406|......... 3072|........ (665) | ... [ | (665) | ...ovveee [ 2406 (... | 674|.......... 674|.......... 29|. XXX.
26969P108 | EAGLE MATERIALSINC ...................... . 109/25/2019] MORGAN STANLEY &
COING, ... 43.000]....... 3846 ... XXX... |...oooins 42741 .. ....... 2624|....... 1650 | .o [ 1650 ..o o 42741 ..o 429)|......... (429)(.......... 13]. XXX.
277432100 .| EASTMAN CHEMICALCO .........cooovvvven | o 09/24/2019| INVESTMENT TECH
GROUPINC ... 30.000f....... 2136 |... XXX ... .o 2,264 ... 2493 [ T T [, 2264 | . (128) (128) | .......... 74|, XXX.
(29183103 | EATONCORPPLC ..o 09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 80.000....... 6603 |... XXX...|.........5391 | ......... 5493 ... (10 (01) | oo e 5301 .o | 121 1211 ... 136]. XXX.
278642103 .[EBAY INC ..o, . |09/24/2019| INVESTMENT TECH
GROUPINC ...........oo|vene. 180.000....... 74450 XXX...|.........5387|......... 5,063 ... 334 3| 5387 . oo | 1TBO 1759 .. 76|. XXX.
278865100 .| ECOLABINC ..........ooooiiiiiii| 09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 52.000]...... 10,168 |... XXX ... |.........6120|......... 7662(......(1542) ... (1,542) [ .o |, 6120 ... | 4048 4048(.......... 72|. XXX.
281020107 .| EDISON INTERNATIONAL ...........ooovenne. . |09/24/2019| INVESTMENT TECH
GROUPINC .............]|veie 70.000f....... 5269 ... XXX... |.........5052|......... 3974 ... 1078 1078 .o e 5,002 .o | 218 218 129|. XXX.
28176E108 | EDWARDS LIFESCIENCESCORP ............. ... |10/04/2019| LIQUIDNET INC, NEW
YORK ... 165.000...... 35870 (... XXX ... [....... 13930(....... 25273 (... (M343) | ..o (M1M,343) [ ..o oo 13930 ... L 21,940 21940 ...l . XXX
28470R102 | ELDORADORESORTSINC ................. ... |09/25/2019] MORGAN STANLEY &
COING, ....oovveii] e 23.000(......... 929 ... XXX oo oo 1054 | o e e e 1054 ..o (124) ] (124) ... . XXX
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285512109 .| ELECTRONICARTSINC .........ceovivnnns ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 60.000....... 5845(... XXX ... |..ooiiis 4817 (......... 4735(.......... 82| i [ 82| i 4817 (.o | 1029]......... 1029 ... . XXX
532457108 .| ELILILLY &CO ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 190.000...... 21509 (... XXX ... [....... 13993|....... 21,987 (...... (7994) [ ..o | [ (7994) | ........... | 13993 | ... 7516 |......... 7516 |......... 368|. XXX.
28849P100 [ELLIEMAEINC ... ... |04/17/2019 NON-BROKER TRADE .. |...... 2250001...... 22275(... XXX... [....... 17,838]....... 14137 ....... 3701 | [ 3701 17,838 .o [ 44371 ......... 4437 (... . XXX
291011104 .| EMERSON ELECTRICCO ...t ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 110.000....... 7072 ... XXX .o | 6170 |......... 6573 |........ (402) | ..o [ (402) | ..o e BAT0 ..o | 902 ... 902|......... 162]. XXX.
292562105 .| ENCOREWIRECORP ............c.ocovennn. ... |09/25/2019] MORGAN STANLEY &
COING, ... 77.000....... 4356 (... XXX... [......... 3239 |......... 3864 |........ (625) | .o [ (625) ..o [ 3239 M7 M7 5[. XXX.
G31578106 | ENSCOPLC ..o C |04/11/2019) MERGER ............... [...... 433.750 | ...... 10,026 ... XXX... |....... 10811 ......... 6ATT|....... 4634 ... 4634 (... | 10811 | (785)|......... (785) | .......... 171. XXX.
29364G103 [ ENTERGY CORP .......cocvviiiiiiiiienn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]....... 4685(... XXX... [....oo. 2922|......... 3443|........ (B21) | oo [ (B21) | o e 2922 . 1,763 ......... 1,763 ......... 109|. XXX.
26875P101 | EOGRESOURCESINC ................oc.e ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 110.000....... 8613[... XXX ... |....... 11,070 ......... 9593 |....... TATE | 1476 ..o 1070 oo [ (2,456) | ....... (2456) [ .......... 80|. XXX.
294429105 .| EQUIFAXINC .......coooiiiiiiiis ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 20.000f....... 2831 ... XXX |.oiiiins 2381......... 1863|......... 518 .o [ 518 .o 2381 i 450 (.......... 450 (.......... 23|. XXX.
29444U700 [EQUINIXINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 17.000]....... 9748 |... XXX ... |..oooiiis 6,253 |......... 599 |......... 250 e 259 6,253 ... 3495(......... 3495 (......... 124]. XXX.
IT1 | 294761107 .| EQUITY RESIDENTIAL ..o ... |09/24/2019] INVESTMENT TECH
- GROUPINC ... 90.000{....... 77150 XXX .o | 5740 |......... 5941 |........ (201) | oo [ (201) | oo e 5740 ..o | 1975|......... 1975|......... 151]. XXX.
P 297178105 .| ESSEX PROPERTY TRUSTINC ............... ... |09/24/2019] INVESTMENT TECH
; GROUPINC .............| ... 19.000]....... 6,200... XXX ... |....ooons 44091 ......... 4659 (........ (250) | .o [ (250) | ..o e 4409 ... ] 1791 ... 1791 ... 109]. XXX.
518439104 .| ESTEE LAUDER COSINC/THE ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 46.000]....... 9,008 ... XXX... |.coviins 3551 ......... 5985(...... (2434) [ .o (2434) [ ..o | 3551 . oo 5457 |......... 5457 |.......... 59|. XXX.
B38564108 | EURONAVNV ... ..o C |09/25/2019] MORGAN STANLEY &
COINC, ... 739.000(....... 6215)... XXX ... |....ooons 5982|......... 5121 ......... 861 |. ..o [ 861 |....ocoovn | 5982 ... 233 .. 233 .. 31|, XXX.
298736109 .| EURONET WORLDWIDEINC .................. ... |09/25/2019] MORGAN STANLEY &
COING, .....ovveiii] v 60.000....... 8692... XXX...|.ooooiins 4395(......... 6,143 |...... (1,748) [ oo | [ (1,748) [ .o | 4395 ..o 4297 (......... 4297 (...l . XXX
G3223R108 | EVERESTRE GROUPLTD ..........cceeueaes C |09/24/2019) INVESTMENT TECH
GROUPINC .............| ... 46.000]...... 12457 ... XXX .o | 9666 |....... 10,017 ........ (B51) | oo [ (B51) | oo e 9,666 |...........o. i 2491(......... 2491(......... 193], XXX.
30034W106 | EVERGY INC ........coooviiiiiiiiees ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 2006 ... XXX...|.ooouiins 1583|......... 1,703 ... (120) | oo [ (120) | oo e 1583 . [ 422(.......... 422(.......... 43, XXX.
30040W108 | EVERSOURCE ENERGY ...................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 60.000....... 5085(... XXX...|......... 3317 ... 3902|........ (586) | ..o [ | (586) | .o [ 337 1,768 ......... 1,768 .......... 64|. XXX.
30161N101 | EXELONCORP ........coovviiiiiiiiiins ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 180.000....... 8787 ... XXX ... |.oooiiins 6426|......... 8118|...... (1692) [ oo | e [ (1692) [ ..ovovvee |, 6426 |...........o | 2361 (......... 2361 (......... 196|. XXX.
30212P303 |EXPEDIAINC ... ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 3965(... XXX...|....ooo.s 3399 (......... 3380 .......... 200 [ 2. 339 . 565|.......... 565|.......... 29|. XXX.
302130109 .| EXPEDITORS INTERNATIONAL OF WA ....... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 50.000{....... 3600(... XXX...|.oooiinn 2648|......... 3405|........ (T56) | oo [ | (756) | oo e 2648 . 952 ...t 952 ..t 25|. XXX.
302257102 | EXTRA SPACE STORAGEINC ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 23230 XXX | 1517 1810]........ (293) | oo e (293) | oo e 1517 | 807 |.......... 807|.......... 35|. XXX.
30231G102 | EXXONMOBILCORP ..........coovvivinnnn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 860.000...... 61211 [... XXX... [....... 7715(....... 58,643 |...... 19072 | [ 19072 i e 715 . | (16,504) | ...... (16,504) | ....... 2,202(. XXX.
315616102 .| FS NETWORKSINC ..., ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 16.000]....... 2208 ... XXX...|.oooiins 2529|......... 2592|......... B3) .o [ [ 63) .o o 2529 . @21 ... (740 ) . XXX
G3323L100 | FABRINET ..ot C |09/25/2019] MORGAN STANLEY &
COING, .....ovveii] e 79.000....... 4173 (... XXX .o | 1978 ......... 4053(...... (2076) [ ..o | [ (2076) [ ..o | 1978 . [ 219 [......... 219 ...l . XXX
30303M102 | FACEBOOKINC ..........ccooiiiiiii, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 484.000]...... 87,997 ... XXX... [....... 56,423 |....... 63448 |...... (7025) .o | [ (7025) ..o |t 56,423 | ... | 31574 ....... 3574 ... . XXX
311900104 .| FASTENALCO ......oooviiiiiiiiiin, ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 90.000{....... 2859 ... XXX ... |.oooiiiis 2127 ... 2353 |........ (226) | oo [ (226) | ..o e 227 3 3 59|. XXX.
313747206 .| FEDERAL REALTY INVESTMENT TRUS ....... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 26%|... XXX...|.ooooins 2,804 |......... 2361......... M3 A3 2804 (107) | ......... (107) ... 82|. XXX.
31428X106 | FEDEXCORP .......ccooviiiiiiiiiiiiiinn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 50.000....... 7489 ... XXX ..o | 9351 |......... 8,067 |....... 1284 1284 9351 | o | (2,162) | ....... (2162) | .......... 98|. XXX.
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(33856108 | FERROGLOBEPLC ..........oovvviviiinnns C |11/01/2019| BERNSTEIN SANFORD C
&CO, ..o 3,381.000]....... 2688 (... XXX...|....... 27623 ......... 5376|...... AT A7 5376 .o | (2,688) | ....... (2,688)[............. . XXX
31620M106 | FIDELITY NATIONAL INFORMATION .......... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 120.000...... 15914 ... XXX ... |....... 11428|......... 8204|...... (2045) [ ..o | [ (2045) ... | 1428 4486 (......... 4486 (.......... 70|. XXX.
316773100 .| FIFTH THIRDBANCORP ...................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 130.000....... 3577 ... XXX ..o |.oooiinn 3482|......... 3059 |......... 423 423 3482 95| ... 95|, 88|. XXX.
318672706 .| FIRST BANCORP/PUERTORICO .............. C |09/25/2019] MORGAN STANLEY &
COINC, ..o 684.000(....... 6,821 ... XXX ... |.oooiins 38%|......... 5882|...... (1,986) [ ..o | e [ (1,986) [ ....oovovee |ennnnnn 38% | ...ciiiiin [ 2925(......... 2925(.......... 55|. XXX.
320517105 .| FIRST HORIZON NATIONALCORP ............ ... |12/09/2019] BMO CAPITAL MARKETS
CORP, ... 799.000...... 12,883 ... XXX... |....... 15,164 |....... 10515]....... 4649 ... 46491 ... | 15164 | ... (2281)|....... (2281)[......... 431 XXX.
337932107 .| FIRSTENERGY CORP ........oovvviiinn, . |09/24/2019| INVESTMENT TECH
GROUPINC ... 80.000....... 3881 ... XXX...|.oooiiins 2488|......... 3,004|........ (516) | oo [ | (516) | oo e 2488 ... 1393 ]......... 1393 ). 91|. XXX.
337738108 .| FISERVINC ..., . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 110000 ...... 11,507 ... XXX.oo |ooooiins 5897 |......... 8,084|...... AT .o | A8 .o | 5897 ..o 5609(......... 5609 (............. . XXX
339041105 .| FLEETCOR TECHNOLOGIESINC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 17.000]....... 4867 (... XXX... [ 3741 ... 3457 .. B84 | ... 584 | . ... 3TA 1126|......... 1126 ... . XXX
Y2573F102 | FLEXLTD ..o C |09/25/2019] MORGAN STANLEY &
COINC, ...t 627.000(....... 6533 |... XXX...|...oooins 8226 |......... 47710 ....... 3455 . 3455 . 4798 ... 1,736 ......... 1736 ..o . XXX
302445101 .| FLIRSYSTEMSINC ........cooooiiiiiiinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]....... 24370 XXX oo | 1455|......... 1,742 ... (287) | oo [ (287) o e 1455 . .o 683|.......... 683|.......... 20|. XXX.
339750101 .| FLOOR & DECOR HOLDINGS INC ............. ... |09/25/2019] MORGAN STANLEY &
COING, ... 21.000f....... 1,085]... XXX... [..ooooit. TS| e e e e T4\ KXI 3B . XXX
34354P105 | FLOWSERVE CORP ...........ccccovvvininnne. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 1396 |... XXX .. ... 1438|......... 1141 ... 297 | e 297 | 1438 42)..c....... 42)..c....... 23|. XXX.
343412102 .| FLUORCORP .........ccovoiiiiin, . |06/24/2019 INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 1277 ... XXX .o | 2108 |......... 1288|......... 820 . .o [ 820 ... 208 | 831) ... 831 ..o 171. XXX.
302491303 .| FMCCORP .......oviiiiiiiiiiiiiee ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 208.000...... 22,001(... XXX... [....... 14,033]....... 18150 |...... U @D 14,033 [ 7969 |......... 7969 |......... 250|. XXX.
344849104 .| FOOTLOCKERINC ..o ... |09/23/2019 INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 1197 .. XXX o 2129 ......... 1596 |......... B33 [ B33 2129 932) [......... 932) [ .......... 33|. XXX.
345370860 .| FORDMOTORCO ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene 780.000(....... 7078|... XXX ..o |.ooiins 9588 |......... 5967 |....... 3621 oo | [ 3621 oo | 9588 ... | (2510) | ....... (2510)[......... 351, XXX.
34960W106 | FORTERRAINC ..o . |08/01/2019| LIQUIDNET INC, NEW
YORK ..o 2,278.000(...... 111920 XXX ..o | 11,842 ......... 8565|....... 3276 .o | [ 3276 e 1842 ... 649) | ......... 649) ... . XXX
34959E109 | FORTINETINC ......c.ovviiiiiiien, ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 2362|... XXX ..o |.oooiiins 1979 ......... 213 (134) | oo [ (134) | o e 1979 o [ 383 383 . XXX
34959J108 .| FORTIVECORP ........ooooiiiiiiiin . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 3348 ... XXX ... |.oooiiiis 2690]......... 3383|........ (B93) | .o [ 693) ..o e 2690 ... 658|.......... 658|........... 7. XXX.
34964C106 | FORTUNE BRANDS HOME & SECURITY ...... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]....... 21450 XXX .o | 2160 |......... 1520 ......... B41| . o B41|. . 2460 oo (15) | oo ()] T 26|. XXX.
351371105 .| FOXCORP ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 1588|... XXX... [......... 2078 | oo [ e e e e 2078 .o (490) [ ......... (490) | .......... 12(. XXX.
354613101 .| FRANKLIN RESOURCESINC ................. . |09/24/2019| INVESTMENT TECH
GROUPINC ... 90.000{....... 2558 |... XXX ... |.oooiiins 3543 |......... 2669|......... 874 oo 874 .o 3543 . (985)[......... (985) [ ....vnn 70|. XXX.
35671D857 | FREEPORT-MCMORANINC .................. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 220.000....... 2497 ... XXX ..o | 2940|......... 2268 |......... 672 .o 672 .o | 2940 ... (744) | ......... (744) | .......... 33|. XXX.
364760108 .| GAPINC/THE ... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 60.000....... 1,030]... XXX... [..oooe. 1,360 ......... 1546 ........ (186) | v [ | (186) | v e 1,360 .0 [ (329)......... (329) [ .......... 4. XXX.
H2906T109 | GARMINLTD ... C |09/24/2019) INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1679 ... XXX .. [ 979|......... 1,266]........ (288) | .o [ (288) .o e 979 .o 701 701 22|. XXX.
366651107 .| GARTNERINC .........oooiiiiiiiiiiis ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 10.000|....... 1428 ... XXX .. ..o 1,140|......... 1278 ........ (138) | oo [ (138) | oo e 1140 o 288, 288 . XXX
G37585109 | GASLOGLTD ... C |09/25/2019] MORGAN STANLEY &
COINC, ...t 571.000(....... 7516 ... XXX ... |.ooooins 8702|......... 9399 |........ (696) | ... [ (696) | .....oves [ 8702 ... | (1,186) | ....... (1,186) | ......... 246|. XXX.
369550108 .| GENERAL DYNAMICSCORP ................. . |09/24/2019| INVESTMENT TECH
GROUPINC ... 55.000...... 10232 ... XXX..o |.oeiins 9501 |......... 8647 |......... 855 . . [ 855 i 9501 | ..o | 3 3 163|. XXX.
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369604103 .| GENERAL ELECTRICCO ...........oevvennn. . |09/24/2019| CASH IN LIEU OF
FRACTIONS ............ |..... 1,660.000...... 14999 ... XXX... |....... 52,780 ....... 12,566 |...... 40213 ). [ 40213 ... | 52,780 (... |nnn (37,780) | ...... (37,780) [ .......... 50|. XXX.
370334104 .| GENERALMILLSINC ..........ooooiiiiiinnnn. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 110.000....... 5953 ... XXX...|...oooins 6,859 |......... 42831....... 2576 .o | [ 2576 .o | 6,859 ... | 907) [ ......... 907) [ ......... 162]. XXX.
37045100 | GENERALMOTORSCO ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 230.000]....... 8453 ... XXX...|...oooins 8104 |......... 769%|......... M M 8104 ... 349 349|......... 262|. XXX.
372460105 .| GENUINE PARTSCO ..o, . |09/24/2019| INVESTMENT TECH
GROUPINC .............]|oeie 30.000f....... 2895 ... XXX ... |.oooiiins 2884 |......... 2881 ... B 3o 2884 ... 120 120 67|. XXX.
375558103 .| GILEAD SCIENCESINC ...t . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 250.0001...... 16471 ... XXX ... ... 18,054 |....... 15,638 ....... 2416 ..o e 2416 ... | 18,054 | ... o (1,883) | ....... (1,883) [......... 315, XXX.
37951D102 | GLOBAL EAGLE ENTERTAINMENTINC ....... . |09/25/2019] MORGAN STANLEY &
COINC, ...oovviini] e 2,032.000....... 1,708 ... XXX ..o [, 5730|......... 4531(....... 1199 1199 [ 4163 (... (2,454) | ....... (2454) [ ............. . XXX
37940X102 | GLOBAL PAYMENTSINC ..................... .. [10/01/2019) FRACTIONS ............ [...... 120404 | ...... 19148 ... XXX... |..ooins 8190 |....... 12,376 |...... 42100 [ .o | [ 42100 .o | 8190 ... | 10,958 |....... 10,958 |........... 2. XXX.
38046C109 | GOGO INC . |09/25/2019] MORGAN STANLEY &
COINC, .....cooevii] e 792.000(....... 5156 ... XXX ... |.ooooiiis 7286|......... 2,368 |....... 4918 .. e 4918 ... | 7286 .o |, (2130) | ....... (2130) ..o . XXX
G9456A100 | GOLARLNGLTD ... C |09/25/2019] MORGAN STANLEY &
COINC, ... 149.000 ....... 2016 ... XXX ... |.oooins 3248 |......... 3242 ..., Bl o [ [ Bl ..o [ 3248 ... (1,232) | ....... (1,232) ..o 67|. XXX.
38141G104 | GOLDMAN SACHS GROUP INC/THE .......... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| oo 66.000...... 13760 ... XXX... |....... 15645|....... 11,025]....... 4620 (... | [ 4620 (... |oeinn, 15645 | ... e (1,885) | ....... (1,885) [......... 109|. XXX.
382550101 .| GOODYEAR TIRE & RUBBER CO/THE ........ . |03/18/2019| INVESTMENT TECH
GROUPINC .............|....... 60.000....... 1073 ... XXX ..o [ 1867 |......... 1225|......... 643 ... 643 ... 1867 .o [ (795)|......... (795) | ... 10(. XXX.
387328107 .| GRANITE CONSTRUCTIONINC ............... . |09/25/2019] MORGAN STANLEY &
COINC, ..o 166.000....... 5362 ... XXX ... |.ooooiiis 9456 |......... 6,686 |....... 2769 .o | [ 2769 o 9456 ... | (4,093)|....... (4,093)[.......... 63|. XXX.
388689101 .| GRAPHIC PACKAGING HOLDING CO ........... 10/22/2019| J.P MORGAN
SECURITIESINC ........|...... 502.000....... 7227 (... XXX ..o |oooiiins 629|......... 5341|......... 958 | . . [ 958 . .. 629 ... 928|.......... 928|......... 120]. XXX.
39304D102 | GREENDOTCORP .........ovvviviin, . |09/25/2019] MORGAN STANLEY &
COINC, .....ooveiii] e 143.000(....... 3786 ... XXX ... |.ooiiinn 3414 (... 11,371 ...... (T957) [ o | [ (7957) .o |, 3414 372 372 . XXX
395259104 .| GREENHILL&COINC .........covvivinnn 10/23/2019| LIQUIDNET INC, NEW
YORK ..o 522.000(....... 8397 ... XXX ... |....... 12,705]....... 12737 ... B2 [ [ B2 o 12705 | oo (4,308) | ....... (4,308) [ .......... 68|. XXX.
093671105 .| HGRBLOCKINC ..o . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.eies 60.000....... 1419 ... XXX ..o [ 1398 |......... 1522]........ (125) | oo [ (125) | oo e 1398 . [ 21 21 61]. XXX.
406216101 .| HALLIBURTONCO .........cooviviiiiiinn . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 140.000 ....... 2739 ... XXX .o | 7548 |......... 3721 ....... 3827 .o 3827 .o | THA8 | ..o (4,809)|....... (4809).......... 50|. XXX.
410345102 .| HANESBRANDS INC ...t . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...oe. 100.000....... 1481 ... XXX .. ..o 2047 1253 ......... 8| 84| . 207 (665)[......... (665) | .......... 45|, XXX.
412822108 .| HARLEY-DAVIDSONINC .............coeee . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 40.000....... 1370 ... XXX ..o [ 2322|......... 1,365|......... 957 | .o [ 957 .o | 2322 952) | ......... (952) | .......... 45|, XXX.
413875105 .| HARRISCORP ............cooiiiiiiii .. |07/01/2019) MERGER ............... [ ....... 30.000f....... 34810 XXX .o | 3089(......... 4040(........ O51) | oo [ O51) | oo e 3089 ..o [ 92| i (7 PR 41| XXX.
416515104 .| HARTFORD FINANCIAL SERVICESGR ........ ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 90.000{....... 5453 ... XXX ... |..ooiiis 4284 1......... 4001(......... 24 284 42841 . ... 1169 |......... 1169 |......... 108|. XXX.
418056107 .| HASBROINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| oo 20.000f....... 2344 .0 XXX .o 1555|......... 1625|......... TO) oo [ [ TO) .o o 15855 . 789 ... 789 ... 40|. XXX.
419879101 .| HAWAIIAN HOLDINGS INC ...............eeee . |08/12/2019] WELLS FARGO
SECURITIES,L ..........|...... 141.000....... 3555 (... XXX...|.oooiins 7220|......... 3724|....... 34 .o | [ 34% ..o | 7220 .o |, (3,665)|....... (3,665) [ .......... 34|, XXX.
40412C101 | HCAHOLDINGSINC ..o, . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 50.000{....... 6,091 ... XXX... |...oovns 3689|......... 6223 |...... (2533) .o | [ (2533) .o | 3689 ... 2402(......... 2402(.......... 40|. XXX.
40414L109 .[HCPINC ..ot . |09/24/2019| INVESTMENT TECH
GROUPINC ...........oo|vene. 140.000 ....... 4919(... XXX ... [, 4120(......... 3910(......... 20| [ 20| 4120 . 799 .. 79| 155]. XXX.
423452101 .| HELMERICH & PAYNEINC .................... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 12210 XXX .o oo 2333......... 1438|......... 895 . .. 895 ... 2333 (1,112)f....... M2 ... 64|. XXX.
806407102 .| HENRY SCHEININC ................ooveennn. .. |09/24/2019 LIQUIDATING DIVIDEND | ....... 42.000]....... 3283|... XXX...|.oooiiiis 3190 ......... 3298 |........ (108) | v [ | (108) | v e 3190 o [ 9Bl 9B . XXX
427866108 .| HERSHEY CO/THE ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 4676 (... XXX... [ 3M6|......... 3215 ......... O .o [ [ Q9 ].oes o 3B | 1560 |......... 1560 .......... 67|. XXX.
42809H107 [HESSCORP ........coiiiiiiiiiii . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.eie 50.000{....... 3189 XXX |.oiiiiis 3129 ......... 2,025(....... 1104 1104 3129 61 .o 61 ..o 25|. XXX.
42824C109 | HEWLETT PACKARD ENTERPRISECO ....... . |09/24/2019| INVESTMENT TECH
GROUPINC ............. |...... 290.000....... 4134 1. XXX... | 3884 |......... 3831 |.......... B3| [ 53| 3884 ... 250).......... 250 ... 98|. XXX.
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43300A203 | HILTON WORLDWIDE HOLDINGSINC ......... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.eie 50.000{....... 4621(... XXX .. [ 3333......... 3590 |........ (257) | oo [ (257) | o e 3333 [ 1288|......... 1288|.......... 21|, XXX.
436106108 .| HOLLYFRONTIERCORP ............c.ceennae. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 20940 XXX ..o | 3023|......... 2,045(......... 978 | .o 978 .o | 3023 .. 929) [ ......... 929) [ .......... 40|. XXX.
436440101 .|HOLOGICINC ..o . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 3501 ... XXX ... |.ooeins 2815(......... 2877 |......... 62) .o [ [ 62) ..o o 2815 . 686|.......... 686 |............. . XXX
437076102 .| HOME DEPOTINC/THE ..............ccovnin . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.venen 233.000]...... 52,751 (... XXX ... [....... 31,399 ....... 40,034 ...... (8,835) ..o | [ (8,835) [ ..ccovvven | 3139 . 21,351 ....... 21351 ... 951|. XXX.
438516106 .| HONEYWELL INTERNATIONALINC ........... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 154.000...... 25571(... XXX .. [....... 17150 ....... 20,346 |...... GBI oo | GBI | e | 17450 | oo [ 8421(......... 8421(......... 379|. XXX.
440452100 .| HORMEL FOODSCORP ...........c.cevenne. . |09/24/2019| INVESTMENT TECH
GROUPINC ... 70.000f....... 3000(... XXX...|.oooiiinn 2469|......... 2988|........ (B19) | oo [ (B19) | oo e 2469 (... 532 ... 532 ... 4. XXX.
44107P104 | HOST HOTELS & RESORTSINC .............. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 120.000....... 20450 XXX ... .o 2245|......... 2,000(......... 84 84| 2245 ] (200) [ ......... (200) [ .......... 78|. XXX.
404341105 .[HPINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC ...........oo|vene. 320.000....... 5839 ... XXX...|.oooiiis 4786(......... 6547 |...... (1,762) [ oo | e [ (1,762) [ ..o | 4786 (..o |t 1054 |......... 1054 |......... 154|. XXX.
444859102 .| HUMANAINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 27.000f....... TA3| ... XXX .o | 5484 |......... 7735(...... (251 o | [ 2251 .o | 5484 | ... ] 1950 |......... 1950 ... 43|, XXX.
446150104 .| HUNTINGTON BANCSHARES INC/OH ........... . |09/24/2019| INVESTMENT TECH
GROUPINC ...........oo|vene. 290.000....... 41220, XXX ... | 37%|......... 3457 |......... Y| [ Y| 37% .o | 27| .. 27 165|. XXX.
446413106 .| HUNTINGTON INGALLS INDUSTRIES ......... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 11.000]....... 2357 ... XXX ..o |.ooiinn 279%|......... 2,093|......... TO2|. o [ T02|. oo o 279 .o (439)[......... 439)|.......... 28|. XXX.
450828108 .| IBERIABANK CORP ..........ccoovviiiiinnns . |09/25/2019] MORGAN STANLEY &
COING, .....ovveii] e 58.000....... 4387 (... XXX. .. | 4515(......... 3728|......... T8 | [ T8 | e 4515 ... (128) | ......... (128) | .......... 74|, XXX.
45168D104 | IDEXX LABORATORIESINC .................. . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 17.000]....... 4655(... XXX... |[......... 2580 |......... 3162|........ (B83) | .o [ (583) | .o [ 2580 ..o 2075(......... 2075 (... . XXX
G47567105 | IHSMARKITLTD ... C |09/24/2019) INVESTMENT TECH
GROUPINC .............|veie 60.000....... 3960 (... XXX... |.ooooins 2,863|......... 2878|......... (15) | oo [ [ (15) | .o o 2863 1,097 |......... 1,097 | ..o . XXX
452308109 .| ILLINOIS TOOL WORKSINC .................. . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 60.000....... 9156 ... XXX... |......o.. 7334 |......... 7601........ (267) | oo [ (267) .o e T334 1822]......... 1822]......... 180|. XXX.
452327109 .| ILLUMINAINC ..ot . |09/24/2019| INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 8905|... XXX... |.coooins 3857 ......... 8998 |...... G | [ G| 3857 .o 5048 |......... 5048 |............. . XXX
45337C102 [INCYTECORP .......oiiiiiiiiii ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 2304 ... XXX ..o |.oooiiins 44221 ......... 1908]....... 2514 | 2514 44221 . . (2118)|....... 18) ... . XXX
G47791101 | INGERSOLL-RANDPLC ...........coovvennn C |09/24/2019) INVESTMENT TECH
GROUPINC .............| e 40.000]....... 4916 (... XXX ... [ 3016 |......... 3649|........ (633) | oo [ (633) .o e 3016 ..o [ 1,901]......... 1,901 ... 34|, XXX.
45774N108 | INNOPHOS HOLDINGSINC ................... ... |01/04/2019| LIQUIDNET INC, NEW
YORK ..o 135.000....... 3419 ... XXX ..o | 3312 ......... 332 o e e e 332 108].......... 108]............. . XXX
45772F107 [INPHICORP ........cooiiiiiiiiiiie ... |11/01/2019| IS GROUP INC, NEW
YORK ...oovvvvii 378.000]...... 24,036 (... XXX... [....... 11,075]....... 12,153 |...... (1,078) oo | e [ (1,078) .o | 1,075 | [ 12,961]....... 12961 ... . XXX
45784P101 [INSULETCORP ........coovviiiiin ... |11/05/2019| INSTINET CLEARING
SERINC ..............oo |t 430.000]...... 65420 (... XXX ... [....... 14328]....... 34,108 ..... (19,780) [ ... e [ (19,780) [ .....oove | oennn 14328 ... 51,092]....... 51,092 ............. . XXX
458118106 .| INTEGRATED DEVICE TECHNOLOGY I ....... ... |04/01/2019] NON-BROKER TRADE .. |...... 559.000...... 27391 (... XXX ..o [.ooonn. 12,585 ....... 27,072 ..... (14,488) [ .....oooovoee e [ (14,488) [ ..o | oennen 12,585 | oo [ 14,806 |....... 14,806 |............. . XXX
458140100 .| INTELCORP ........cooiiiiiiiiiiiin, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 890.000...... 44457 ... XXX ... [....... 32632 ....... 41768 | ...... 9136) [ ..o | [ 9136) [ ..o | 32632 (... | 11826]....... 11826 |......... 841, XXX.
45866F104 | INTERCONTINENTAL EXCHANGEINC ......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 110.000...... 10231 ... XXX.oo |ooeiins 6220 |......... 8286|...... (2,066) [ ..o | [ (2,066) ..o |eerinnnn 6220 ... i 4011 [......... 4011 .......... 61]. XXX.
458665304 .| INTERFACEINC ............ccooviiiiiinns ... |09/25/2019] MORGAN STANLEY &
COINC, ... 673.000(....... 8830 (... XXX ... |....... 11,250 ......... 9590|....... 1,660 ..o [ 1660 ... o 1,250 | (2420) | ....... (2420)|......... 121]. XXX.
459200101 .| INTERNATIONAL BUSINESS MACHINE ....... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|. ...t 180.000...... 25580 (... XXX ... [....... 29984 1|....... 20461 ....... 9523 | ..o | [ 9523 ..o e 29984 (... (4,404) | ....... (4,404) [ ......... 866 . XXX.
459506101 .| INTERNATIONAL FLAVORS & FRAGRA ....... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 2428 |... XXX ... .o 2378 |......... 2685|........ BO7) | [ (BO7) | oo e 2378 50 . i 50 ..o 4. XXX.
460146103 .| INTERNATIONAL PAPERCO .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 70.000f....... 2842|... XXX ..o | 3737 ... 2825(......... M2 e N2 | 3737 | (895)[......... (895)[......... 105]. XXX.
460690100 .| INTERPUBLIC GROUP OF COSINC/T .......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 60.000....... 1277 ... XXX o 1422]......... 1238]......... 184 184 | 1422 (145)|......... (145) | .......... 42| XXX.




ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 1 12 13 14 15
0 Current Bond
r Year's Total Book/Adjusted Interest/
e Prior Year Unrealized Other-Than- Total Foreign Carrying Foreign Stock Stated
i Number Book/Adjusted | Valuation | Current Year | Temporary Change in Exchange Value at Exchange Realized Total Dividends | Contractual
CUSIP g | Disposal Name of of Shares Par Actual Carrying Increase/ | (Amortization/| Impairment B./A.CV. Change in Disposal Gain (Loss) | Gain (Loss) | Gain (Loss) Received Maturity
Identification Description n Date Purchaser of Stock Consideration Value Cost Value (Decrease) | Accretion) | Recognized |(Cols. 11+12-13)] B./A.C.V. Date on Disposal | on Disposal | on Disposal | During Year Date
461202103 .| INTUITINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.eie 51.000...... 13577 ... XXX.ooo |ooeiiins 5869|....... 10,039 ...... @A @A) 5869 ... i 7708 |......... 7708 ...t 72|. XXX.
46120E602 | INTUITIVE SURGICALINC .................... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 23.000]...... 12260 | ... XXX... |..oooins 4886(....... 11,015 ...... 6129 .o | [ 6129 ..o | 4886 (... et T34 ... T34 . . XXX
G491BT108 | INVESCOLTD ... C |09/24/2019) INVESTMENT TECH
GROUPINC .............|...... 110.000....... 1843 ... XXX .. ..o 3313 ... 1841 ... TAT2| 1472 333 (1470) | ....... (1470) | ......... 101]. XXX.
44980X109 | IPG PHOTONICSCORP ...........cvvvennnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .......cccoon| v 9.000(....... 11780 XXX .o o 2211 ... 1,020]....... 9 1191 2211 (1,033) | ....... (1,033) ..o . XXX
46266C105 | IQVIAHOLDINGSINC ...t ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 6229|... XXX ... |..ooooins 3807 |......... 4647(........ (840) | .o [ (840) | ..o e 3807 ..o [ 2422(......... 2422(............. . XXX
46284V101 [ IRONMOUNTAININC ........ccooiiviiin ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 50.000{....... 1560|... XXX... [ 1625|......... 1621 ... Bl 5l | 1625 . o [ 66)]......... 66)].......... 92|. XXX.
465741106 .| ITRONINC ... ... |09/25/2019] MORGAN STANLEY &
COINC, ... 168.000...... 12460 ... XXX ... |....... 10630 |......... 7945(....... 2686 ..o | [ 2686 ... |t 10,630 ..o [ 1830]......... 1830 ..o . XXX
466313103 .| JABILCIRCUITINC ...........cooiiiiiinna. . 109/25/2019| INSTINET CLEARING
SERINC ........ocooei|evnnn 409.000]...... 13,605 ... XXX... |.oooiiins 8388|....... 10,139 |...... (751 e e [ (751 [ e, 8388 ..o [ 5217 |......... 5217 ... 84|. XXX.
426281101 .| JACK HENRY & ASSOCIATES INC ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2939 ... XXX ... |.ooiins 2443|......... 2530 |......... (88) .o [ [ (88) .o e 2443 49 | .......... 49 |.......... 24|. XXX.
IT1 | 469814107 .| JACOBS ENGINEERING GROUPINC .......... ... |09/24/2019] INVESTMENT TECH
- GROUPINC ... 20.000f....... 1808|... XXX... [....o... 1,146|......... 1,169|......... @A) @4) ..o 1146 .o 662|.......... 662|.......... 10(. XXX.
P> | 445658107 .| JB HUNT TRANSPORT SERVICES INC ... ... |09/24/2019] INVESTMENT TECH
; GROUPINC .............| ... 20.000f....... 22450 XXX ..o |l 1949 ......... 1861 .......... 88| .. [ 88| ..o 1949 296|.......... 296|.......... 16(. XXX.
47233W109 | JEFFERIES FINANCIAL GROUPINC .......... 10/18/2019| INVESTMENT TECH
GROUPINC .............|.ovene. 385.000(....... 7707 ... XXX .o oo 8717 |......... 6,684|....... 2034 e 2034 . BTT | o | (1,011 |....... (1,011 | ....ooe 144]. XXX
477143101 .| JETBLUE ARWAYSCORP .................... ... |09/25/2019] MORGAN STANLEY &
COINC, ...t 404.000]....... 6,857 ... XXX...|...ooovns 8490 |......... 6488 |....... 2001 oo | 2001 .o | 8490 ... | (1,632) | ....... (1632 ...t . XXX
832696405 .| JM SMUCKER CO/THE ..............ccevene. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|veie 20.000f....... 245830 XXX | 2579 1870 o 709 709 . oo o 2579 oo | (426) | 426)|.......... 52|. XXX.
478160104 .| JOHNSON & JOHNSON ..............covnnn . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 540.000...... 71235(... XXX ... |....... 62544 | .. ... 69,687 ... (7143) | ... TA43) .o | 62544 (.............|....... 8690 ......... 8690(....... 1512]. XXX.
(51502105 | JOHNSON CONTROLS INTERNATIONAL ... 09/24/2019| INVESTMENT TECH
GROUPINC .............|.vene. 180.000....... 7851 ... XXX ..o |.oooo o TAT3| o 5337 2136 [ 2436 o | TAT3| .o 379 379 ... 112]. XXX.
46625H100 | JPMORGAN CHASE&CO ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 680.000...... 80,126 (... XXX... |....... 58,062|....... 66,382 |......(8319)|......ooi [ B39 e | 58,062 (.............|......22064]....... 22,064 1....... 1632]. XXX.
48203R104 | JUNIPERNETWORKSINC .................... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|vene. 100.000....... 2420(... XXX...o .o 28290 2691|138 [ 138 . e 2829 .. (408) L (408) | .......... 57|. XXX.
485170302 .| KANSAS CITY SOUTHERN .................... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 10.000]....... 1329 ... XXX [ 843|.......... 955|........ (M) e (M) [ 843 | ... 486 .......... 486 (.......... 1], XXX.
48242W106 | KBRINC ........oiiiiiiie e ... |09/25/2019] MORGAN STANLEY &
COING, ..o 625.000...... 15,698 ... XXX... |.oooiiis 9625|......... 9488 |......... 87 e 187 e 9625 ... 6,074 (......... 6,074 (......... 138]. XXX.
487836108 .| KELLOGGCO .........coovvviiiiiiiene . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 2847 ... XXX ..o | 2957 |......... 2280(......... 677 o [ 677 oo | 2957 ..o 410)[......... 410)|.......... 68|. XXX.
493267108 .| KEYCORP ........ooviiiiiiiiiiiiiie, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|vene. 210.000....... 3705(... XXX ..o |.oooiiinn 3786 |......... 3104 |......... 683 .. [ 683 ... 3786 i | [C)] T (1)) 110]. XXX.
493381103 .| KEYSIGHT TECHNOLOGIESINC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 3963 |... XXX...|..oooins 2260(......... 2483|........ (223) | o (223) oo 2260 ... | 1,702 ......... 1,702 .. . XXX
494368103 .| KIMBERLY-CLARKCORP ..............cceutnn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 70.000f....... 9682... XXX... |.ooooiis 8,042|......... 7976 |.......... B6 | ..o [ 66| .. ..o e 8042 ... i 1640|......... 1640|......... 214, XXX.
49446R109 | KIMCOREALTYCORP ..........ocovvviinn, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 1416 ... XXX... [ 1741 1026]......... TS| [ 5| 14 (324)|......... (324)|.......... 59|. XXX.
49456B101 | KINDER MORGAN INC/DE .................... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.ovene. 380.000....... 77880 XXX ..o | 77| 5844 |....... 2073 | 2073 i | TOT | (129) [ ......... (129) [ ......... 266|. XXX.
497266106 .| KIRBY CORP ...........ccooviiiiiii, . 109/25/2019] MORGAN STANLEY &
COING, ... 740001 ....... 6011 |... XXX ... |..oooits 48211......... 4985(........ (164) | oo [ (164) | oo e 48210 ... 1190 ......... 1190 ..o . XXX
482480100 .| KLA-TENCORCORP .........ooviiiiiiininn ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 4726 (... XXX ... | 2362|......... 2685|........ (B23) | o [ (B23) | .o e 2362 2364 (......... 2364 (.......... 68|. XXX.
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499049104 .| KNIGHT-SWIFT TRANSPORTATIONHO ....... ... |09/25/2019] MORGAN STANLEY &
COING, .....oveeii] e 225000(....... 7857 ... XXX ..o |oooiins 7842|......... 5641|....... 2202 e 2202 TBA2| . o L Yl 40|. XXX.
500255104 .| KOHL'S CORP .........ccviiiiiiiiiien ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 1954 .. XXX .. ..o 1,988|......... 2654|........ (665) | ... [ | (665) | ..o [ 1988 ..o [ (2] I (2] T 80|. XXX.
500754106 .| KRAFTHEINZCO/THE .....................o. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 100.000....... 2783 ... XXX ..o | 8807 |......... 43041....... 4503 (... 4503 (... | 8807 . ..o | (6,023) | ....... (6,023) | ......... 120]. XXX.
50077C106 | KRATONCORP .........coovvviiiiiiiiininnn ... |09/25/2019] CORNERSTONE MACRO
LLC,NE ..o 427.000]...... 13,803 ... XXX... |....... 13259 |......... 9326 |....... 3933 e 3933 . 13259 | [ 544|.......... 544 ... . XXX
50077B207 | KRATOS DEFENSE & SECURITY SOLU ....... ... |09/25/2019] MORGAN STANLEY &
COINC, ... 5000(.......... 9. XXX .o | T e e e e T 1B 1B . XXX
501044101 .| KROGERCO/THE ............oviiiiiiinn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 170.000....... 4388 (... XXX... |[...ooo. 5905|......... 4675(....... 1230 o [ 1230 e e 5905 ..o |, (1,517) | ....... (517) [ 75|. XXX.
501797104 .|LBRANDSINC ............ooiiiiiin ... |09/24/2019] INVESTMENT TECH
GROUP INC .. v 60.000....... 1,101] ... XXX ... . XXX
502413107 .| L3 TECHNOLOGIESINC ....................e. ... |07/03/2019) MERGER ............... ..ot 20.000f....... 3134 ... XXX ... . XXX
502431109 .| L3HARRIS TECHNOLOGIESINC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 45000]....... 9597 ... XXX... . XXX
50540R409 | LABORATORY CORP OF AMERICAHOL ...... ... |09/24/2019] INVESTMENT TECH
m GROUPINC .............| oo 19.000]....... 3238 |... XXX..o|.ooiiins 2430(......... 2401 .......... 290 [ 290 e 2430 808|.......... 808|......o.inn . XXX
= (512807108 .| LAMRESEARCHCORP .............ccoveues ... |09/24/2019] INVESTMENT TECH
> GROUPINC .............|....... 30.000f....... 70090 XXX ..o | 3201 ......... 4085(........ (884) | .o [ (884) .o e 3201 | 3898 (......... 3898 (.......... 66|. XXX.
3 513272104 .| LAMB WESTON HOLDINGSINC ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 40.000]....... 2976 ... XXX ..o |.ooiiins 2867 |......... 2942|......... (T5) .o [ [ (T5) .o o 2867 .o | 109].......... 109].......... 24|. XXX.
524660107 .| LEGGETT & PLATTINC ...........ovvvinnnn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 1630]... XXX... [ 1987 |......... 14341 ... B3| [ 853 1987 .o [ (B57) [...on. (B57) ..ot 62|. XXX.
526057104 .| LENNARCORP ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeie 40.000]....... 2215 ... XXX ..o | 1695|......... 1566 |......... 129 o e 129 e 1695 | . .o [ 520 ... 520 ... 5[. XXX.
50187T106 |LGIHOMESINC ............oviiiiiiin ... |09/25/2019] MORGAN STANLEY &
COINC, ........ccoevi] e 75.0001....... 6,046 ... XXX ... |......... 3731 ... 3392 |......... 340 | 340 373 2315(......... 2315) ... . XXX
534187109 .| LINCOLN NATIONALCORP ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 20.000f....... 1199 ... XXX ..o [, 1317 1026]......... 21 e 21| 137 (M18)[......... (M8) [ ..oeven 22|. XXX.
G5494J103 |LINDEPLC .......ovviiiiiiie C |09/24/2019) INVESTMENT TECH
GROUPINC .............|...... 108.000...... 20682(... XXX... [....... 13989 |....... 16,852 ...... (2863) ..o | [ (2863) ..o |t 13989 ..o [ 6693 (......... 6693 (......... 282|. XXX.
535919500 .| LIONS GATE ENTERTAINMENT CORP ........ C |09/25/2019] MORGAN STANLEY &
COING, .....ooeeei] e 513.000(....... 4699 (... XXX ... [....... 12592 ......... 7633|....... 4958 (..o e 4958 (... | 12592 [ (7893)|....... (7893)[..........nt . XXX
501889208 .| LKQCORP .........covviiiiiiiiiiii, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 80.000f....... 25310 XXX ..o | 2470 ......... 1898|......... 72| o 72| o | 2470 ..o 61 ..o 61| ... . XXX
539830109 .| LOCKHEED MARTINCORP ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 55.000...... 204170 XXX .o | 13,746 ....... 14401 ........ (655) | ..o [ (655) | oo e 13746 | ..o 7672|......... 7672|......... 361, XXX.
540424108 .| LOEWSCORP ..........ovviiiiiiiiiainn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 70.000f....... 3616 (... XXX ... ..ot 3205 |......... 3186 |......... 109 o e 109 (.o o, 3205 . 21| 21| 13]. XXX.
548661107 .| LOWE'SCOSINC .........cooeiiiiiien ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeene. 160.000...... 17670 ... XXX ... |....... 11443)....... 14778 ... (3334) [ oo | [ (3334) [ .o | 443 6,227 [......... 6,227 [......... 242|. XXX.
50212V100 | LPL FINANCIALHOLDINGSINC ............... ... |09/25/2019] MORGAN STANLEY &
COINC, ... 132.0001...... 10912 ... XXX... |.oooons 5417 |......... 8,063|...... (2645) [ ..o | (2645) [ ......cooo | 5417 5495 (......... 5495 (.......... 99|. XXX.
N53745100 | LYONDELLBASELL INDUSTRIESNV .......... C |09/24/2019) INVESTMENT TECH
GROUPINC .............| e 60.000....... 5160 (... XXX... |...oooins 5150 ......... 4990 (......... 61| e e [ 61 i e 5450 ..o 9. ] 186|. XXX.
55261F104 | M&TBANKCORP .........ccovviviiiiiiinnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 36.000....... 5587 ... XXX ... |.oooooiis 5661|......... 51563 |......... 509 | .o [ 509 oo 5661 (. ..o | T4 .. T4)......... 108|. XXX.
554382101 .| MACERICH CO/THE ..............c.oooeenes ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 30.000(......... 954 ... XXX ..o |oiiiins 2,090]......... 1298|......... T2 [ T2 [ 200 (.. | (1137) | ....... (1137 [ 68|. XXX.
55405Y100 | MACOM TECHNOLOGY SOLUTIONS HOL ..... ... |09/25/2019| J.P MORGAN
SECURITIESINC ........|...... 691.000...... 13594 ... XXX ... |....... 27197 | ....... 10,026 |...... AT AT 20497 .o | (13,603) | ...... (13,603) [............. . XXX
556088105 | MACQUARIE INFRASTRUCTURE CORP ....... ... |09/25/2019] RAYMOND JAMES &
ASSOCINC .........oo|oee. 402.000]...... 15998 ... XXX... |....... 18544 |....... 14,697 |....... 3BAT | 3847 13,022 [ 2976 (......... 2976 (......... 485[. XXX.
55616P104 | MACY'SINC ........cooiiiiiii i, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 80.000....... 12130 XXX [ 2878 |......... 2382|......... 495 495 2878 .. | (1,664) | ....... (1,664)[......... 121]. XXX.
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565849106 .| MARATHON OILCORP ...........ccovinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 140.000 ....... 171 XXX 2452|......... 2,008(......... 45| 45| 2452 . 741 | 741y 21|, XXX.
56585A102 | MARATHON PETROLEUMCORP ............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 140.000 ....... T4 0 XXX | T243|......... 8261 |...... (1018) .o | e [ (1,018) [ .o | TRA3| 498 |.......... 498 |......... 223|. XXX.
57060D108 | MARKETAXESS HOLDINGSINC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeeins 8.000....... 2690 ... XXX...|.oooiiinn 2716 | e e e e e 2716 .o (26)].......... (V)] I . XXX
571903202 .| MARRIOTT INTERNATIONAL INC/MD .......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 50.000{....... 6173 |... XXX ... |.ooiiis 4166 (......... 5428|...... (1,262) ..o | e [ (1,262) [ ..o |, 4166 (... |t 2,007 (......... 2,007 (.......... 45|, XXX.
571748102 .| MARSH & MCLENNAN COSINC ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 90.000f....... 9,057 ... XXX...|.coooins 6,102|......... 7A78|...... (1076) [ ..o | [ (1,076) [ ..o |, 6,102 ... 2955 (......... 2955 (......... 116]. XXX.
573284106 .| MARTIN MARIETTA MATERIALSINC .......... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]...... 10687 ... XXX... |.oooiiins 8921|......... 6,875|....... 2046 ..o | 2046 .. | 8921 ... | 1,766 |......... 1,766 | .......... 38|. XXX.
G5876H105 | MARVELL TECHNOLOGY GROUPLTD ........ C |09/25/2019] MORGAN STANLEY &
COINC, ...t 159.000....... 3887 ... XXX ... |.ooooins 3ATT|......... 2574 |......... 903 | .o [ 903 | ..o BATT | | 410(.......... 410(.......... 29|. XXX.
574599106 .| MASCOCORP .........oovviiiiiiiiiiienns ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeiies 50.000....... 2024 ... XXX ..o oo 1595|......... 1462|......... 133 e 133 1595 . o [ 429 429 18]. XXX.
576323109 .| MASTECINC ............oooiiiii, ... |10/25/2019| STIFEL NICOLAUS ......|...... 334.000]...... 2044110 XXX oo | 12470 ....... 13547 |...... (1077) oo | [ (1077) .o | 12470 ..o 8971 (......... 8971 . XXX
57636Q104 | MASTERCARDINC ...........coooiiiiiiintns ... |09/24/2019] INVESTMENT TECH
m GROUPINC .............|. ...t 188.000...... 51,093 (... XXX... [....... 19492|....... 35466 |..... (15974) [ ..o | e (15974) [ .....ooooe | 19492 ... e 31,601(....... 31601 (......... 186|. XXX.
= 577081102 .| MATTELINC .........coooiiiiiiiain ... |06/24/2019] INVESTMENT TECH
> GROUPINC .............|...... 100.000....... 1,084 ... XXX... [......... 2755 ... 999|....... 1756 .o [ 1756 ..o 2755 | (1,671 |....... (1671 .o . XXX
8 57772K101 | MAXIM INTEGRATED PRODUCTSINC ........ ... |09/24/2019| INSTINET CLEARING
SERINC ..........ocooe|evnnn 363.000...... 21510 (... XXX ... [....... 14234)....... 18459 |...... (4224) ..o 4224) ... | 14234 7216|......... 7216|......... 323|. XXX.
579780206 .| MCCORMICK & COINC/MD ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 3201 ... XXX ... |.oooiins 1875|......... 2785|........ (10 | oo [ 910) | oo e 1875 . [ 1327 ... 1327 ... 34| XXX.
580135101 .| MCDONALD'SCORP ..........ccoiiviiinn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 153.000...... 32572(... XXX ... [ 18,852]....... 27,168 ...... B3 [ | [ B3| | 18,852 ..o [t 13721 ... 13721 ... 532|. XXX.
58155Q103 | MCKESSONCORP ...........ccvviviiinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 5644 ... XXX... . XXX
G5960L103 | MEDTRONICPLC .........cooviiiiieie C |09/24/2019) INVESTMENT TECH
GROUPINC .............|...oe. 270.000]...... 29,886 (... XXX... . XXX
58933Y105 | MERCK& COINC ...........oooiiiiiina, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 520.000]...... 43676|... XXX... . XXX
589889104 .| MERIT MEDICAL SYSTEMSINC .............. ... |09/25/2019] MORGAN STANLEY &
COING, .....coevii] i 51.000....... 1607]... XXX... . XXX
59001K100 | MERITORINC .........cooiiiiiiiiiiinnn ... |09/25/2019] MORGAN STANLEY &
COINC, ... 464.000]....... 8397 ... XXX... . XXX
590479135 .| MESAAIRGROUPINC ......................e ... |09/25/2019] MORGAN STANLEY &
COING, .....ooeeei] e 543.000(....... 3906 ... XXX... . XXX
59156R108 | METLIFEINC ............coovviiiiiiiiinn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 200.000]....... 9471|... XXX ... . XXX
592688105 .| METTLER-TOLEDO INTERNATIONAL | ........ ... |09/24/2019] INVESTMENT TECH
GROUPINC ...........oo| v 5.000]....... 3478 ... XXX ... . XXX
552953101 .| MGM RESORTS INTERNATIONAL ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 80.000....... 2270(... XXX... . XXX
60754101 | MICHAEL KORS HOLDINGS LD ... ....| C |01/02/2019) MERGER ............... [....... 40.000]....... 1,713 ... XXX ... . XXX
595017104 .| MICROCHIP TECHNOLOGYINC .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 40.000]....... 3639|... XXX... . XXX
595112103 .| MICRON TECHNOLOGY INC .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 220.0001...... 10,713 ... XXX ... . XXX
594918104 .| MICROSOFTCORP ...........ceiviviiinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|..... 1,560.000 ..... 215110(... XXX... . XXX
59522J103 .| MID-AMERICA APARTMENT COMMUNIT ...... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|..o.es 30.000f....... 3895 ... XXX... . XXX
55306N104 | MKS INSTRUMENTSINC ...................e. ... |09/25/2019] MORGAN STANLEY &
COING, ....oovveii] e 33.000f....... 3080 ... XXX...|.oooiins 2435 e e e e e 2435 646|.......... 646|........... 7. XXX.
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607525102 .| MODELNINC ..........ooviiiiiiine, . |09/25/2019] MORGAN STANLEY &
COINC, .....cooevii] e 127.000 ....... 3513 [... XXX..o |.ooiiins 2142 ... 1680|......... 462 . e 462 2042 1370 ... 1370 oo . XXX
607828100 .| MODINE MANUFACTURINGCO ............... ... |09/25/2019] MORGAN STANLEY &
COINC, ... 182.000....... 2003|... XXX ... |.ooiiins 2497 ... 1967 ......... 29| o 529 .o 2497 ..o (493)......... (493) ..o . XXX
608190104 .| MOHAWK INDUSTRIESINC ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 16.000]....... 1940 ... XXX .. ... 3308 |......... 1871 ... TA37 | 1437 | 3308 ..o | (1,368) | ....... (1,368) [............. . XXX
60871R209 | MOLSON COORS BREWINGCO .............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 40.000]....... 2228|... XXX |oooiiins 3915(......... 2246 |....... 1668 | ..o [ 1668 ..o oo 3915 (1,687) | ....... (1,687) ... 56|. XXX.
609207105 .| MONDELEZ INTERNATIONALINC ............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 280.0001...... 15463 ... XXX ... |....... 12548)....... 11,208]....... 133 133 12548 | ..o 2915(......... 2915(......... 218|. XXX.
609839105 .| MONOLITHIC POWER SYSTEMS INC .......... ... |10/09/2019] MORGAN STANLEY &
COINC, .....ovveiei] e 138.000...... 21164 ... XXX ... [ 10546 |....... 16,043 |...... GAIT) [ | [ GAIT) [ | 10546 | ..o [ 10,6181 ....... 10618 |......... 145]. XXX
61174X109 | MONSTER BEVERAGE CORP ................ . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 4110(... XXX... [ 3163 ......... 3445|........ (292) | oo (292) | ..o e 3463 957 |......... 957 ..o . XXX
615369105 .| MOODY'SCORP ... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 31.0001....... 6584 ... XXX ... |.oooiiins 2936|......... 43411...... (1,405) .o | e [ (1,405) [ ..o |, 2936 ..o 3648 |......... 3648 |.......... 47|, XXX.
617446448 .| MORGAN STANLEY ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 260.0001...... 11,005 ... XXX ... |....... 10913]....... 10,309 |......... 604 . ... 604 ... s 10913 182].......... 182]......... 247 XXX.
m [ 61945C103 [MOSAICCO/THE ..o . |09/24/2019| INVESTMENT TECH
- GROUPINC ... 90.000{....... 1,799 ... XXX ..o [, 2618|......... 2629|......... (D] [ [ (D] [ 2618 o B19)......... 819 11]. XXX.
P 620076307 .| MOTOROLA SOLUTIONSINC ................. ... |09/24/2019] INVESTMENT TECH
ﬁ GROUPINC .............| ... 30.000f....... 5103 |... XXX ... |...oooons 2485|......... 3451 ... (966) | ..o [ | (966) | ..o [ 2485 ... 2618(......... 2618(.......... 51]. XXX.
55345K103 | MRC GLOBALINC .........ccovvviiiiinnnne. ... |09/25/2019] MORGAN STANLEY &
COINC, .....ovveiei] e 205.000....... 2552 |... XXX ..o |.oooiiiis 4250 (......... 2507 |....... TT43 1743 4250 (... | (1,698)|....... (1,698) [............. . XXX
55354G100 [MSCIINC ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 16.000]....... 3632|... XXX ... |.oooiins 2736 |......... 2359 |......... 77| 77| | 2736 o 896|.......... 896|.......... 29|. XXX.
N59465109 | MYLANNV ... C |09/24/2019) INVESTMENT TECH
GROUPINC .............|venen 130.000....... 2597 ... XXX |oooiiinn 4888(......... 3562(....... 1326 [ 1326 ..o o 4888 (... | (2291 |....... (2291) ..o . XXX
62855J104 .| MYRIAD GENETICSINC ...................... . 109/25/2019] MORGAN STANLEY &
COING, ... 336.000(....... 9867 |... XXX...|....oovns 5616 |......... 9,768 |...... @152 [ .o | 4152 .o | 5616 ... o 4251(......... 4251 (... . XXX
631103108 .| NASDAQINC ........oooviiiiiiiiin ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 3034 ... XXX ..o |.ooiinn 2018|......... 2447 ... (29) | oo [ (429) | ..o e 2018 oo 1016]......... 1016 .......... 41|, XXX.
637071101 .| NATIONAL OILWELL VARCOINC ............. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 100.000....... 20440 XXX .o | 3782|......... 2570|....... 1212 1212 3782 .| (1,837) | ....... (1,837) ... 15(. XXX.
Y62132108 | NAVIGATORHOLDINGSLTD ...............e C |09/25/2019] MORGAN STANLEY &
COING, ..o 774000(....... 8466 |... XXX ... |...oovns 8205|......... 7216|......... 930 i [ 930 .o 8205 ..o | 261 261 . XXX
640268108 .| NEKTAR THERAPEUTICS ..................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 105.000 ....... 1,960]... XXX .. ... 7772 3451 |....... 4320 (..o e 4320 (... | TT72| | (5812)|....... (5812 [...coovvnnnn . XXX
64110D104 [ NETAPPINC .......cooiiiiiiiiiiii ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 50.000{....... 2656 ... XXX ... |.ooooiins 1,780 ... 2984 1|...... (1,203) oo | e [ (1,203) ..o |, 1780 o [ 876|.......... 876|.......... 64|. XXX.
64110L106 .| NETFLIXINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 88.000...... 22398 (... XXX... . XXX
64131A105 | NEURONETICSINC ...........cooiiiiinnnn ... |09/25/2019] MORGAN STANLEY &
COING, ..o 147.000....... 1,355]... XXX... . XXX
651229106 .| NEWELLBRANDSINC ..............cccoenie ... |09/24/2019] INVESTMENT TECH
GROUP INC .. O P 120.000....... 2140 ... XXX ... . XXX
651290108 .| NEWFIELD EXPLORATIONCO ................ ... |02/14/2019) MERGER ............... |[..ooo0. 50.000{....... 2,059 ... XXX... . XXX
651639106 .| NEWMONTMININGCORP .................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 130.000....... 5214 ... XXX ... . XXX
65249B109 [NEWSCORP .........ccooiiiiiiiiiii, . |09/24/2019| INVESTMENT TECH
GROUPINC .............|. ...t 110.000....... 1512]... XXX... . XXX
65339F101 | NEXTERAENERGYINC ............ccoeuts . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 107.000...... 24419(... XXX ... . XXX
G6518L108 | NIELSEN HOLDINGSPLC ............ceeinn 09/24/2019| INVESTMENT TECH
GROUPINC .............|.eie 90.000{....... 1,989]... XXX... . XXX
654106103 . NIKEINC ........coooiiiiiiiii . |09/24/2019| INVESTMENT TECH
GROUPINC ............. |...... 240.000]...... 20,905|... XXX... . XXX
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65473P105 | NISOURCEINC ..o, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 80.000....... 2402 ... XXX ..o | 1775 ... 2,028|........ (253) | oo [ (253) | .o e 1I75 ) 627, 627 ... 48|. XXX.
65431101 | NOBLECORPPLC ..o C |09/25/2019] MORGAN STANLEY &
COINC, ... 870.000....... 1375 ... XXX ..o [ 5136 |......... 2279 ....... 2856 ..o | [ 2856 (... | 5436 .o | (3761 |....... B761) .o . XXX
655044105 .| NOBLEENERGY INC .......................o. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 368.000(....... 8398 |... XXX...|....... 1273 ......... 2439|....... 2540 ..o 2540 ... M273 | (2875)|....... (2875) | .......... 93|. XXX.
655664100 .| NORDSTROMINC ..........ooovviiiiiiinnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 30.000(......... 951 ... XXX ..o |.ooiiins 1443 ... 1398 ..., 5| 45| e 1443 (492)|......... (492)(.......... 33|. XXX.
655844108 .| NORFOLK SOUTHERNCORP ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 51.000....... 9354 |... XXX...|.ooooiins 5507 |......... 7627 |...... (2120) .o | (21200 .o | 5507 .o [ 3848 (......... 3848 (......... 136]. XXX.
665859104 .| NORTHERN TRUSTCORP ...............ues ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 2829|... XXX ..o |.ooiiiiin 2652|......... 2508|......... U5 U5 . 2652 . 176].......... 176].......... 53|. XXX.
666807102 .| NORTHROP GRUMMANCORP ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 35.0001...... 12910 ... XXX ... |.ooons 8139 |......... 8572|........ (432) | .o [ (432) | .o e 8139 47T .. 47T 88|. XXX.
(66721104 | NORWEGIAN CRUISE LINE HOLDINGS ........ C |09/24/2019) INVESTMENT TECH
GROUPINC ... 50.000{....... 2662|... XXX...|.oooiiis 2781 ... 2120 ......... 662 ... [ 662 ..o 2781 (M9 [....... (M) .o . XXX
629377508 .| NRGENERGY INC ...t ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 80.000....... 3165 (... XXX ... |, 999|......... 3168 |...... (2169) ..o | [ (2169 ..o | 999 ... 2166 (......... 2166 (........... 7. XXX.
m | 67020Y100 | NUANCE COMMUNICATIONSINC ............. ... |10/10/2019| LIQUIDATING DIVIDEND |...... 532.000]...... 10209 ... XXX... |....... 10147 |......... 879%5|....... 1352 [ 1352 o 10147 | oo [ (72 PO 62|, i . XXX
=> 670346105 .| NUCORCORP .........ccoviviiiiiiiiiiannnn ... |09/24/2019] INVESTMENT TECH
> GROUPINC .............|....... 80.000....... 4068 (... XXX... [........ 48401......... 41451 .. ....... B95|. ... 695 . ... 4840 ... | 772)|......... T72) | .......... 96 |. XXX.
R 67059N108 | NUTANIXINC ... ... |08/22/2019| CITIGROUP GLOBAL
MARKETS, .........coooi|evnnnn 135.000....... 2671 )... XXX ..o |oooiins 4885(......... 5615|........ (T29) | oo [ (T29) | oo e 4885(. ... | (2,214) | ....... (2214) | ............. . XXX
67066G104 | NVIDIACORP ........o.oiiiiiiiiiiinn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 120000 ...... 20,751 (... XXX... [....... 12,740 ....... 16,020 ...... (3,280) ..o | [ (3.280) ..o | 12740 | ..o 8011 [......... 8011 |.......... 58|. XXX.
674599105 .| OCCIDENTAL PETROLEUMCORP ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 170.000 ....... 77240 XXX ..o | 12,139]....... 10435]....... 1704 o 1704 o 12439 4415)|....... (4415)|......... 398|. XXX.
681919106 .| OMNICOM GROUPINC ...............coevee ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 3439 ... XXX ..o .o 3433|......... 2930(......... S04 . .o S04 .o 3433 (295) | ......... (295) ... 76|. XXX.
682680103 .| ONEOKINC ..., ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 70.000f....... 5164 ... XXX ... |.ooooiiis 4,005(......... 3777 ... 29| e 229 4005( ... et 1159 ... 1159 ... 183]. XXX.
68389X105 | ORACLECORP ........ccoviviiiiiiiiinnnn ... |09/23/2019 INVESTMENT TECH
GROUPINC .............|...... 600.000...... 32308 (... XXX... [....... 23301(....... 27,00]...... B8 [ o | [ B8 .o | 23301 ..o 9,007 [......... 9,007 [......... 388|. XXX.
67103H107 | OREILLY AUTOMOTIVEINC .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 16.000....... 6,306 ... XXX ... |.coooins 4508(......... 5509(...... (1,002) oo | e [ (1,002) [ ..o |, 4508 (... et 1,798 ......... 1798 ..o . XXX
693718108 .| PACCARINC .........ovovviiiiie ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 60.000....... 4101(... XXX... [ 3871......... 3428|......... A2 442 3871 o 21 21 178|. XXX
69404D108 | PACIFIC BIOSCIENCES OF CALIFOR ......... ... |06/18/2019] COWEN AND CO LLC,
NEWYOR ..............|ovnen 950.000....... 6,063 ... XXX ... |.coooins 2945(......... 7,030(...... (4,085) ..o | [ (4,085) [ .....ooovn |ovnennnnn 2945 ] 38| 3B . XXX
695127100 .| PACIRA PHARMACEUTICALS INC/DE .......... ... |09/25/2019] MORGAN STANLEY &
COINC, ... 4000(......... 163 [... XXX | 185 o | L e e e 185 8. 8. . XXX
695156109 .| PACKAGING CORP OF AMERICA ............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 20.000f....... 2,066 ... XXX... |.ooooins 2341 ... 1669|......... 672 o [ 672 i | 2341 275)|......... 275) ... 63|. XXX.
697900108 .| PAN AMERICAN SILVERCORP ............... ... |09/25/2019] MORGAN STANLEY &
COINC, ... 902.000...... 15336 ... XXX... |....... 16,339 | oo [ e e e e 16,339 | ..o [ (1,003) | ....... (1,003) | .......... 71| XXX.
701094104 .| PARKER-HANNIFINCORP .................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 22.000f....... 3929|... XXX... |.ooiiiis 3079(......... 3281|........ (202) | oo [ (202) | oo e 3079 e | 850 |.......... 850 |.......... 55|. XXX.
704326107 .| PAYCHEXINC ...t ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 80.000....... 6570 |... XXX ... |...ooovns 49111......... 5212|........ BO1) | [ BO1) oo e 491 . 1659 |......... 1659 |......... 1441, XXX.
70450Y103 | PAYPALHOLDINGSINC ..............cocne ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 240.000...... 24880 (... XXX... |[...ooin. 9582|....... 20,1821 ..... (10,600) ..o e [ (10,600) ... [oeinnnn 9582 .. | 15298 ....... 15298 |.....oiiin . XXX
69327R101 [ PDCENERGYINC ...........ocovviiiiiinnn ... |09/25/2019] MORGAN STANLEY &
COINC, ... 154.000....... 4591 (... XXX... [ 7545(......... 4583(....... 2962 .. 2962 .. | TH45 | | (2,954) | ....... (2,954) | ............. . XXX
G7S00T104 | PENTAIRPLC ... C |09/24/2019) INVESTMENT TECH
GROUPINC .............|.eie 40.000]....... 1476 ... XXX ... [ 1513 ... 1511 20 e 2 [ 1513 [€1:) 1 I [€1:) 1 I 22|. XXX.
713448108 .| PEPSICOINC ......ccoiiiiiii ... |09/24/2019] INVESTMENT TECH
GROUPINC ............. |...... 290.000]...... 39,304 (... XXX... |....... 30417 ....... 32,039(...... (1622) [ .o | [ (1622) ..o | 30417 .o 8887 [......... 8887 [......... 807|. XXX.
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714046109 .| PERKINELMERINC ..............ccooiiiiinins ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 30.000f....... 2531 ... XXX .o | 1568|......... 2357 ... (788) | v [ (788) | .o e 1568 | ..o [ 963|.......... 963|........... 6. XXX.
(97822103 | PERRIGOCOPLC .....covvviiiiiien C |09/24/2019) INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 1619]... XXX .. ..o 1569|......... 1163]......... 406 .. [ 406 ..o 1569 ..o [ 50 . i 50 ..o 15]. XXX.
717081103 .| PFIZERINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|..... 1,160.000...... 42,088 (... XXX... [....... 37,736 | ....... 50,634 1..... (12,898) [ ....oovoeoee e [ (12,898) [.....ooe | oennn 7736 (.o | 4332(......... 4332(....... 1253, XXX.
69331C108 [ PGE&ECORP ..........cevviiiiiiiiiin, ... |01/17/2019] INVESTMENT TECH
GROUPINC .............|.venen 130.000(......... 926|... XXX... |.ooiiiinn 7924|......... 3,088|....... 4837 (.o e [ 4837 (..o | 7924 | ..o 6,999 ....... (6,99 [............. . XXX
718172109 .| PHILIP MORRIS INTERNATIONALIN .......... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 310.000]...... 22200(... XXX... [....... 28460 1....... 206%|....... TT64 | 764 28460 (.............|.ee 6,259) | ....... 6,259) | ....... 1,052|. XXX.
718546104 | PHILLIPS 66 ...........ccoviiiiiiiinn, ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 90.000{....... 9324 |... XXX ... |.oooiiiis 7792|......... 7754 ... B oo e Bl | TT92|. i | 1533 ......... 1533 ......... 234, XXX.
723484101 .| PINNACLE WEST CAPITALCORP ............. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 1964 ... XXX .. [......... 1751 1,704 ... AT AT 1751 213 213 4. XXX.
723787107 .| PIONEER NATURAL RESOURCES CO .......... ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 3946 ... XXX... |.oooiiiis 5446 |......... 3946 |....... 1,500 e [ 1,500 .o e 5446 (... | (1,500) | ....... (1,500) [ .......... 10(. XXX.
72703H101 | PLANETFITNESSINC ..., ... |09/25/2019] RBC CAPITAL MARKETS
LLC, o 174000 ...... 10845|... XXX... |......... 3551 ......... 9,330 (...... GIT oo | [ GIT | | 3551 . .o T204|......... T294 | ... . XXX
72766Q105 | PLATFORM SPECIALTY PRODUCTS CO ...... ... |02/012019) MERGER ............... |..... 1,304.000...... 13666 ... XXX... |....... 13,346 ....... 13470 ........ (125) | oo [ (125) | oo [ 13346 | ..o [ 320 ... 320 . XXX
693475105 .| PNC FINANCIAL SERVICES GROUP I .......... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 80.000...... 11,253 ... XXX |.ooins 9256 |......... 9353 |......... O] [ [ O .o [ 9256 ..o [ 1997 |......... 1997 |......... 244 XXX.
733174700 .| POPULARINC ... C |09/25/2019] MORGAN STANLEY &
COING, .....oveeii] e 149.000 ....... 8083 |... XXX...|.cooiins 6,160 |......... 7,036|........ (876) | .o [ | (876) | .o e 6160 ... [ 1923|......... 1923|......... 114]. XXX.
693506107 .| PPG INDUSTRIESINC .............cccvvennes ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 60.000....... 699 |... XXX ... |...oooons 5690......... 6,134 |........ @44y .o (A44) ..o 5690 ... i 1304|......... 1304 .......... 88|. XXX.
693517106 [PPLCORP ..........ccoviiiiiiiin . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.vene. 190.000....... 6,003 ... XXX... |.coooins 6,507 |......... 5383|....... 24 1124 8,507 | ..o (504) [ ......... (504) [ ......... 313]. XXX.
69354N106 | PRAGROUPINC .........ccovviiviiiinns . |09/25/2019] MORGAN STANLEY &
COINC, ... 172.000 ....... 6,042|... XXX ... |...oooins 6,059 |......... 41921(....... 1867 | oo [ 1867 ..o o 6,059 ... an.......... N . XXX
74251V102 | PRINCIPAL FINANCIAL GROUPINC ........... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 70.000f....... 3964 ... XXX ... |.oooiiins 40411......... 3002(......... 950 | .o [ 950 ..o 4041 . (L)) 78)....... 114]. XXX.
742718109 .| PROCTER & GAMBLE CO/THE ................ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 520.000]...... 64615(... XXX ... [....... 438721 ....... 47,798 ...... B927) .o | B927) .o | 43872 ... 20,7431 ....... 20,7431 ....... 1,149, XXX.
743315103 .| PROGRESSIVE CORP/THE ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...oe. 110.000....... 8412|... XXX ... |.oooiiiis 3907 |......... 6,636|...... (2730) [ | [ 2730) [ .o | 3907 .o [ 4505(......... 4505(......... 299|. XXX.
74340W103 | PROLOGISINC .....ovviiiiee ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 100.000....... 8442|... XXX ... |...ooiiis 5229|......... 5872|........ B43) | oo [ 643) | ..o e 5229 ... | 3213 (..., 3213 (..., 102]. XXX.
744320102 .| PRUDENTIAL FINANCIALINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 70.000{....... 6244 |... XXX ... |.oooiiiis 7263|......... 5709(....... 1854 | o 15854 . oo 7263 oo | (1,019 |....... (1,019 |......... 210|. XXX.
744573106 .| PUBLIC SERVICE ENTERPRISE GROU ....... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 130.000....... 810 |... XXX ... |..ooons 5721 ......... 6,767 |...... (1045) [ oo | [ (1,045) [ ... |oeenn, 5721 ..o 2389 (......... 2389 (......... 183]. XXX.
74460D109 | PUBLIC STORAGE ............ccccovvviiinnn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eiies 30.000f....... TA| 0 XXX 6634|......... 6,072 ......... 561 | [ 561 . 6,634 ..o 780 ... 780 |......... 177]. XXX
745867101 .| PULTEGROUPINC ..........ocoviiiiiienn . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 80.000....... 2887 ... XXX ... |.oooiiins 1485|......... 2079|........ B | o [ (B | .o 1485 ). ... 1402]......... 1402 .......... 35|. XXX.
693656100 .| PVHCORP ..o . |09/24/2019| INVESTMENT TECH
GROUPINC .............|oeie 20.000f....... 1,706 ... XXX ..o [.ooone, 1815]......... 1859|......... @A @4 . 1815 [ (109) [ ......... (109) [ ..o 2. XXX.
N72482123 | QIAGENNV ..., C |12/26/2019] MORGAN STANLEY &
COINC, ... 216.000(....... 6970 |... XXX ... |....oo.s 5892|......... TA41| ... (1549) [ oo | [ (1,549) [ ..o |, 5892 1078|......... 1078 ... . XXX
74736K101 |QORVOINC ... 12/03/2019| INVESTMENT TECH
GROUPINC .............|. ...t 420.000]...... 32915(... XXX ... [....... 21290 ....... 25507 |...... @217 [ | @217 (.o | 21290 (.o | 11,626]....... 11,626|............. . XXX
747525103 .| QUALCOMMINC ..o, ... |12/23/2019] INVESTMENT TECH
GROUPINC .............|...... 300.0001...... 21,989 (... XXX ... [....... 19747 ....... 17,073 ....... 2874 . 2674 ... 19747 | oo 2242(......... 22421(......... 374, XXX.
74762E102 | QUANTASERVICESINC ............cccoene ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 40.000]....... 1506|... XXX... ... 1381 ......... 1204|......... 7 e 77 1381 [ 125).......... 25|, 5[. XXX.
748341100 .| QUEST DIAGNOSTICSINC ..............ee . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 20.0001....... 2430 ... XXX... .. 1836]......... 1665]......... 71 e 71 | 1836 ... [ 204 ... 204 ... 32|. XXX.
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74837P108 | QUICKLOGICCORP ..........cvviiiniines ... |04/01/2019| LIQUIDNET INC, NEW
YORK ..o 4,286.000....... 3659 ... XXX...|.oooiiins 3M8 ... 3146 |......... (28) .o [ [ (28) .o o M| 542|.......... 542 ... . XXX
751212101 .| RALPHLAURENCORP ..............cooeues ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 10.000|......... 924|... XXX... .o 908|......... 1,035]........ (27) | o [ (27) | oo [ 908 | ..o [ L 16].......... 19(. XXX.
754730109 .| RAYMOND JAMES FINANCIALINC ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 117.000 ....... 9842 |... XXX...|...ooiis 8536 |......... 8706 |........ (A70) | oo [ (A70) | oo e 8536 |....ccoiiiin i 1,306......... 1,306|......... 119]. XXX.
755111507 .| RAYTHEONCO ..ot ... |09/24/2019] INVESTMENT TECH
GROUPINC .............]|oeie 54.000...... 10,589 ... XXX... |.oooiiins 7723 ......... 8281|........ (858) | v [ (858) | v e TT23| . 2,866 (......... 2,866 (......... 149]. XXX.
756109104 .| REALTY INCOMECORP ...................e. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 5320 ... XXX...|...ooins 3976 |......... 4413 (... (436) | oo [ (436) | ..o e 3976 ..o [ 1343 ... 1343 ... 142]. XXX.
756577102 |REDHATINC ..., ... |07/09/2019 NON-BROKER TRADE .. |....... 46.000]....... 8740 ... XXX ... |.oooiiiis 3851 ......... 8,079(...... 4229 .o | 4229 ..o |, 3851 ..o 4889 ......... 4889 (............. . XXX
758849103 .| REGENCY CENTERSCORP .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 2709 ... XXX ..o |.ooiinn 2680(......... 2347 ... 33| [ 33| 2680 ... 29 29 70|. XXX.
75886F107 | REGENERON PHARMACEUTICALSINC ....... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 16.000....... 4654 (... XXX... [ 6,006|......... 5976 |.......... 0 e e [ 30 .o e 6,006 ... |ninnn (1,352) | ....... (1,352) [ ..o . XXX
7591EP100 | REGIONS FINANCIALCORP .................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 230.000....... 3649 ... XXX ... |..oooiiis 3268 |......... 3077 ......... 191 191 3268 (... K1 K1 97|. XXX.
760759100 .| REPUBLIC SERVICESINC .................... ... |09/24/2019] INVESTMENT TECH
m GROUPINC .............| oo 60.000....... 5226 |... XXX... |.oooiins 3429|......... 4325(........ BIT) | v [ BI7) | .o e 3429 ... 1797 | 1797 | 68|. XXX.
= [76118Y104 | RESIDEO TECHNOLOGIESINC ............... ... |03/18/2019] INVESTMENT TECH
> GROUPINC .............|.eeeie 1.000|.......... 2. XXX oo 200 200 Of oo [ [ Of oo o 200 [ R Of...ocoeitn . XXX
ﬁ 761152107 |RESMEDINC ... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 30.000f....... 4080 (... XXX... |[..oooiinn 2393|......... 3416|...... (1,023) .o | e [ (1,023) .o |, 2393 1687 |......... 1687 |.......... 34|, XXX.
770323103 .| ROBERT HALF INTERNATIONALINC .......... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 1629]... XXX .. ..o 1463|......... 1,716 ... (253) | oo [ (253) | oo 1463 ..o 166].......... 166|.......... 28|. XXX.
773903109 .| ROCKWELL AUTOMATIONINC ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 20.000f....... 3255(... XXX...|.oooiiiis 2691|......... 3,010(........ (B18) | oo [ (318) | oo e 2691 564 |.......... 564 |.......... 58|. XXX.
775133101 |ROGERSCORP ...........coviiiiiiinnn, ... |09/25/2019| INVESTMENT TECH
GROUPINC .............|...... 138.000...... 22130 (... XXX ... [....... 10,043 ]....... 136701...... BB27) [ .o | [ BB27) .o | 10043 ... 12,087 |....... 12,087 ... . XXX
776696106 .| ROPER TECHNOLOGIESINC ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eies 21.000....... 7546 ... XXX ..o |.oooiiins 3851 ......... 5597 |...... (1,746) [ oo | e [ (1,746) [ ..o |, 3851 ..o [ 3695 |......... 3695 |.......... 29|. XXX.
778296103 .| ROSSSTORESINC ........coovvviiiiinnnn ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 70.000(....... THA| ... XXX .o | 4647 (......... 5824|...... (AT e | AT 4647 (... 2895 (......... 2895 (.......... 36|. XXX.
V77807103 | ROYAL CARIBBEAN CRUISESLTD ........... C |09/24/2019) INVESTMENT TECH
GROUPINC .............|.eies 30.000f....... 3259 ... XXX ... |.oooiiiis 2487 |......... 2934|........ (@BAT) | (@d47) .o 2487 i 72| 72| 63|. XXX.
78409V104 | S&P GLOBALINC ........oovvviiiiiiiinnns ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 48.000]...... 12409 | ... XXX ..o |.oooiins 5241|......... 8157 |...... (2916) [ .o | [ (2916) [ .o | 5241 .. 6,868 (......... 6,868 .......... 82|. XXX.
794661302 .| SALESFORCE.COMINC ...................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.vene. 180.000...... 27394 (... XXX ... [ 13,364 |....... 246551 ..... (11,290) [ ..o e e (11,290 [..oovovee | 13364 | ..o [ 14,030 ....... 14,030 ... . XXX
800677106 .| SANGAMO THERAPEUTICSINC .............. ... |09/25/2019] MORGAN STANLEY &
COINC, ... 140.000 ....... 1394 .. XXX ..o [ 443 1607]...... (1165) ..o | e [ (1185) [ ..o | M3 952|.......... 952 ... . XXX
78410G104 | SBA COMMUNICATIONS CORP ............... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 23.000f....... 5898 |... XXX...|.coooins 3471 ... 3723|........ (253) | oo [ (253) | .o e 34T 2427 (......... 2427 (... . XXX,
80589M102 [ SCANACORP ........ovvviiiiiiiiii ... |01/02/2019) MERGER ............... .ot 30.000f....... 2201 ... XXX |oooiiins 2201 |......... 1433 ......... T68| . o [ 768 | ..o 2201 o e e 4], XXX.
806857108 .| SCHLUMBERGERLTD ...............ccetae. C |09/24/2019) INVESTMENT TECH
GROUPINC .............|...... 240.000....... 8540 (... XXX ... |....... 20176 (......... 8659 |...... B8 | | [ TMB516 | 20176 (... | (11,635) | ...... (11,635) [ ......... 360|. XXX.
G7945M107 | SEAGATE TECHNOLOGYPLC ................ C |09/24/2019) INVESTMENT TECH
GROUPINC ... 50.000{....... 2601 |... XXX ..o |.oooiiinn 1903|......... 1930|......... @7 e @) 1903 . [ 698|.......... 698|.......... 76|. XXX.
81211K100 | SEALEDAIRCORP ..........ocovviiiiiiinn. ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 1651 ... XXX .. ... 1818]......... 1394 ......... A4 A4 1818 [ (167) | ......... (167) [ .......... 19(. XXX.
816851109 .| SEMPRAENERGY .........cooiiiiiiin.. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 70.000{...... 10,087 ... XXX... |.oviins 7189 7573|........ (B84) | oo [ (384) | oo e TA89 | 2,898 ......... 2,898 (......... 198|. XXX.
816850101 .| SEMTECHCORP ... ... |09/25/2019] MORGAN STANLEY &
COINC, ...t 221.000]...... 10208 ... XXX... |..oooins 6,886 |....... 10,137 |...... (3252) .o | [ (3252) .o |, 6,886 |...........o i 3323 [......... 3323 (... . XXX
824348106 .| SHERWIN-WILLIAMS CO/THE ................. ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 16.000....... 8667 ... XXX...|.ooooins 4326 (......... 6,295 |...... (1970) [ oo | e [ (1970) [ .o |, 4326 (... e 43411......... 43411.......... 54|. XXX.
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826919102 .| SILICON LABORATORIESINC ................ . |09/25/2019] MORGAN STANLEY &
COING, ......cooevvi] e 40.000]....... 4465(... XXX... [ 2537 ... 3152 ........ (B15) | v [ | (615) | oo e 2537 | 1928|......... 1928 ... . XXX
828806109 .| SIMON PROPERTY GROUPINC .............. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 60.000....... 9226 ... XXX ... |....... 10,575 ....... 10,079 |......... 495 495 10575 | oo [ (1,349) | ....... (1,349) [ ......... 372|. XXX.
83088M102 | SKYWORKS SOLUTIONSINC ................. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 305.000...... 19611 ... XXX ... |....... 22509 1....... 204411 ....... 2068 | | 2,068 ...t et 22509 (. ... (2897) | ....... (2897) | .......... 36|. XXX.
78440X101 | SLGREENREALTYCORP ..................e. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|veie 20.000f....... 1613]... XXX .. [, 213 1582|......... B3| [ B3| 2M3 | (500) [ ......... (500) [ .......... 51]. XXX.
784541100 .| SMENERGY CO .......oviiiiiiii . |09/25/2019] MORGAN STANLEY &
COINC, ... 201.000(....... 246 |... XXX ..o |l 6,248 |......... M| 3A7 | 3A7 | 6248 | ... | (4,103) | ....... (4103) [ .......... 10(. XXX.
833034101 .| SNAP-ONINC ........ooovviiiiii e, . |09/24/2019| INVESTMENT TECH
GROUPINC ... 18.0001....... 2764 ... XXX ..o | 2966 |......... 2615(......... 31| [ /B 2966 ..o (202) | ......... (202) | .......... 51]. XXX.
842587107 .| SOUTHERN CO/THE ................ocovennn. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 190.000...... 11,804 ... XXX... |.oooins 9362|......... 8345|....... 1017 1017 [ 9362 ..o 24421......... 24421......... 350|. XXX.
844741108 .| SOUTHWEST AIRLINESCO ................... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.ovene. 110.000....... 5999 ... XXX ... |.ooooiiis 5533......... 5M3|......... 21 21 5533 i | 465(.......... 465(.......... 75|. XXX.
78467J100 .| SS&C TECHNOLOGIES HOLDINGS INC ... . 109/25/2019] MORGAN STANLEY &
COINC, ...t 136.000....... 6,748 ... XXX ... |...oooiis 5757 |......... 6,135|........ B78) | oo [ (B78) .o e 5757 | o | 992|.......... 992|.......... 41| XXX.
854502101 .| STANLEY BLACK & DECKERINC ............. . |09/24/2019| INVESTMENT TECH
GROUPINC ... 30.000f....... 4164 (... XXX ... [ 3453|......... 3592|........ (139) | v [ (139) | oo e 3453 Mo M 60|. XXX.
855244109 .| STARBUCKS CORP .........ooviiiiiiin . |09/23/2019| INVESTMENT TECH
GROUPINC .............|...... 270.000]...... 24330 (... XXX... [....... 15229|....... 17,388 |...... 159 .o | 159 .o | 15229 | ..o 9101 (......... 9101 (......... 292|. XXX.
857477103 .| STATE STREETCORP ..........ccoiiiinnnn . |09/24/2019| INVESTMENT TECH
GROUPINC .............]oeiie 60.000....... 3546 ... XXX... |.oooiiins 4640(......... 3784|......... 856 ..o [ 856 |....oeis 4640 (... | (1,09) | ....... (1,094) | .......... 85|. XXX.
G84720104 | STERISPLC .......coiiiiiiii C |03/28/2019) CONVERSION .......... [...... 125.000....... 8139 |... XXX ... |..ooiiis 8139 |....... 13356 |...... G217 oo | [ G217 [ | 8439 .o Of...oooeitn Of.......... 43|, XXX.
G8473T100 | STERISPLC ..o C |09/25/2019] MORGAN STANLEY &
COING, .....coevii] e 47.000]....... 6813 |... XXX ... |.coooiis 3,060 ..o [ [ e e e 3,060 ....cccvven e 3753 ... 3753 .. 13]. XXX.
86183P102 | STONERIDGEINC ...........ocoviiiiiiinnnn . |09/25/2019] MORGAN STANLEY &
COINC, ........ccoevi] e 24.000(......... T8|... XXX .o [t T L e e e e 9| [ @ @] . XXX
863667101 .| STRYKERCORP .........coooviiiiii | 09/24/2019| INVESTMENT TECH
GROUPINC .............|.eies 64.000...... 13957 ... XXX... . XXX
867914103 .| SUNTRUSTBANKSINC ..........ccovinnnn 12/09/2019| INVESTMENT TECH
GROUPINC .............|...... 120.000....... 7716 |... XXX ... . XXX
78486Q101 | SVB FINANCIALGROUP ....................o. . |09/24/2019| INVESTMENT TECH
GROUPINC ...........ou| v 8.000(....... 1678]... XXX... . XXX
871503108 .| SYMANTECCORP ...........coviniiinnnnn. 11/05/2019| INVESTMENT TECH
GROUPINC .............|...... 160.000....... 3788|... XXX... . XXX
871658103 | SYNCHRONY FINANCIAL ..................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...oe. 130.000....... 4380 (... XXX... . XXX
871607107 .| SYNOPSYSINC ........oooviiiiiiinns . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 30.000f....... 4097 (... XXX... . XXX
871829107 .| SYSCOCORP .......cooviiiiiiiiie . |09/24/2019| INVESTMENT TECH
GROUPINC .............|. ...t 100.000....... 7889... XXX... . XXX
741447108 | TROWE PRICEGROUPINC .................. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 40.000]....... 4590(... XXX... . XXX
873868103 .| TAHOE RESOURCES INC ... C |02/26/2019) MERGER ... 12,504.0001...... 43696 (... XXX... . XXX
87403A107 | TAILOREDBRANDSINC ..........coovne. 11/22/2019| LIQUIDNET INC, NEW
YORK ...ovvvvi 904.000(....... 4307 (... XXX... . XXX
874054109 .| TAKE-TWO INTERACTIVE SOFTWARE ....... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2500(... XXX... . XXX
875372203 .| TANDEM DIABETES CAREINC ............... 10/15/2019| BARCLAYS CAPITAL LE,
NEW ..o 963.000...... 54,708 (... XXX ... . XXX
876030107 .| TAPESTRY INC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 70.000(....... 1,755] ... XXX... . XXX
87612E106 | TARGETCORP .......coviiiiiiiiiin, . |09/24/2019| INVESTMENT TECH
GROUPINC ...........oo|venen 110.000(...... 11,852 ... XXX... . XXX
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H84989104 | TE CONNECTIVITYLTD .......cooiviiinnnn C |09/24/2019) INVESTMENT TECH
GROUPINC .............|.eie 60.000....... 5505|... XXX... |.coooiins 4194 1......... 4538(........ (B43) | o [ (B343) | oo 41941 ] 1310 ... 1,310 ..o 82|. XXX.
G87110105 | TECHNIPFMCPLC ..........cccoviiiiiens C |09/24/2019) INVESTMENT TECH
GROUPINC .............|...... 295.000....... 70590 XXX ..o |.oooiiinn 8797 |......... 5776 |....... 3021 o e 3021 .o | 8797 .o | (1,738) | ....... (1,738) | ......... 110]. XXX.
879369106 .| TELEFLEXINC ..., ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 10.000]....... 34450 XXX ... .ol 3010 oo [ e e e e 3010 .o | 435 ... 435(........... 7. XXX.
881569107 .| TESAROINC .........ooiiiiiiiiiee ... |01/22/2019] NON-BROKER TRADE .. |...... 380.000...... 28500(... XXX... [....... 17,360 ....... 28215(..... (10,855) [ ..o v [ (10,855) [ ... | oennnn 17,360 | oo [ 11,140 ....... 11,140 ... . XXX
88224Q107 | TEXAS CAPITAL BANCSHARES INC . |09/25/2019] MORGAN STANLEY &
COINC, ... 84.0001....... 4669 (... XXX... [ 4994 1......... 42921......... T3] o [ 703 ..o 499 ... (325)[......... (725 ) . XXX
882508104 .| TEXAS INSTRUMENTSINC ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|. ...t 190.000...... 24,001(... XXX... [....... 14,0951 ....... 17955 ...... (3,860) [ ..o | [ (3,860) ..o | 14,095 | ... [ 9,906 [......... 9,906 [......... 439, XXX.
883203101 .| TEXTRONINC ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 50.000{....... 2522|... XXX ..o |.ooiiins 2421 ... 2300(......... 1220 1220 2421 100].......... 100]........... 3. XXX.
88338N107 | THERAPEUTICSMDINC ...................... ... |09/25/2019] MORGAN STANLEY &
COING, .....oveeii] e 109.000(......... 4330 XXX .o | A97 | e e e e 497 | (23] - (23] T . XXX
883556102 .| THERMO FISHER SCIENTIFICINC ............ ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 81.000...... 28213 (... XXX [ 11,466 ....... 18127 |...... (6,661) [ ..coovvvei | [ 6,661)f........... |t 11,466 | ... o 747 ... 74T | ... 4. XXX.
886547108 .| TIFFANY &CO ..., ... |09/24/2019] INVESTMENT TECH
m GROUPINC .............]|oeie 30.000f....... 2724 |0 XXX .o | 2903|......... 2415(......... 488 .. e 488 .. 2903 ..o A79)[......... A79) ...t 68|. XXX.
= [88870P106 | TIVOCORP ........ovoviiiiiiiiiiaiana ... |09/25/2019] MORGAN STANLEY &
> COINC, ... e, 1,086.000....... 8702(... XXX ... |....... 10219 ....... 10219 | oo [ [ e e 10219 .o [ (1,518) | ....... (1,518) | ......... 369|. XXX.
g 872540109 .| TIXCOSINC/THE ..., ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|..oe. 240.000...... 13278 ... XXX.oo |.ooiiins 9,001|....... 10,738 ...... (1847) [ .o | [ (1847) [ .o |, 9001 | [ 4187 (......... 4187 (......... 157, XXX.
891906109 .| TOTAL SYSTEM SERVICESINC .............. ... |09/18/2019) MERGER ............... ..ot 40.000]....... 2040 ... XXX ..o |.ooiiiins 1975|......... 3252|...... (1277) oo | [ (1277 .o | 1975 o [ 65| ..o 65|.......... 16(. XXX.
892356106 .| TRACTORSUPPLYCO ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| ... 30.000f....... 2746 ... XXX ..o | 2273 |......... 2503|........ (230) | oo [ (230) | oo e 2273 | LYK LYK 30|. XXX.
893641100 .| TRANSDIGM GROUPINC ..o ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeie 10.000]....... 5268 ... XXX... |.coooiiis 2503|......... 3401|........ (898) | . [ (898) .o [ 2503 .. 2,765(......... 2,765(......... 300|. XXX.
H8817H100 | TRANSOCEANLTD ........coovvviiiiiee C |09/25/2019] MORGAN STANLEY &
COINC, ..., 1,494.000(....... 7851 (... XXX...|....... 16,384 |....... 10,368 ....... 6016 ..o | [ 6016 |........... |t 16,384 | ... o (8,534) | ....... (8,534) [ ............. . XXX
89417E109 | TRAVELERS COSINC/THE ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeie 70.000{...... 10,286 ... XXX... |.oooiins 8573 |......... 8383 |......... 191 e 191 8573 .o [ 1,713 1,713 169|. XXX.
89531P105 [ TREXCOINC .........ooiiiiiii ... |10/22/2019] MORGAN STANLEY &
COING, ... 169.000...... 14928 ... XXX ... |..ooins 5746 |....... 10,032]...... (4286) ..o | [ (4286) .......oo |oeinnnnn 5746 ... |l 9182(......... 9182(............. . XXX
896945201 .| TRIPADVISORINC .........oovviiiiiiin, ... |09/24/2019] INVESTMENT TECH
GROUPINC ... 30.000f....... 1139 ... XXX ..o | 1404|......... 1618]........ (215) | oo [ (215) | oeee e 1404 .o (264)|......... (264) ..o . XXX
(G9087Q102 | TRONOX HOLDINGSPLC ... C |09/25/2019] MORGAN STANLEY &
COING, ..o 435000 ....... 37990 XXX ..o |.ooiiins A728 (. e e e e 4728 (... 929) [ ......... 929) [ .......... 39|. XXX.
Q9235V101 | TRONOXLTD ... C |03/27/2019) CONVERSION .......... |..... 1,163.000...... 12641 ... XXX ... |.ooons 12641 ......... 9,048|....... 3593 i | [ 3593 i e 12641 [ (V) TR 52|. XXX.
901109108 .| TUTORPERINICORP ..........cooovvivinnnn ... |09/25/2019] MORGAN STANLEY &
COINC, .......ooeei] e, 1,729.000...... 23648(... XXX... . XXX
90130A200 | TWENTY-FIRST CENTURY FOXINC .......... ... |03/19/2019] CONVERSION R PO 110.000 ....... 3102(... XXX ... . XXX
90130A101 | TWENTY-FIRST CENTURY FOXINC .......... ... |03/19/2019] CONVERSION .......... |...... 270.000....... 7644 ... XXX ... . XXX
90184L102 .| TWITTERINC .......oooitiiiiiiii ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|...... 150.000....... 6220|... XXX... . XXX
902494103 .| TYSONFOODSINC .........ooviiiiin ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 60.000....... 5179 (... XXX ... . XXX
902653104 .|UDRINC .........cooiiiiiiiiiiiiii, ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|....... 80.000....... 3860 ... XXX... . XXX
903845303 | ULTA SALON COSMETICS & FRAGRAN ....... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|oeie 10.000|....... 2392|... XXX... . XXX
90385V107 | ULTRA CLEAN HOLDINGSINC ................ ... |09/25/2019] MORGAN STANLEY &
COINC, ... 19.000|......... 215 ... XXX ..o |, 20| e e e e 20| .. 35| 35| . XXX
904311107 .| UNDERARMOURINC ................oooeees ... |09/24/2019] INVESTMENT TECH
GROUPINC .............|.eie 70.000f....... 1354 ... XXX .. [ 2,053 |......... 1237 ... 17| o [ 17| o | 2053 . 699)......... () P . XXX
907818108 .| UNION PACIFICCORP ............coovvennn ... |09/24/2019] INVESTMENT TECH
GROUPINC ............. |...... 156.000...... 25816 (... XXX... |....... 16,251]....... 21,564 |...... (5313) [ oo | [ (5313) [ oo | 16,251 ..o [ 9,565 [......... 9,565 [......... 273 XXX.
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910047109 .| UNITED CONTINENTAL HOLDINGSIN ........... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|. ...t 409.000]...... 36,448 (... XXX ... [....... 28334 ....... 34246 |...... G | [ G| | 28334 ... 814 (......... 814l ... . XXX
911312106 .| UNITED PARCEL SERVICEINC ............... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 130.000(...... 15372 ... XXX ... |....... 14945)....... 12,679]....... 2267 .o | [ 2267 .o e 14945 ... ] 46 .......... 46 (......... 374, XXX.
911363109 .| UNITEDRENTALSINC ...t . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 21.000f....... 2626 ... XXX...|.ooooinn 2227 |......... 2153 TAl o T4l 2227 | 399 ... 399 ... . XXX
913017109 .| UNITED TECHNOLOGIESCORP .............. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.venen 150.000...... 20,334 ... XXX... [, 16,532....... 15972 ......... 560 | ..o [ 560 (.. ..o [, 16,532 .. [ 3802 (......... 3802 (......... 331, XXX.
91324P102 | UNITEDHEALTH GROUPINC ................. . |09/24/2019| INVESTMENT TECH
GROUPINC .............|...... 199.000...... 44612|... XXX... [....... 31,942 ....... 49575]..... (17,833) [ ..o | [ (17,633) [ ..o oo 31942 12671)....... 12671 ......... 392|. XXX.
91347P105 | UNIVERSAL DISPLAY CORP .................. . |09/06/2019| BAIRD, ROBERT W & CO
INC, ..o 127.000...... 24331 (... XXX .. | 6,850 |....... 11,883 |...... (5,083) [ oo | [ (5,033) [..ovvvee | 6,850 | ....ccooviiin | e, 17481 ....... 17481 .......... 25|. XXX.
913483103 .| UNIVERSAL ELECTRONICSINC .............. . 109/25/2019] MORGAN STANLEY &
COINC, ...t 179.000 ....... 9188 ... XXX ... |....... M5 4525(....... 6590 ..o | 6590 ... |t M| (1,927) | ....... (1,927) ... . XXX
913903100 .| UNIVERSAL HEALTH SERVICESINC .......... . |09/24/2019| INVESTMENT TECH
GROUPINC ... 10.000|....... 1484 | ... XXX .. ..o 1,068......... 1,166|......... (98) .o [ [ 98) .o o 1,068 ..o [ 416 |.......... 46 |........... 4], XXX.
91529Y106 [ UNUMGROUP ..., . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 60.000....... 1,764 .. XXX ..o [ 2628|......... 1,763 ......... 865|. ..o [ 865 (...t it 2628 (863)[......... (863)[.......... 48|. XXX.
902973304 .| USBANCORP ..........ovviiiiiiiiiiannn . |09/24/2019| INVESTMENT TECH
GROUPINC .............|.ovene. 300.000]...... 16,614 ... XXX ... |....... 15,380 |....... 13,710 ....... 1870 oo [ 1670 .o o 15,380 | ..o [ 1234 ......... 1234 ......... 333|. XXX.
G9402V109 | VALARISPLC ...t C |09/25/2019] MORGAN STANLEY &
COINC, ...t 402.000]....... 2358 ... XXX...|.ooooiins TO07 | [ e e e e 7907 .o | (5549) | ....... (5549) [............. . XXX
91913Y100 | VALEROENERGYCORP ..................... . |09/24/2019| INVESTMENT TECH
GROUPINC ... 80.000....... 6,663 |... XXX ... |..ooooins 5469 |......... 5998 |........ (528) | v [ (528) | .o e 5469 ... | 1194 ... 1194 ... 216|. XXX.
92220P105 | VARIAN MEDICAL SYSTEMSINC ............. . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 20.000f....... 2335 ). XXX ..o |.oooiiiis 1597 |......... 2266 |........ (669) ..o [ (669).....oovos [ 1597 | o 37| T3 . XXX
922417100 .| VEECO INSTRUMENTSINC ................... . 109/09/2019| LIQUIDNET INC, NEW
YORK ..o 937.000]...... 10624 ... XXX... |.oooiiins 9604 |......... 6943 |....... 2661 .o | 2661 .o | 6943 3680 (......... 3680 ... . XXX
92276F100 [VENTASINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 60.000....... 4358 (... XXX... |[......... 3705(......... 3515(......... 190 oo e 190 oo o, 3705 .. 653|.......... 653|......... 143]. XXX.
92343E102 |VERISIGNINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|veie 30.000f....... 5621 ... XXX ... |.oooiins 3109 ......... 44491 ...... (1,340) [ oo | e [ (1,340) [ .o | 3409 .o [ 2512(......... 2512 ... . XXX
92345Y106 | VERISK ANALYTICSINC ...t . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 40.000]....... 6,321 ... XXX... |...oooins 3273 |......... 4362(...... (1,089) ..o | [ (1,089) [ ...ooovoen e, 3273 | 3048 (......... 3048(.......... 30|. XXX.
92343V104 | VERIZON COMMUNICATIONSINC ............ . |09/24/2019| INVESTMENT TECH
GROUPINC .............|vene. 800.000...... 48538|... XXX... [....... 43072]....... 44976 ...... (1,904) [ oo | [ (1,904) ..o | 43072 ..o 5466 |......... 5466 |....... 1446|. XXX.
92532F100 | VERTEX PHARMACEUTICALSINC ............ . |09/24/2019| INVESTMENT TECH
GROUPINC .............| ... 50.000f....... 8619 ... XXX... |....ooons 373 ... 8286|...... (@A573) .o | (4573) .o |, ST 4906 (......... 4906 (............. . XXX
918204108 .| VFCORP .........ccooiiiiiiiiiiiie .. |09/24/2019) FRACTIONS ............ [....... 50.000{....... 4573 (... XXX ... [ 2774 ... 371 (937) | o [ 937) | o e 20774 oo 1,799 ... 1799 .. 73|. XXX.
92553P201 |VIACOMINC .........oooviiiiiiiie . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 90.000{....... 24940 XXX .o | 3182 ......... 2313 ... 869 | ... [ 869 ...t | 3482 (989) [......... (989) [ .......... 72|. XXX.
92826C839 |VISAINC ... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|. ... 361.000]...... 63,082(... XXX ... [....... 28372 ....... 47630]..... (19,258) [ ...ovoveeeee e e (19,258) [ ..o | oennen 28372 . | 4,710 ....... 4,710 ......... 271 XXX.
928377100 .| VISTAOUTDOORINC ..........ocoviiiinn . |09/06/2019| LIQUIDNET INC, NEW
YORK ..o 1,645.000...... 11,332 ... XXX ..o |.oons 258081 ....... 18,671)....... TAST | TAT | 25808 |.............|.nen (14,475) | ...... (14,475) [ ............. . XXX
929042109 .| VORNADO REALTY TRUST ................... ... |09/24/2019] INVESTMENT TECH
GROUPINC .............| e 40.000]....... 2485(... XXX...|.ooiiis 3345(......... 2481|......... 863 |. . [ 863 ... 3345 (860) [......... (860) [ .......... 79|. XXX.
929160109 .| VULCAN MATERIALSCO ........ccoovennn . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 20.000f....... 3003(... XXX...|.oooiins 2540 |......... 1976 ......... 564 . ... 564 . ... | 2540 o 463 (.......... 463 (.......... 19(. XXX.
92927K102 | WABCOHOLDINGSINC ..............ocoeene . |09/25/2019] MORGAN STANLEY &
COING, ......cooevvi] e 24.0001....... 3218|... XXX ..o |.oooiins 2453|......... 2576|........ (123) | oo [ (123) | oo e 2453 764, T64|. ... . XXX
929740108 .| WABTEC CORP ...........oviiiiiiiine, . |09/24/2019| INVESTMENT TECH
GROUPINC .............|....... 19.000]....... 1368|... XXX... [......... 1356 | oo [ e e 1356 ..o [ 120 120 5. XXX.
931427108 .| WALGREENS BOOTS ALLIANCE INC ......... . |09/24/2019| INVESTMENT TECH
GROUPINC .............|. ...t 160.000....... 8564 (... XXX ... |....... 13,362 ....... 10,933 ]....... 2429 2429 .. 133620 [ (4,798)|....... (479)[......... 214, XXX.
931142103 .| WAL-MART STORESINC ..................... . |09/24/2019| INVESTMENT TECH
GROUPINC ............. |...... 280.000]...... 33247 (... XXX... |....... 19433]....... 26,082]...... 6649 ..o | [ 6649 ........... |....... 19433 ... 13,813]....... 13813]......... 587 . XXX.
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254687106 .
941061109 .

941848103
942622200
947890109
92939U106
949467106
949746101

95040Q104
958102105
959802109
96145D105
962166104
963320106
969457100
(96629103
084423102
384802104
983134107
98389B100

984121608 .
983919101 .

98419M100
988498101 .
98956P102
989701107 .
98978103

2 3
F
0
r
e
i
g | Disposal
Description n Date
WALTDISNEY CO/THE ... ... |06/24/2019
WASTE MANAGEMENTINC .................. . 109/24/2019,
WATERSCORP ... . 109/24/2019,
WATSCOINC ... . 109/25/2019,
WEBSTER FINANCIALCORP ................. . 109/25/2019,
WEC ENERGY GROUPINC ................... . 109/24/2019,
WELLCARE HEALTHPLANSINC .............. . 109/24/2019,
WELLS FARGO&CO ... . 109/24/2019,
WELLTOWERINC ... . 109/24/2019,
WESTERN DIGITALCORP ...........coovee . 109/24/2019,
WESTERN UNIONCO/THE ....................|... 09/24/2019)
WESTROCKCO ... . 109/24/2019,
WEYERHAEUSERCO ..............ooooiin . 109/24/2019,
WHIRLPOOLCORP ..o . 109/24/2019,
WILLIAMS COS INC/THE ...................... . 109/24/2019,
WILLIS TOWERS WATSONPLC ............... C (09/24/2019
WRBERKLEYCORP ... 10/24/2019
WW GRAINGERINC ... . 109/24/2019,
WYNNRESORTSLTD ..o . 109/24/2019,
XCELENERGYINC ... . 109/24/2019,
XEROXCORP ... .. |08/01/2019
XILINXINC ..o . 109/24/2019,
XYLEMINCNY ..o . 109/24/2019,
YUMIBRANDSINC ... . 109/24/2019,
ZIMMER BIOMET HOLDINGS INC ............. . 109/24/2019,
ZIONS BANCORPORATION ................... . 109/24/2019,
ZOETISINC ... . 109/24/2019,

NON-BROKER TRADE ..
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
MORGAN STANLEY &
COINC, .................
MORGAN STANLEY &
COING, .................
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
MORGAN STANLEY &
COING, .................
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUP INC
MERGER
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUPINC .............
INVESTMENT TECH
GROUP INC

404.428

47.000

.. 41,045
....4980

... 4821

51,407

......... 6,229

......... 7,699

(13,773)

. (2.878)

(13,773)

(2,878)

41,045

......... 4,980

......... 4,821

12,221

12,227

......... 6,448

632].

XXX.
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX
. XXX

. XXX
. XXX

. XXX
. XXX
. XXX
. XXX
. XXX
. XXX

9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) P

ublicly Traded

..... 5,262,383

..... 5,574,155

. (418,031)

(418,031)

..... 5,220,328

1

/416,897

..... 1,416,897

. XXX

Common

411511306 .
411511801 .

Stocks - Mutual Fund

HARBOR INTERNATIONAL-
HARBOR INTL GROWTH-IN

S

INST
ST

.. |09/23/2019
. 109/23/2019

NON-BROKER TRADE ..
NON-BROKER TRADE ..

... 32,328826 | ...
... 84,248.921]...

Par

Consideration Value
...... 53273|... XXX...
....... 8070(... XXX...
....... 3327(... XXX...
....... 6,780 (... XXX...
....... 4622]... XXX...
....... 5709(... XXX...
....... 2678[... XXX...
...... 41,004]... XXX...
....... 6,236(... XXX...
....... 2997 (... XXX...
....... 3292(... XXX...
....... 1437 (... XXX ...
....... 3592(... XXX...
....... 2987 (... XXX...
....... 3387(... XXX...
....... 4732]... XXX...
....... 9,293[... XXX...
....... 2577(... XXX...
....... 2,332(... XXX...
....... 7871(... XXX...
....... 1152 (... XXX ...
....... 4820]... XXX...
....... 3855(... XXX...
....... 6,762(... XXX...
....... 5617(... XXX...
....... 2,185[... XXX...
...... 11,268|... XXX...
.. 6,637226]... XXX...

1,226,556 ... XXX ...

1,309,228 ... XXX ...

1,585,110
1,031,333

..... 1,090,451
..... 1,098,606

462,345
(67,273)

462,345
(67,273)

..... 1,585,110
..... 1,031,333

... (358,555)

277,895

(358,555)
277,895

. XXX
. XXX
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9499999 Subtotal - Common Stocks - Mutual FUNAS ........... ... ... 2535784 (... XXX...|..... 2,616,443 ..... 2,189,057 |..... 395072 (... | 395072 |........... |..... 2616443 |............. |..... (80,659) |...... (80,659) [............. . XXX
9799997 Subtotal - Common Socks - Part 4 ........... ... ... 9173009 (... XXX ... [..... 7,878,826 ..... 7,763212]..... (22,959) ... | (22,959) | ........... |..... 7,836,772 ... 1,336,238 |..... 1,336,238 | ...... 79118 |. XXX.
9799998 Summary Item from Part 5 for Common Stocks ...... .. e 108,413 ... XXX ... |...... 114392 ... T E T T T R R T T T RpTee 114392 .............|...... (5,978) . XXX
9799999 Subtotal - Common Stocks ............... e ... 9281423, XXX ... |..... 7993217 |..... 7,763212]..... (22,959) ... | (22,959) | ........... |..... 7,951,163 | ... ... 1,330,260 . XXX
9899999 Subtotal - Preferred and Common Stocks . . 928142310 XXX .| 7993217 |..... 7,763212]..... (22,959) | ... FETTTTITIOTE P (22,959) | ........... |..... 7,951,163 | ... ... 1,330,260 | ..... 1,330,260 | ...... 79512|. XXX.
9999999 Totals ............c.oiii .. |.. 35758797 |... XXX ... |... 34,018,695|... 28,004,115]..... (22,959) |..... (68,987) ............ | (91,945) ... 33,757,979 ... ... 1994348 ... 1,994,348 | ..... 714563 |. XXX.

TAE
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Bonds - U.S. Governments
912828XWS5 .. | U'S TREASURY NOTE 1.75% CITIGROUP GBL
6/30/22 ... .. | 09/27/2019 | MKTS/SALOMON, NATWEST MARKETS
NEWYORK ......... 11115/2019 [ SECURITIE ......... |...... 37,000....... 3729 ....... 37437 ... 37266 (... | @A) @A) . e (130) | ......... (130) | ...vvn 260|.......... 121
9128286G0 .. .| U'S TREASURY NOTE 2.375% MORGAN STANLEY BK OF NEW YORK
202024 ... .. | 07/09/2019| & COINC,NY ....... 09/26/2019 | MELLON/TOR .......]..... 956,000 | ...... 966,862 | ...... 983,266 | ...... 965836 |............o. |eininn (1,026) [ ..o o (1026) [ ..o | [ 17430]....... 17430 ......... 9861 (......... 5,567
9128285V8 ... | U S TREASURY NOTE 2.5% RBC CAPITAL
M522 ..o .. | 01/30/2019 | MARKETS LLC, NEW NOMURA SECS,
YORK ......oovve 11/22/2019 [ NEWYORK .........|...... 81,000....... 81,172 ....... 82,468 |....... 134 | .. (B8) [ e | (B8) .o e [ 1334 ... 1334 ... 1744 ... ... 200
9128286B1 ... | US TREASURY NOTE 2.625% RBC CAPITAL
215029 ... .. | 04/30/2019 | MARKETS LLC, NEW NOMURA SECS,
YORK ......oovve 12/02/2019 [ NEWYORK .........|..... 130,000 ...... 134,538 | ...... 139,180 ...... 14417 [ (120) | oo e (120) | oo [ 4763 (......... 4763 (......... 2,093 .......... 652
9128285A4 ... | U S TREASURY NOTE 2.75% CITADEL
9521 . .. | 08/22/12019 | SECURITIES LLC, DEUTSCHE BK SECS
CHICAGO ........... 09/26/2019| INC,NY .............|..... 387,000 ]...... 395823 |...... 396,210(...... 394557 ... (1.267) .o e (1L267) .o | 1653|......... 1653|......... 519 [......... 4,629
9128285L0 ... | US TREASURY NOTE 2.875% MORGAN STANLEY GOLDMAN SACHS &
TMMAS21 04/24/2019| & COINC, NY ....... 11122019 [ CO,NY ..o [ oene 73,000....... T3947|....... 74,886 | ....... 73755 | oo | (192) | oo o, (192) | oo [ 1131 1131 1973 ... 839
9128285D8 ... | U S TREASURY NOTE 2.875% NOMURA SECS, HSBC SECS INC,
930023 ... .. | 03/22/2019| NEWYORK ......... 08/07/2019 | NEW YORK .........|..... 884,000 ]...... 900,282 ...... 909,030 ...... 899596 |.........oo |, (686) ..o [ (686) | ...ovveee [ 9434|......... 9434|....... 15393 |....... 10,946
3622A22A9 ...| GNMA POOL #0784369 4% NOMURA SECS,
m 8M5/45 ... .. | 05/14/2019| NEWYORK ......... 09/26/2019 | Redemption .........|...... 46,208 |....... 48,764 |....... 48422|....... 48592 (... | (72) | ..o o (72) | oo | (170)|......... (170) ] .......... 729 ... 103
a 0599999 Subtotal - Bonds - U.S. GOVEIMMENS . .........uttit e .. 2,594,208 |..... 2,638,680 ..... 2,670,599 |..... 2635154 | ... [ (3526) [ ..o [ (3526) [ ..o | 35446 |....... 35446 |....... 37251|....... 23,057
Bonds - All Other Governments
83162CB36 ...| SBA GTD PARTN CTFS CREDIT SUISSE, MERRILL LYNCH
2019-20C 3.2% 3/1/39 .......... 03/07/2019 | NEW YORK (CSUS) . | 09/25/2019 | PIERCEFENN ...... |...... 95,000]....... 95,000 ....... 99,666 |....... 95,000 .......ocoooe | L L e L 4666 (......... 4666 (......... 1633 ...
1099999 Subtotal - Bonds - All Other GOVEIMMENTS .......... ...t | 95,000....... 95,000 ....... 99,666 |....... 95,000 [ .......ooooon | [ 4666 (......... 4666 (......... 1633 ...
Bonds - U.S. Special Revenue, Special Assessment
3132AEJ98 ...| FHLMC POOL #ZT-2088 4.5% MERRILL LYNCH
649 ... .. | 07/11/2019 | PIERCE FENNER,
CHARLOTTE ........ 09/26/2019 | Redemption .........|...... 42135|....... 441501 ....... 442431 ... 44054 | ... (96) | ..o | (96) | .o e [ 189 ... 189 ... A3 74
35563PJF7 ... | FHLMC SEASONED CR RISK MERRILL LYNCH
TR3.5%07/25/58 .............. 03/07/2019 | PIERCE FENNER,
CHARLOTTE ........ 09/26/2019 | Redemption .........|..... 120,000 ...... 120689 ...... 124,118 ...... 120637 | .o (B2) .o | (52) | .o e [ 3481|......... 3481|......... 2669 (.......... 490
35563PKG3 .. | FHLMC SEASONED CREDIT CITIGROUP GBL
RISK2 MA8/25/58 ............. 05/08/2019 | MKTS/SALOMON,
NEWYORK ......... 09/26/2019 | Redemption .........|...... 75,000 ....... 76,149 ....... 77846 | ....... 76,095 (..o | (B5) | .eveiiie | (55) .o e [ 1751 1751 1257 ... 321
3138ESAU2 .. | FNMA POOL #0AL9918 3.5% JPMORGAN
M7 .. | 07/12/2019 | SECURITIES INC, PERSHING LLC,
NEWYORK ......... 09/26/2019| JERSEY CITY .......|...... 65939 ....... 67,999 ....... 68,008 ....... 67,980 [......cccovin i (0) .o (0) .o [ Mol Mol 358 ... 77
3140J8RT2 ... | FNMA POOL #0BM4097 4.5% GOLDMAN SACHS & MORGAN STANLEY
TIAT oo 04/09/2019| CO,NY ............. 09/26/2019| & COINC, ...........|...... 72532 |....... 76,635(....... 78,830 ....... 76,380 (.............. | (255) | ..o | (255) | ..o 2450(......... 2450(......... 1291 ... 109
3199999 Subtotal - Bonds - U.S. Special Revenue, Spemal ASSESSMENt ... 375,606 |...... 385,622 ...... 393134 |...... 385145 |............. . @l (G T P T FETTTTs 7990]......... 7990]......... 6,018|......... 1,070
Bonds - Industrial and Miscellaneous (Unaffiliated)
025816BS7 .. .| AMERICAN EXPRESS CO 3.4% HSBC SECS INC, MERRILL LYNCH
2027123 ... .. | 05/07/2019| NEW YORK ......... 09/25/2019 | PIERCEFENN ......|...... 16,000 |....... 16,258 |....... 16,588 ....... 16234 ... @] @] 354 ... 354 ... 7| 109
02665WDC2 ..| AMERICAN HONDA FINANCE MIZUHO
2.05% 1110123 ... .. | 09/05/2019 | SECURITIES
USA/FIXED, NEW GOLDMAN SACHS &
YORK ............... CONY ..o e 90,000 ....... 89,967]....... 89,699 (....... 89,967 |.......oooov oo O O [ (268)]......... (268)|............ 87 .o
035240AD2 ...| ANHEUSER-BUSCH INBEV WW JPMORGAN
3.75% 115022 ... .. | 01/04/2019 | SECURITIES INC,
NEWYORK ......... Call ..o 4,000].........4,003]|......... 413 ). 4003 [ O e O e ()] P ()] R 185
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126650DC1 ...| CVS HEALTH CORP 3.35% BNP PARIBAS SECS
39121 o .. | 01/03/2019 | CP/FIXED INCOME,
PA . 08/15/2019 | TENDER OFFER ....|....... 3000 ......... 299 |......... 2977 ... 2997 | T T (20)].......... (20) ..o 96| ..o 33
30161NASO .. | EXELON CORP 5.1% 6/15/45 ... | .. |01/31/2019 | MITSUBISHI UFJ
SECURITIES, NEW MORGAN STANLEY
YORK ......oovve 09/25/2019| & COINC, ...........|...... 65,000....... 69,095 ....... 78770 ....... 69,046 ...t | (Ao | (Ao e [ 9725|......... 9725|......... 2597 [.......... 451
30219GAF5 .. | EXPRESS SCRIPTS HOLDING MERRILL LYNCH
39%2M15/22 ................... .. | 05/24/2019 | PIERCE FENNER PERSHING LLC,
SMITHINCNY ...... 10/04/2019 [ JERSEY CITY .......|...... 15,000 |....... 15,359 |....... 15620 ....... 18315 | oo [ @4 1. @A 1. e 305].......... 305].......... 77| 169
31428XBQ8 .. | FEDEX CORP 4.05% 2/15/48 ... 02/12/2019 | CREDIT SUISSE, WELLS FARGO
NEW YORK (CSUS) . [ 09/25/2019 | SECURITIESLL .....|...... 39,000....... 34452 ....... 38,160 | ....... 34498 (... 45| A5 . e 3663|......... 3663|......... 1764 ... 783
40414LAP4 .. .| HCPINC4% 12/1/22 ........... 06/19/2019 | PERSHING LLC, NON-BROKER
JERSEYCITY ....... 111212019 [ TRADE ............. [...... 10,000 |....... 10,3881 ....... 10,345 ....... 10,364 | ..o [ (3) .o (23) .o e (247) ... (247) ..o 329 22
24422EUT4 .. .| JOHN DEERE CAPITAL CORP HSBC SECS INC, PERSHING LLC,
295% 41022 ... .. | 03/04/2019| NEWYORK ......... 04/24/2019| JERSEY CITY .......[....... 4000]......... 3998 |......... 4034 1......... 3998 | Of oo e Of oo o [ 36| 36| 6.
69371RP75 ...| PACCAR FINANCIAL CORP MERRILL LYNCH
285%3/1/22 ... .. | 02/22/2019 | PIERCE FENNER, PIERPONT
CHARLOTTE ........ 04/24/2019| SECURITIESLLC, ...|....... 6,000 (......... 599 |......... 6,033|......... 5995 ..o [ Of oo e Of oo e [ Bl Bl 26| .
| 78355HKMO .. | RYDER SYSTEM INC 2.875% MIZUHO
- 6122 ... .. | 05/15/2019 | SECURITIES
o USA/FIXED, NEW US BANCORP
- YORK ......oovve INVESTMENTSIN .| ....... 5000 (......... 4997 (......... 5073 .o 4997 | e O Of oo e [ T6(..coiin. T6(..oiiin. 50 . i
828807CK1 ...| SIMON PROPERTY GROUP LP WELLS FARGO
3375%3M15/22 ................. .. | 07/19/2019 | SECURITIES LLC,
CHARLOTTE ........ Call ..o 6,000 (......... 6,154 |......... 6234 |.........6142] . (1) (2) .o [ [ (142)|......... (142) | .......... 7|
92276MAX3 .. | VENTAS REALTY LP/VENTAS WELLS FARGO
CAP4.25%3/1/22 .............. .. | 02/26/2019 | SECURITIES LLC,
CHARLOTTE ........ Redemption .........[....... 6,000 (......... 6,163 |......... 6,328 |.........6138 ... | @B) (25) .o [ 189).......... 189).......... 248|.......... 125
08162FAB9 ...| BENCHMARK 2019-B12 CMBS CITIGROUP GBL
3.001%8/15/52 ................. .. | 07/19/2019 | MKTS/SALOMON, DEUTSCHE BK SECS
NEWYORK ......... INC,NY ..o e 240,000 ...... 2471991 ...... 248269 |...... 247,181 | ... e (18) | (18) oo e [ 1,088......... 1,088......... 1120 ... 140
61761AAZ1 ...| MORGAN STANLEY BANK C5A4 MERRILL LYNCH
3.176%8/15/45 ................. .. | 07/02/2019 | PIERCE FENNER, MORGAN STANLEY
CHARLOTTE ........ &COINC, ...........|...oee 68,000....... 69,655 ....... 69,488 [....... 69645|..........c. oo O] O e | [ (158) | ... (158) | ... 516 ..ot
02376AAAT ...| AMERICAN AIRLINES 2017-2 BARCLAYS CAPITAL BARCLAYS CAPITAL
3.35%4/M5/31 ... .. | 05/07/2019 | INC, NEW YORK .... INC,NEW ...........]. ... 72,833 ....... 7142 |....... TAB64 | ... TLAB2| ... BT 7o [ [ 3202|......... 3202|......... 1,008 ].......... 163
36256UADO .. | GM FINANCIAL AUTO L1A3 WELLS FARGO
2.98% 122021 ................. .. | 02/13/2019 | SECURITIES LLC, BK OF NEW YORK
CHARLOTTE ........ MELLON/TOR .......|..... 107,000 ...... 106,983 |...... 108,003 | ...... 106,987 |......coovvven |eevnie B 3o e 1017 1017 1913
92347YAA2 ...| VERIZON OWNER TRUST 2019 CITIGROUP GBL
293%9/2023 ... .. | 03/05/2019 | MKTS/SALOMON, BK OF NEW YORK
NEWYORK ......... MELLON/TOR .......|....... 6,000......... 5999 |......... 6,105 |.........5999 | .............. | O Of oo o [ 106 |.......... 106 |............ 95 ...
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ...........................ooco 762,833 |...... 771,086 |...... 790,504 | ...... 770969 |.............. ... M. M) 18,959 |....... 18,959 |....... 11151 ......... 2,163
8399998 Subtotal -Bonds ........................ PPN ... 3827647 |..... 3,890,388 | ..... 3,953,904 |..... 3,886,267 |.............. |....... (4120) .o @A120) .o | 67,061(....... 67,061(....... 56,053 ....... 26,290
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00771V108 ... | AERIE PHARMACEUTICALS INC| .. |03/29/2019 | BARCLAYS CAPITAL MORGAN STANLEY
LE,NEWYORK ..... 09/25/2019| & COINC, ...........|..... 109.000 | ......... 5172 ......... 2409(......... BAT2 o | e e e (2,763)|....... (2763) .o
011659109 ... | ALASKA AIR GROUPINC ...... .. | 03/29/2019 | JEFFERIES & CO INVESTMENT TECH
INC,NEW YORK ... |09/24/2019 | GROUPINC .........[...... 32.000......... 1,784 ... 2075(......... T84 o e e 201 ... 201 2|
G0250X107 ... AMCORPLC ................... C | 06/24/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK ......oovee 12/23/2019{ GROUPINC .........[...... 50.000|.......... 5491|.......... 545|.......... BA9| . e e e e @l @ 120
03168L105 ... | AMNEAL PHARMACEUTICALS BERNSTEIN
INC ... .. | 01/10/2019 | SANFORD C & CO, INSTINET CLEARING
NEWYORK ......... 09/06/2019| SERINC ............|..... 239.000......... 3257 ... 07|......... 3257 o e e e e (2,550) | ....... (2,550) [
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03748R754 ...| APARTMENT INVESTMENT & INVESTMENT TECH
MANAGEM .................... .. | 02/21/2019 | CONVERSION ...... 09/24/2019| GROUP INC .........|...... 49.000 |......... 2267 |......... 2517 ... 2267 oo e e e e [ 250 ... 250 .. 135).
053484101 ... | AVALONBAY COMMUNITIES ING .. |06/24/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK ............... 09/24/2019| GROUPINC .........[....... 4000|.......... 834|.......... 848|.......... B34 | e e e L L [}
099724106 ... | BORGWARNERINC ........... 05/08/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK .... ....|09/24/2019 | GROUPINC .........|..... 133.000(......... 5238 |......... 4804 1......... 5238 | i [ e e e 434)]......... 434) ... 45 .
110122157 ... | BRISTOL-MYERS SQUIBB CO . 11/21/2019 | MERGER 12/16/2019 | INVESTMENT TECH
GROUPINC .........|...... 40000 |............ 92|, 106 (............ 92| [ e e e e L L PO D
G1890L107 ...| CAPRIHOLDINGSLTD ......... C | 05/29/2019 | MORGAN STANLEY INVESTMENT TECH
&COINC,NY ....... 09/24/2019| GROUPINC .........|...... 77.000......... 3,009 (......... 2545|......... 3009 i [ e e e (464)|......... (464) | ..o [
22304C100 ...| COVETRUSINC ............... 02/07/2019| MERGER ........... 03/18/2019 | INVESTMENT TECH
GROUPINC .........|...... 16.800 |.......... 7041, 595|.......... TO4| . [ e e e (109) | ......... (109) | oo [
28470R102 ... | ELDORADO RESORTSINC ... 06/28/2019 | INVESTMENT TECH
GROUP INC, NEW MORGAN STANLEY
YORK .............. 09/25/2019| & COINC, ...........|..... 167.000 | ......... 7607 |......... 6,749 |......... TBO7 | [ e e e (858)|......... (858) ... [
28618M106 ...| ELEMENT SOLUTIONS INC ... |.. |02/01/2019| MERGER ........... 01/30/2019 | LIQUIDNET INC,
NEWYORK .........|..... 683.000......... 6,862|......... 7529|......... 6,862 ..o [ e e [ 666|.......... 666 ... [
292505104 ... |ENCANACORP ................ 02/14/2019| MERGER ........... 03/18/2019 | INVESTMENT TECH
GROUPINC .........|..... 133.000(.......... 846|.......... 977 | ... 846 | ... e e [ e e 131 131 2.
(31578106 ...|ENSCOPLC ................... C | 04/04/2019 | JEFFERIES & CO
INC,NEW YORK .... | 04/11/2019 | MERGER ........... |..... 105750 | ......... 1659|......... 2452|......... 1859 | o [ e e e e 793, T .
G3166L100 ...| ENSCOROWANPLC .......... C | 05/01/2019 | LIQUIDNET INC,
NEWYORK ......... 07/31/2019| MERGER ...........|..... 792.000]....... 15501 ....... 15578 ....... 15591 | o [ e [ e (3)]...ovene (3) e e
297178105 ... | ESSEX PROPERTY TRUSTINC | .. |06/24/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK ......oovve 09/24/2019| GROUPINC .........[....... 2000(.......... 600|.......... 653|.......... B00 | ..o e e e e e B3| . B3| .. 41
33616C100 ... | FIRST REPUBLIC BANK/CA ....|.. |03/18/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK .......ovve 09/24/2019| GROUP INC .........|...... 30.000......... 3136 ......... 2840|......... 3436 e [ e e e (295) | ......... (295) | ..o Ml
339750101 ... | FLOOR & DECOR HOLDINGS BMO CAPITAL
INC ... 05/29/2019 | MARKETS CORP, MORGAN STANLEY
NEWYORK ......... 09/25/2019| & COINC, ...........|...... 30.000]......... 1077 1551 ......... 1077 | [ e e e e 473 .. A73 |
351370204 ... |[FOXCORP .........cevnnn. 03/19/2019| Mellon Bank ......... 09/24/2019 | INVESTMENT TECH
GROUPINC .........[...... 36.000......... 1518 . ... 1,140|......... 1518 o [ e e e e (378)......... (378) .o LA T
419879101 ... | HAWAIIAN HOLDINGS INC ... 04/02/2019 | LIQUIDNET INC, WELLS FARGO
NEWYORK ......... 08/12/2019| SECURITIES, L ..... |...... 37.000......... 1,003].......... 933|......... 1,003 [ e e e e T0)].......... ()] T 0]t
45167R104 ... | IDEXCORP .................... 09/23/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK ............... 09/24/2019| GROUPINC .........|...... 20.000]......... 3286 |......... 3264 |......... 3286 ..o [ e e [ 22)].......... @)
46121H109 ... | INTRICONCORP .............. 04/10/2019 | LIQUIDNET INC,
NEWYORK ......... 08/07/2019 | STIFEL NICOLAUS .. |..... 215000 ......... 5397 ......... 3913 ... 5397 | [ e e e (1,484)....... (1,484) [ oo |
50050N103 ... | KONTOORBRANDSINC ....... 05/23/2019 | CONVERSION ...... 09/23/2019 | INVESTMENT TECH
GROUPINC .........|...... 11429.......... 27| M| 287 e e e e T4l ... T4l o
500778207 ... | KRATOS DEFENSE & SEAPORT GROUP
SECURITYSOLU .............. 03/29/2019 | SECURITIES, LLC, MORGAN STANLEY
NEWYORK ......... 09/25/2019| & COINC, ...........|..... 110.000(......... 1,719 2012 ......... A9 e e e e 293 ... 293 [
502413107 ... | L3 TECHNOLOGIESINC ....... 06/24/2019 | INVESTMENT TECH
GROUP INC, NEW
YORK ... 07/03/2019 | MERGER ...........[....... 1000 |.......... 257 157 257 | L e e e e (101) ... (01) | oo [
413875105 ... | L3HARRIS TECHNOLOGIES INC| .. |06/24/2019 | INVESTMENT TECH
GROUP INC, NEW
YORK ............... 07/01/2019| MERGER ...........[....... 1.000|.......... 198|.......... 106 |.......... 198 | o | e e e [ 92)].......... O2) .o
525327102 ... | LEIDOS HOLDINGS INC ......... .. | 09/23/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK ............... 09/24/2019| GROUPINC .........|...... 30.000]......... 2569 |......... 2579|......... 2569 .. [ e L e e L 100 10 [
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53814L108 ... |LIVENTCORP ................. .. | 03/04/2019 | CONVERSION ...... 03/18/2019 | INVESTMENT TECH
GROUPINC .........|..... 461.000 |......... 3833 ......... 5695 |......... 3833 i [ e e e 1862|......... 1862 ..o [
584021109 ... | MEDALLIAINC ................. .. | 07/19/2019 | CITIGROUP GLOBAL
MARKETS, INC., INVESTMENT TECH
NEWYORK ......... 07/23/2019| GROUP INC .........|...... 44000 |.......... 94|......... 1631 ..., 94| o e e 707 .o TO7 | [
589889104 ... | MERIT MEDICAL SYSTEMS INC | .. | 08/26/2019 | SEAPORT GROUP
SECURITIES, LLC, MORGAN STANLEY
NEWYORK ......... 09/25/2019| & COINC, ...........|...... 12.000.......... 408|.......... 378 408 . e e [ e e (B0)[.......... BO) .o |
655044105 ... | NOBLE ENERGYINC .......... .. | 05/01/2019 | LIQUIDNET INC, INVESTMENT TECH
NEWYORK ......... 09/24/2019| GROUP INC .........|...... 61.000......... 1613]......... 1392]......... 1613 [ e e e (221)]......... (221) ..o 1Bl
695127100 ... | PACIRA PHARMACEUTICALS UBS SECURITIES MORGAN STANLEY
INCDE ..o .. | 01/24/2019 | LLC, STAMFORD ....| 09/25/2019| & COINC, ...........|..... 191.000(......... 7605(......... 7772 ... 7605 | ..o [ L e e [ 167 (...t 167 o |
756577102 ... |REDHATINC .................. .. | 06/24/2019 | INVESTMENT TECH
GROUP INC, NEW NON-BROKER
YORK ... 07/09/2019| TRADE ............. [ oeeens 1000 |.......... 188 ). 190f.......... 188 | o | [ e e [ 2 20
816851109 ... | SEMPRAENERGY ............. .. | 06/24/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK ........oo.e 09/24/2019| GROUP INC .........|...... 10.000 |......... 1411 14410 ... 1A e [ 30 . 30 . 87 .o
m 84790A105 ... | SPECTRUM BRANDS
i’y HOLDINGSINC ................ .. | 09/27/2019| SPIN-OFF ........... 11/07/2019 [ FRACTIONS ........ [...... 11.925(.......... 596|.......... 589, BB | Lo e [ e e ()] P @) oo |
o [ 86183P102 ... | STONERIDGEINC ............. .. | 04/02/2019 | BERNSTEIN
w SANFORD C & CO, MORGAN STANLEY
NEWYORK ......... 09/25/2019| & COINC, ...........|...... 63.000......... 1818]......... 1884|......... 1818 o [ e e e (74 PO 67| i [
87403A107 ... | TAILORED BRANDSINC ........ .. | 05/03/2019 | JMP SECURITIES, LIQUIDNET INC,
SAN FRANCISCO ... [11/22/2019 | NEW YORK .........|...... 82.000.......... 672|.......... 398 ... 672 o [ e e e 274)]......... @14y 26|
88338N107 ...| THERAPEUTICSMDINC ....... .. | 03/29/2019 | JEFFERIES & CO MORGAN STANLEY
INC,NEW YORK ....|09/252019[ & COINC, ........... ... 1,952000]....... 10,007 |......... 7761 ....... 10,007 | oo [ e [ e (2,246) | ....... (2246) [ ..o
872590104 ... | T-MOBILEUSINC .............. .. | 09/23/2019 | INVESTMENT TECH
GROUP INC, NEW INVESTMENT TECH
YORK .............. 09/24/2019| GROUPINC .........|...... 70.000]......... 5598 |......... 5569 |......... 5598 | ..o [ e e [ 29].......... (V4 U FUTUITR
90385V107 ... | ULTRA CLEAN HOLDINGS INC .| .. |08/30/2019 | CREDIT SUISSE, MORGAN STANLEY
NEW YORK (CSUS) . [09/25/2019| & COINC, ...........|...... 70.000|.......... 833|......... 1011 833 L e e e e 178 (... 78 o |
929740108 ... | WABTECCORP ................ .. | 02/26/2019 | DISTRIBUTION ...... 09/24/2019 | INVESTMENT TECH
GROUPINC .........|...... 11.000|.......... 840|.......... 792 .. 840 | ..o e [ e e @48)].......... @48)]............. 3
962087104 ... |WEXINC ...............cene .. | 01/04/2019 | INSTINET CLEARING LIQUIDNET INC,
SER INC, NEW YORK | 04/30/2019 | NEW YORK .........[....... 3.000(.......... 1. 628|.......... A1 e [ e e 208, 208 [
98421M106 ...| XEROX HOLDINGS CORP ...... .. | 08/01/2019| Mellon Bank ......... 09/24/2019 | INVESTMENT TECH
GROUPINC .........|...... 47.000|......... 1157 ... 1,389]......... A7 | L e e 232 232
9099999 Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded ............................... | ... 114,392 ...... 108,413 ...... 114392 | oo e e e (5978)|....... (5978) | ...t 393
9799998 Subtotal - COMMON SEOCKS .. ... ...t e | 114,392 ...... 108,413 ...... 114392 | L e e L [ (5978) | ....... (5978) | .......... 393 .
9899999 Subtotal - Preferred and Common Stocks ... 114,392 ...... 108,413 |...... 14392 (5978)|....... (5978) | .......... 393 ...
9999999 TOAIS .. .. ...\t 4,004,779 ..... 4,062,317 |..... 4,000,659 |.............. ... (4120) .o @A120) .o | 61,083 |....... 61,083 |....... 56,447 |....... 26,290
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SCHEDULE D - PART 6 - SECTION 1

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

1 2 3 4 7 9 10 Stock of Such Company Owned
Do Insurer's by Insurer on Statement Date
Assets Include 11 12
Intangible
Description Assets
Name of Subsidiary, NAIC connected with Total Amount
CUSIP Controlled or Company ID NAIC Valuation | Holding of Such of Such Book/Adjusted Nonadmitted Number of % of
Identification Affiliated Company Foreign Code Number Method Company's Stock?| Intangible Assets | Carrying Value Amount Shares Outstanding
1999999 Total - Preferred and CommON STOCKS ..ot L L e XXX ... XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §............... 0.
2. Total amount of intangible assets nonadmitted $............... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company
Total Amount of Owned Indirectly by Insurer on
Intangible Assets Statement Date
Included in 5 6
Name of Company Listed Amount Shown
CUSIP in Section 1 Which Controls in Column 8, Number % of
Identification Name of Lower-Tier Company Lower-Tier Company Section 1 of Shares Outstanding
0399999 Total - Preferred and COMMON SHOCKS .. ... . .u ittt et ettt | [ XXX [ XXX
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Showing all SHORT-TERM INVEST
5 6 7

SCHEDULE DA - PART 1

MENTS Owned December 31 of Current Year

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 1 14 15 16 17 18 19
Amount Due
Current Year's Total and Accrued
Book/ Unrealized Other-Than- Foreign Dec. 31 of
Adjusted Valuation Current Year's |  Temporary Exchange Current Year | Non-Admitted Amount Paid For
For- Date Name of Maturity Carrying Increase/ (Amortization)/ |  Impairment Change in Par Actual on Bond Not Due and Effective When Received Accrued
Description Code |eign| Acquired Vendor Date Value (Decrease) Accretion Recognized B./A.CV. Value Cost in Default Accrued Rate of Rate of Paid During Year Interest
Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
CAPITAL ONE FINANCIAL CORP 2.5% 5/12/20 ............|...... 11/22/2019 | GOLDMAN SACHS & CO,NY ......... 05/12/2020] ......... 5008 ... | @)oo 5000(......... 5010............ 7). ... 2500...... 2055 MN .. |
3299999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations ... 5008 (... [ (V] O TR PUPTP 5000(......... 5010 ............ 7 XXX XXX ] XXX
3899999 Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) ........................o 5008 ... | @) 5000(......... 5010]............ 7. XXX XXX XXX
7699999 Subtotal - Bonds - Issuer Obligations ............ ... 5,008 ... | @] 5000(......... 5010 ............ 7). XXX XXX XXX
8399999 TOtAl BONAS . .. ...\ [ 5008 ..o | @] | 5000(......... 5010 ............ 7 XXX XXX XXX
9199999 Total Short-Term INVESIMENTS ... ... .. 5008 ... | @) XXX oo 5010]............ 7. XXX XXX XXX
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E18 Schedule DB - Part A Sn 1 Opt/Cap/Floors/Collars/Swaps/Forwards Open . ... NONE

E19 Schedule DB - Part A Sn 2 Opt/Cap/Floors/Collars/Swaps/Forwards Term. ... NONE

E20 Schedule DB - Part B Sn 1 Futures ContractsOpen ...................... NONE

E21 Schedule DB - Part B Sn 2 Futures Contracts Terminated ................. NONE

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

E23 Schedule DB - Part D Sn 2 - Collateral Pledged By Reporting Entity ......... NONE

E23 Schedule DB - Part D Sn 2 - Collateral Pledged To Reporting Entity ......... NONE

E24 Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees . ... NONE

E25 Schedule DL - Part 1 - Securities Lending Collateral Assets ................ NONE

E26 Schedule DL - Part 2 - Securities Lending Collateral Assets ................ NONE

E18 - E26



ANNUAL STATEMENT FOR THE YEAR 2019 oF THE PARAMOUNT INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Amount of
Interest Interest Accrued
Rate of Received December 31 of
Depository Code Interest During Year Current Year Balance *
open depositories
Huntington Bank ................................. Maumee, OH ... ... 31,611,757 X X X|
Huntington Bank .......................... Maumee, OH ... e e e e 198,261 X X X
Huntington Bank ................................. Maumee, OH ... e e (491,118) X X X
Bank of America ..................... Wilmington, DE ..................ooooo ... 1,463,933 X X X|
0199998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - 0pen depOSItOries ......... ... ... XXX o 8 XXX
0199999 Totals - Open Depositories XXX oo 32,782,841 X X X]
0299998 Deposits in ............... 0 depositories that do not exceed the allowable limit in any one depository (See
Instructions) - suspended depoSItONIeS ............ ... ... XXX X XX]
0299999 Totals - Suspended DEPOSItOMIES ... ... ..o XXX e X X X]
0399999 Total Cash ON DEPOSIL ........ ..ot XXX 32,782,841 X X X]
0499999 Cash in Company's OffiCe ... ..o XXX XXX. XXX .ol X X X]
0599999 Total CaSN ... XXX [ .. 32,782,841 X X X
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.January ... 28,407,466 | 4. April ............. 27,021,707 | 7. July ... 33,236,930 | 10. October ..........[.......... 32,041,365

2. February ..........|.......... 26,578,403 |5.May ............... [ 28,606,204 | 8. August ............[.......... 29,039,649 | 11. November .......[.......... 33,300,892

3.March .............|.......... 29,458,733 [6.June .............. [.......... 29,773,033 | 9. September ........|[.......... 29,773,033 | 12. December .......[.......... 32,782,841

E27
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Amount
Date Rate Maturity Book/Adjusted Interest Due Received
CUSIP Description Code Acquired of Interest Date Carrying Value & Accrued During Year
Exempt Money Market Mutual Funds - as Identified by SVO
09248U718 | BLACKROCKLIQ TFUND INSTL SHARES ...\ | L A203172019 2.000]....... XXX 143,930 |.......cccoven 223 16,293
60934N104 | FEDERATED GOVT OBLIGATIONS FUND ..o L 120022019 0.500]....... XXX 986 .. 0] o 1,180
8599999 Subtotal - Exempt Money Market Mutual Funds - as Identified by SVO ... 144915 ................ 223 17,473
8899999 Total Cash EQUIVAIBNES ... ..o i e e e [ 144915]................. 223 17,473
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1

Type of
Deposit

2

Purpose of
Deposit

Deposits For
the Benefit of All Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

5
Book/Adjusted
Carrying Value

States, Etc.

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

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

5803 plus 5898) (Line 58 above) ..

E29
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