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Annual Statement for the year 2019 of the MOTORISTS COMMERC'AL MUTUAL |NSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 23,080,237 59].. 23,080,237 ..23,080,237 | covevrenenne 5.9
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cccocvvvece. 1,799,976 | ....ccoeveee... 05 [ 1,799,976 | ..oocveeeerceceeeens | e 1,799,976 | .....coevec.... 0.5
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueueveverevevsieeieeeesesesee s | e 13,699,061 | ... 35 [ 13,699,061 [ ..oovvverereicieiccieees | e 13,699,061 | ....ccoeveee 3.5
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovereurirnrinrineeneissessesssssssssiseisenssns | eeniieennns 86,913,653 | ...ccoovvvene 22.0 | oo 86,913,653 [ ...ooveeeeeireierieeis [ i 86,913,653 | ...cccovenene. 22.1
1.06 Industrial and MiSCElANEOUS............ccrverrerreeeeeeireisriseseesesissnens | e 134,270,903 | ............... 340 | 134,270,903 | ..o | e 134,270,903 | ............... 34.1
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccoveveiververeereesierccseeeeeeseesesieseessnes | 10000000.259,763,830 | .........65.9 | ..........259,763,830 | vovocvcvccrcicrcceeeennn0 | 259,763,830 | ............... 66.1
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ccouve... 42,950,475 | .....couc.. 109 [ 42,950,475
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cccevveveiveces | cevverriveiennan 46,078 | ..ccvvveien 0.0 [ e 46,078
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [
3.04 Parent, Subsidiaries and Affiliates Other.............ccocooninennninennees [ revnieens 22,002,413 | oo 5.6 | 22,002,413
3.05 MUtUal FUNGS.....oourivieieciieseie et ssseessesssssees [ oeeiesinnes 21,882,701 [ .o 55 [ 21,882,701
3.06 Unit INvestMent TIUSES..........cocuriniurriineineernsineieeseineeensssseeens [ veevsnnenennsneneniennns | ovenerrnnenenend000 [
3.07 Closed-End FUNGS........cocumiuienrineiineineinecineeineieeinseesseesseesseesseesnens [eessrssnssnnssnssnssnnses | ossenseensenssi0:0 | oo
3.08 Total Common Stocks. 86,881,667
4. Mortgage Loans Schedule B):

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

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

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

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

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

s 7,534,635 | ..

.............. 6,325,000

I I 6,325,000

RS 7,534,635 | ..

R 2,001,372 | ..
S 11,136,262 | ..
s 34,000 | ..

.............. 6,325,000

.............. 2,001,372
............ 11,136,262
................... 34,000

.............. 6,325,000

.............. 2,001,372
............ 11,136,262
................... 34,000

S 13,171,634 | ..

............ 13,171,634

............ 13,171,634
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Annual Statement for the year 2019 of the MOTORISTS COMMERC'AL MUTUAL |NSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees

Cost of acquired:

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

7,684,014

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

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

3.2 Totals, Part 3, COIUMN 1. ...t ettt bbbt enn

Total gain (10sS) 0N diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt sttt bbb bbb ARt st e et nen

Deduct amounts received on disposals, Part 3, COIUMN 15..........cuiiiiiiieiesiee sttt sttt bbb bbb bbb bbbt nt s

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

6.2 Totals, Part 3, COIUMN 13, ...ttt ren

Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren

7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten 149,379

8.2 Totals, Part 3, COIUMN 9.ttt en

149,379

Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens
Deduct total NONAAMILEEA BMOUNES..........c.eviveieeieictese ettt et e s b e sttt b bbb s e b s b e bt s s b b s s e e e ettt s st

Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt

Cost of acquired:

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

7,534,635

1,209,635

6,325,000

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

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

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

ACCTUAL OF QISCOUNL.......vuvotiectet sttt s bbbt b b s s st s b a4t bbb s s b AR s b4 b+ b s bbb s s s bbb bbb b e bbb s bbb ns et

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

52 Totals, Part 3, Column 8..........ccccveiririninnirneiresrsesssss e "W 0 SRR R
Total gain (loss) on disposals, Part 3, Column 18........cc.ccccoevvvvecrververnrernn J . N » SRR

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

9.2 Totals, Part 3, COIUMN 3. ...t ettt bbbttt ann

Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt

10.2  Totals, Part 3, COIUMN 10........coieieiiiieiesss sttt bbb s s bbbt

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s
TOtal VAIUBLION BIOWANCE.........ouuiiiiiiiiiiiiciis bR
SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee
Deduct total NONAAMILEA BMOUNLS..........cciiiii bbb

Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).........oiicueeeiieiiesceseee ettt st st b s sessnens
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Annual Statement for the year 2019 of the MOTORISTS COMMERC'AL MUTUAL |NSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 25,492,092
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 1,613,754 1,613,754
3. Capitalized deferred interest and other:

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 2,051,587

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 2,051,587
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas (145,818)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s 1,940,594
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t 17,553

9.2 Totals, Part 3, COIUMN 4.t 17,553
10. Deduct current year's other-than-temporary impairment recognized:

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 27,088,575
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 27,088,575

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 322,229,159
2. Cost of bonds and stocks acquired, Part 3, Column 7 90,635,794
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 206,885
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 131,984
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 12,395,792
44  Part4, Column 11 313,228 12,841,004
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 613,048
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 78,791,715
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 1,307,468
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns 218,791
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 346,645,497
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 346,645,497
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Annual Statement for the year 2019 of the MOTORISTS COMMERC'AL MUTUAL |NSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ovvververrvces | covrvvvevcrincrinnns 23,080,237 | ..ovvverrrririinnes 23,145,105 | ..ovvvvrerricienne 22,875,143 | ..ovvvirrcrnnne 22,562,277
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS....oerrseesssses | v 23,080,237 | oo 23,145,105 | .o 22,875,143 | oo 22,562,277
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ocieeeceiiieseiieies | e 1,799,976 | oo 1,879,990 | oo 1,981,285 | .oovovvvieiia 1,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 13,699,061 | .oooovveene 14,610,035 | ..o 14,510,586 | ...coooverirnenes 13,310,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...86,913,653 ...90,600,298 89,075,164 ...84,307,261
Industrial and Miscellaneous, 8. United States 115,413,090 121,219,925 115,810,720 114,154,120
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 1,499,305 .1,580,790 1,498,335 | oo 1,500,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...17,358,508 ...18,139,194 ...17,388,528 ...17,500,000
11. Totals......ccoocoe. .134,270,903 .140,939,909 .134,697,583 133,154,120
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......couverseeessennsne | covveenerericiennes 259,763,830 | ..ooovreicrinnna 271,175,335 | oo 263,139,761 | oo, 255,033,658
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.........ovwverreeenes | v 63,531,087 | ..ooovverine 63,531,087 | cooveeeeies 50,612,583
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevvveveieirieieiens | e 121,341 | e 121,341 | o 92,318
22. Other CoUNtHES. . .ovverrerrerris | corerresseseessesneans 1,226,826 | ..ovovverieininnns 1,226,826 | ..o 843,504
23, TOtalS....voreecrersrireserriesienenes | cvevesenisnsnesseens 64,879,254 | ..ooovvveriinininn: 64,879,254 | ..oocvvrirrrnniinn: 51,548,405
Parent, Subsidiaries and Affiliates 24, Totals.....ccevieiriieiceeiiien | e 22,002,413 | .ooovveean. 22,002,413 | oo 12,903,299
25. Total Common Stocks......... | ccoovvrnirieiens 86,881,667 | ...coovvrerrencrinns 86,881,667 | ...cocovoverreirienn: 64,451,704
26. Total StOCKS...cueevmsrrsrssmmsnsnsns | covveniriiisscrieens 86,881,667 | ..coovvrreveeannenns 86,881,667 | ..oovverrrrriceenes 64,451,704
27. Total Bonds and Stocks...... | ....ccccouevuenec 346,645,497 | ...coovvvrienne 358,057,002 | ...ovovrrereenne 327,591,465
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

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

U.S. Governments
......................... 9.6
......................... 0.0
......................... 0.0

16,458,459

GoIs

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

4.7 Totals

............... 4,083,998 |.............5,367,247 | ................ 122,828 | .................260,000 | ... XXX..oooovoiors | o 13,699,061 |52 | 13,114,487 |83 100000 13,699,061 | 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
...7,890,215 57,186,026 5,348,262 | ....cccrvunn 5,546,259 117,692,557 94,590,473 94,194,010 23,498,547
..6,764,872 |.. 1,792,575 ..1,552,049 | .. ...16,612,346 |... ..21,913,726 |... 15,341,141 ...1,271,205
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)........24,234,561 |........... 102,702,901 |....crevneee 95,474,444 | ............. 15,007,555 |......ccoevnee 7,765,538 | oo (U O 245,184,999 | ..o 937 | XXX e e XK | 0. 221,686,452 | ..
34,000 |..coovernnnn 6,468,851 | ....cccovevne 6,764,872 |...ccovennee. 1,792,575 | .o 1,552,049 | ..o (U O 16,612,346 | ..ooeevceeririeeeenn8.3 e XXX e XX e e 15,341,141 |
0
109,171 . ...24,769,752
Line 11.7a52 % 0f COL 7....covvveirrrsinrssninnsrssssnsnisssinniens | connienssniennsnerens9ed | conenninrnerssenneneed 1T | i | e84 | 36 | vieiiiiiiniennnd0.0 | i 100.0 |t XXX | XXX | XXX |05 | il 9.5
12. Total Bonds Prior Year
............. 17,166,773 |............79,274,422 | .............98,928/189 | .............24,624,684 |...............7,703,844 recrreree XK e [ e e XXX | 00, 227,697,913 v 208,469,463 |.............19,228,450
2,260,377 |.... 8,514,140 |. .7,231,615 |.. 1,794,704 | ... 2,112,889 |.... ..21,913,726 ...20,642,418 |.. 1,271,307

12.7 TotalS....veveeeirirennes 19,427,150 |.... .87,788,563
12.8 Line 12.7 as a % of Col. 9. .78 ....35.2
13. Total Publicly Traded Bonds
13,1 NAIC Tttt ssenns | ceeseeeneees 21,082,703 |....cccooue. 92,660,700 |............. 87,975,023 |............. 13,930,634 |........cc... 6,037,391

............... 6,218,851

............... 6,764,872

............... 1,792,575

...530,844

137 TOAIS..cvveceeeeeceee ettt snsenns | sresensnees 21,116,703 |.....coo.... 98,879,551 |...ccovvvnne. 94,739,895 |............. 15,723,209 |....ccoennn 6,568,235
13.8 Line 13.7 as a % of Col. 7..... .89 AT ..40.0 |. BB | 2.8
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 81 | o 378 | oo 36.2 | o 6.0 | oo 2.5
14, Total Privately Placed Bonds
................................................................................................................... 10,042,200 |....ccccoeee.. 7,499,421 | 1,076,920 | oo 1,728,147 | s | . 23,498,547
250,000 | .ooovvrreererireiennninees | eerernseniessesienenn | s 1,021,205 1,271,205
.0
0
............................ 110,292,200 |..... 7,499,421 |.. 1,076,920 | ... ...24,769,752
14.8 Line 14.7 as a % of Col. 7..... A6 ..30.3 |. 4.3 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccceceeveer | covvrvrveiviriniennn 1.2 | o 3.9 | e, 2.9 | e, 04 | L 00 |95 [k XX [ XK | e e XXX et XXX s | el 9.5
(@) Includes $.....22,947,043 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....1,213,181 current year of bonds with Z designations and $.....1,225,753 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....1,999,515;

NAIC 2 §.....34,000;

NAIC 3§.......... 0;

NAIC 4 §

.......... 0; NAIC5$

.......... 0;

NAICES.......... 0.



Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 2,780,979 |..coovvenee 11,952,909 | .oviieeeei 2,428,337 | o [ eeveineieeneneeesnnnens | eeneeeee XX s [ e 17,162,225 | .oovvvvvrreeen8.6 | 18,208,616 | ..oovovvererrrrreeenenc 7.3 | 17,162,225

1.02 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

1,904,141

. 4,196,887 | ...
119,202 |.

.308,663 |...

7,334,389 .10,961,156

..775,694

7,334,389 |.

80IS

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

...122,828

....122,828

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities..... .
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas . . . .. ..643,645
.. 1,675,035 | ..o 38,638,675 |....cenu 29,306,567 |.............. 9,337,294 | ..o 1,956,083 | ..o XXX vivveiees v 86,913,653

................. 404,289 |...........17,486,225 |...........17,176,999 | .............1,815,000 |..............1,249,133
7,270,746 |. 20,508,805 |... 12,129,568 |. 7,522,294 | ... ..7106,949

............ 38,131,647
48,138,362

............ 43,266,882
42,164,623
..652,646
............ 86,084,151

............ 38,131,647
48,138,362 |.
..643,645 |.
............ 86,913,653

.0

. Industrial and Miscellaneous (unaffiliated)

6.01 I1SSUEE OBlIGALtIONS. ......v.cveveericiiieeescieeree e sssseennes | eeereenenens 4,901,258 |............ 32,302,401
6.02 Residential Mortgage-Backed Securities... o 74,331 |. ...297,325 | ...
6.03 Commercial Mortgage-Backed Securities..... o .80,489 |. .6,003,971
6.04 Other Loan-Backed and Structured Securities.. ,868,137 |. .
6.05 TOMAIS........cuieieiiiiiieiei ettt ssntenas | erernienans 7,924,215 |............ 48,190,644

27,476,540 |.............. 6,063,917 |..ccovvvnnes 5,630,269 | ......... XXXooioiiiinis | e 76,374,384

.371,656 |. 743311 | ... ...2,954,663
34,850,658 |....cooiriririni 40,935,118
..1,252,044 |. .333,609 | ...
63,950,898 |............. 7,140,837

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt




Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

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

.0

1 Total Bonds Current Year

11.01 ISSUEr OBlGAtIoNS.........cvueeieerceeireereiree e seseeeessteeenes | cernieeenns 11,951,516 | ............ 67,625,508 | ............ 52,449,123 |.............. 8,001,744 | ... 7,139,402 | ooooee .. XXX e | e 147,167,293 | ..o 56.2 [t XXX [ XXX | e 138,573,515
11.02 Residential Mortgage-Backed Securities... 9,249,218 |. 25,003,016 |... 113,532,218 8,464,776 |... 2,178,185 58,427,414 55,472,751 |.
11.03 Commercial Mortgage-Backed SECURtiES............cvvuvvrrinierencneiens e 199,690 |.....oce.cd 6,312,634 |........... 35,005,931 | o0 [0 XXX | e 41,518,255 | ..o 159 [ XXX i [ e XK e [ 35,375,363
11.04 Other Loan-Backed and Structured Securities.............cccocovveeevieens | ovevevnennns 2,868,137 |....c...... 10,230,593 |.............. 1,252,044 |......c.eee0e333,609 | covoviveiciieeieenn0 | b XXX e 14,684,384 6 | e XXX el XXX | 7,605,964

11.05 SVO Identified Funds

60IS

11.06 Affiliated Bank LOANS............cceveveveeicreeieieeeseeeeeseesesesesienesessensenns | evsnsnenssessniesinieeniQ | ceveeeeiseiesisissieneernn | e 0

11.07 Unaffiliated Bank LOANS...........ccocevveieiieriieieieisieiecssssessisnsesiessnies | svenensssssiessssssiensensd | evveissienieeeissisneened0 | oo 0

11.08 . 102,239,316

11.09 Line 11.08 @5 @ % Of COL 7..vvvveiiiiieieicisseiesssiesisssssnsissisnensens | evvssssnenierssiensens 308 | wovrvsrsseesserssennes AT | i, 391 | e84 | 306 | 0.0 |

12. Total Bonds Prior Year

12.01 Issuer OblGations...........cccvvveererriereireinreiesesieessenessssnesesssssennes | enenenennen 473,476 | ............55,310,802 | ............ 66,542,145 | ............ 13,945,220 | ...coovuvve 7,456,744 | .......... ) 9.9 G DR ) 0.9 NN PR ).0.9 G B 152,728,386 | ...covvverinns 61.2 | 148,191,145

12.02 Residential Mortgage-Backed Securities...........ccoevevierrevesrevesiienies | eveennn. 5,300,431 | ............ 18,974,303 | ... 14,020,504 |............ 12,470,552 |..ovvvenne 2,359,989 | .......... D0, ORI IR ) 0.0 R PO ).0.0 RN IR 53,125,778 | oo, 213 [ 53,125,778 | ..o,
12.03 Commercial Mortgage-Backed Securities............cccovvvvrivevereircienriieens | ceiviveiennnnnnn 311,633 .......6,391,613 | ... 23,738,590 | ........ B617 [ | e ) 0.0 GO IR ) 0.0 I PO D.0.9 G DU 30,445,453 | ...oooveveerrn. 12.2 |, 21,687,065 |.............. 8,758,388
12.04 Other Loan-Backed and Structured Securities.. ...1,858,565 |. . . . . . ol 13,312,021 | ... . 6,107,892 |. 7,204,129
12.05 SVO Identified FUNAS.........cccovrierirceiieneeeeeesiessseiesnsnennnes | eeen e XXX erirees | eeeee e XXX e | e XXX oo | ereeeee XXX s | e XXX e e XXX e [t XXX | e | 0.0 e [

12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. .
12,08 TOAIS......cvveevcrieesecieeeie ettt st ssnsssaenens | sreseesinnas 19,427,150

12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 7.8

13. Total Publicly Traded Bonds
13.01 1SSUET OBlIGAtIONS.........cvveveeiecirciieiite e sssnaes | essessenaes 9,946,155 | ............ 65,930,316 |............ 48,837,209 |.............. 8,001,744 | .............. 5,858,090 | .......... ) 0.0, ST B 138,573,515 9 [ 148,191,145 | oo, I 138,573,515
13.02 Residential Mortgage-Backed SECUNIES.........cccvvcveeviecveeiereieieceeies | v 9,174,887 |............ 24,705,691 |............ 13,160,563 |.............. 7,721,465 |...ccoovnae 710,146 | oooooo.. XXX s | e, 55,472,751 2 | 53,125,778 | oo 213 [ 55,472,751
13.03 Commercial Mortgage-Backed Securities..... . . 32,742,123 |. rerneen XXX .35,375,363 | ... 135 .. .21,687,065 | .... T .35,375,363 |.
13.04 Other Loan-Backed and Structured Securities...........cccoeoveerveveveieiens | eveenennnn 1,876,459 | 05,729,505 | oo
13.05 SVO Identified FUNDS............ccvvrrieereeiereieiceeeesee e seseevesienens | eveiaens D .0, SN D 6.0 SR BN XXX
13.06 Affiliated Bank Loans.....

13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .

13.08 Totals.......corvrrrerrerennns 21,116,703 |. .94,739,895
13.09 Line 13.08 as a % of Col. 7... ettt naenes | eoesee e 8.9 AN ...40.0
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11..........c.ccovvvvvvvvveies | cvererererererireecn 81 | i 37.8 ....36.2
14, Total Privately Placed Bonds
14.01 Issuer OblGations...........cccovvevevrcverereereeereeeseesessevesesesssneseeessssenns | evenrerrennnn2,009,360 | ivoveniennns 1,695,192 | ..o 3,611,914 | o | e 1,281,312 | oo XXX e [ e, 8,593,778
14.02 Residential Mortgage-Backed Securities... R . . 297,325 | ... . . 1,468,040 | . . . 2,954,663 .
14.03 Commercial Mortgage-Backed Securities..... . . . .3,798,596 | ... e —————— . . 6,142,892 .6,142,892
14.04 Other Loan-Backed and Structured Securities.. . . . . . . . . 7,078,420 .7,078,420
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i reereee XX e | e XXX v XXX . rrerrerrnnens | e
14.06 Affiliated Bank Loans. . . . . ol .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees JET N [N et s . XXX... [
14.08 Totals.......ccooevervrrirereines . reveeeeennn 1,499,421 | ... .1,076,920 |... .24,769,752

14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

.43 ..100.0
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term inVeStMENtS ACUITEA. ..........cviurieiicieieicie ettt snsssesnses | sesetessssssessssssesesssesss s se s s et esessnsesnns 34,000 | cooeeeeeeeee e BA,000 | cuivieeeeeceeectetceeetet ettt ettt ettt tetets | eeeeeee e e s e s e es s e eaeaeseseseseaeaeseaeseseaesesesens | 2esesesetes et et et et et et et ettt es s s s s s s s s s nnnnnanan
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON GISPOSAIS..........c.vuewureiurirrieiririeieireisere ettt sese s snsesseenes | eesesesseesessssesseesetessessaeese s eesesseeseeantessenn 0 | eorreeisiet ettt enaes | ebesetes e ettt e eae s st ses e se st et ebesnsesesanne | Shetssesesesete s s et et s s R et s se ARt Rt et ne s s s st eResns | etesssetbns et et et ee st s ettt e s s bt et n st s s tene
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9)........cceurruiuiuririenininiiinins | covrreeeinesee e 34,000 | oo e 34,000 | oo 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....cc.euiiiiiiiiisierisissiessississsesseessssssssssssssesss | sressesssssssassessssessassessssassessessssassesnsas 34,000 | oo e 34,000 | v 0 | o 0 [ e 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YBAI.........curuiereeeirieeeireire et essssssesee et esesssse s eesssssssessessessssssnssens | sesssesssssossssssessessasssssessassassssssnssessssnnes 3,904,134 | oo | ettt 3,904,134 | oo
2. Cost of cash equivalents acquired 136,803,268
3. ACCTUAL OF BISCOUNL.......oooieiiiiiiii bbb | Hebiee bt bbb bbbt BAT | e BAT [ oo | e
4. Unrealized valuation iNCIEASE (ABCTEASE).........ccceiriveiiieieticieiss ettt et b b s b a bbb s s s bbb s s be s s snsebesaets | ebessssesssassesesssses s s sebe s s s e s b s st e b s s s s st bnnetns (BT) | et tens | ebeter ettt baen (A7) | oo
5. TOtal QAN (I0SS) ON GISPOSAIS.......eueeeeererrerresisesesetseiseessseseesesseesssesesseeses s sses st essessessessasssessessanssessessessesssessessessssssssessasssnsnns | faetsessessossssssessasssnssessessassnnssnssesssssnssessessnsnnssees 10 [ et (B) | coveererrerererstese et 1D | et
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes 133,569,971 | oo 1,999,349 | ..o e 131,570,823 | ..ottt
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuriirrieiicriisieesesiesessesiesines | et nans 11,136,262 | oottt 1,999,515 | oo 9,136,747 | oot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 11,136,262 | oo 1,999,515 | oot Q136,747 | oot 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.




Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Held for Sale
2 story office building 30,612 sq ft and lot 91,040 sq ft, occupied by reporting entity.... | ........... | Murfresboro.........co.oererenes | TN..... | 03/31/2017. | 04/27/2016. 7,945,428 | ..ovvvviieisiinisniinns | e 7,534,635 | .coovvnnes 6,325,000 149,379 | cviiivierininiisniniinns | e | o [QEEICTA) ) N [FRR 474,342 | oo 182,256
0599999. Total - Properties Held for Sale.......... 7,945,428 ..7,534,635 | ... .6,325,000 ..(149,379) | ... ..474,342 182,256
0699999. Totals 7,945,428 7,534,635 | ..... .6,325,000 .(149,379) | ... .182,256
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E02, E03, EO4, E05, E06
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | ..cc..... Philadelphia.............. Pennsy| Aberdeen Asset Management INC.........c.cocvevvivevenines | e 08/24/2017] c..vevves | e 8,986,213 | ........... 8,694,969 | ......... 8,694,969 | ........ 505,763 | ..o [ eeeereeeeeeeieen [ e [ e 635,048 [ ..coovieiieeieeieeis | e 0.840
Adams Street 2012 Global Fund LP..........c.coocoveveverns | o Chicago.......c..evverner lllinois. | Adams Street Partners...........c.ouveeeevrenererieeeneenns | rererneenne 02/15/2012| .ooocveene | v 2,598,513 | .cvevvnee 3,574,033 3,574,033 320,467 | ..ovveererniene | e | v [ e 271,622 652,400 | ....... 0.510
Crescent Senior Secured Floating Rate Fund.............. | ceoeeen. Dover.......cccoouvieninnns Delawa| Crescent Capital Group LP.........c.cccvevvvinvernrneinviinnnes | e 05/01/2007| ....ooovvere | v 5,420,990 | ........... 8,640,050 | ......... 8,640,050 | .......... 18,773 | oo [ e [ e | | e 456,411 | o | e 4.900
HarbourVest International Private Equity Partners V... | ......... Wilmington................ Delawal HarbourVest............cvivveeriiviriiersneessisienineins | e 05/31/2007| ......... L [ 45,854 20,690 20,690 | ......... (11,509) [ v | veeerrnerensniens [ erernsiisissenns | v (482) [ e | v 12,348 | ....... 0.080
HarbourVest Partners VIl Buyout Fund LP..........ccccoco. | covunee Wilmington................ Delawal| HarbourVest...........c.coicveieiceeeicceecceeeeeeeseeeens | e 03/29/2007| ......... 3 | s 796,818 | ............. 622,359 | ........... 622,359 | .......... T6,445 | oooeviceeiceies | s | ceerenieereeeens | e | ceeereneans 99,715 | oo 112,500 | ... 0.090
HarbourVest Partners VIIl Mezzanine LP.... .| Wilmington. . | Delawa| HarbourVest 03/29/2007| .. 59,172 59,172 (3,753) [ oevverereieeneinens [ rrreeeereeneineeens e [ e | e 20,000 | ....... 0.100
HarbourVest Partners VIII Venture Capital Fund LP.... |......... Wilmington................ Delawa| HarbourVest...........cvvevceninreisnecnesesencinns | ceveereenens 03/29/2007] ......... L [ 272,596 | ..coovenvnn 250,641 | ..o 250,641 | .......... AT,035 [ oo [ e e | e | s 46,586 | ..ooriennne 10,000 | ....... 0.020
HIPEP V 2007 European Buyout Companion Fund LP | ......... Wilmington................ Delawa| HarbourVest............cvvercniniiincnecnesseneinns | e 05/02/2007| ......... KT [ 209,050 62,197 62,197 (26,781) [ .vveverereeinernnes | wervererisrirserenns [ e | coveirenes 18,035 | .ovevenee 26,618 | oo 23,573 | ... 0.370
HarbourVest Partners IX-Buyout Fund LP...........cccccoe. [ ovvnnee. Wilmington................ Delawa| HarbourVest...........ccovcveveeceeeiccereceeeeceeesecsens | eveveeinnns 12/21/2011] ......... TN I 1,717,985 | ........... 2,309,202 | ......... 2,309,202 | ........ 564,684 | ...coovoeieererees [ eeeereeeeieeieiens e | e | e 157,905 | ..ocoee. 517,500 | ....... 0.210
HarbourVest Partners IX-Credit Opportunities Fund LP| ......... Wilmington................ Delawa| HarbourVest...........cc.coicveveiceriieceecceeeceeeveeeens | eveveienas 1212172011 ......... Y2 I 257,155 | oovereene 313,764 | ............ 313,764 | ........ 34,398 | oo | s | e | e | e 11,394 | ............ 125,000 | ... 0.200
HarbourVest Partners IX-Venture Fund LP.. . | Wilmington. . | Delawa| HarbourVest. 12/21/2011] .. ..1,110,010 ..1,765,343 1,765,343 | ........ 545,628 | ....coovvverinrins | crneriieriieniienn | v [ e 208,587 75,000 | ....... 0.130
Park Street Capital Private Equity Fund VIIl..........cocco. | covneee Boston.......cccccovuenne Massac| Park Street Capital..........cocoierrrrinninsisiescncsinns | v 05/04/2007| ....ocovvve | overriannnns 390,430 | .o 409,939 | ..o 409,939 | ......... (19,564) [ oo [ [ [ cereeisenesnsnnnins | cveeeieeees 90,826 | ..o 42,500 | ....... 0.340
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated...........c.ccccoocoieeoiriiiininisieiescisssisiies | overneas 21,944.607 | ......... 26,722,359 | ....... 26,722,359 | ... 2,051,587 0 (\ N I 0. 17,553 | ......... 2,004,711 | ... 1,590,821 XXX
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD Partnership WNC Institutional 3.05233503 Units LTD Partnership WNC Institutional
Tax Credit Fund XXI | Californ| Tax Credit Fund XXI. | ... 366,216 366,216 | oo | everereeeiieieienes | eeerieeereneerenes | e e [ | cevereeeesieeereniens | eveen 3.650
4399999. Total - All Other Low Income Housing Tax Credit - Unaffiliated 366,216 366,216 0 0 (| I (O [N | ) (O I 0 XXX
4899999, SUDOLAL = UNAFAIIBIEA. ...ttt 88081 £E4eEEfeeE 8o EE A1 E LR f L8811 E LA E LRk e bbbttt | erienias 22,441,002 | ......... 27,088,575 | ....... 27,088,575 | ... 2,051,587 0 (U [P [ I 17,553 | oo 2,004,711 | ..., 1,590,821 XXX
5099999, TOAIS.........vvverereeeerrieeeeeeeeeei stttk ees | LekeeeR iRt e sttt nnnis | ceeeeias 22,441,002 | ......... 27,088,575 | ... 27,088,575 | ..... 2,051,587 0 (V] [P (U 17,553 | ......... 2,004,711 | ......... 1,590,821 XXX




Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

803

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC . s Philadelphia . . Pennsylvan| Aberdeen Asset Management Inc 08/2412017. | ..o | ceereeneieierereseeseseieees | e 635,048 |. 0.840
Adams Street 2012 Global Fund LP...... ChICAGO. ... vereeeeieesee et lllinois....... Adams Street Partners...........cccovccueiicieciceeeeceeeeee et 02/15/2012. | oo | e | e 254,000 |. . 0.510
Crescent Senior Secured Floating Rate Fund...... Delaware.. | Crescent Capital Group LP 05/01/2007. | oo | omreeeeienierisriseissiienes | ceeeee 456,411 | covorreerrni | e 4.900
HarbourVest International Private Equity Partners V. . et naen Wilmington. Delaware.. | HarbourVest 05/31/2007. 1 5,796 |. 0.080
HarbourVest Partners IX-Buyout FUNG LP..........ccoiiiiiiicicssese e seenses WIIMINGEON. ... Delaware.. | HarbourVest.............ccveevnincenrnivncinienns 12/21/2011. 3 | s | 225,000 | ..oorveeeeeneeenenes | e 0.210
HarbourVest Partners IX-Credit Opportunities FUNA LP...........ccoiiiiiiin s WlMINGEON.....cve s Delaware.. | HarbourVest 12/21/2011. 2 37,500 |. 0.200
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..............ccccooooirrrnirinnnane. .. 01... 1,613,754 | oo 0 XXX
4899999, SUDLOtAL = UNGFFIIBIEM. ... .. rvoerserrteissesisie st ees stk 8 etk e feeE 1 o080 E e o0t E 8L 8808408011888 E 8400 E 8 ensane | EeEseeE e b e s e e bbbt 0 ... 1,613,754 | oo 0 XXX
5099999, TOAIS.......ouverererseerseeseisere st s s es e84 8 8888 R RS8Rkt R R ek kiee | L41eeER LR R R R R LR E LR AR R HL4EeRR LR 0. 1,613,754 | oo 0 XXX




Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Adams Street 2012 Global Fund LP. Chicago ... | lllinoi| Adams Street Partners. 02/15/2012. | 10/31/2019. 576,482 | ........ 576,482
HarbourVest Partners VIIl Buyout Fund LP......... Wilmington . | Delay HarbourVest ... 03/29/2007. | 12/30/2019. 265,242 265,242
HarbourVest Partners VIIl Mezzanine LP....... Wilmington . | Dela\ HarbourVest.... .103/29/2007. | 12/30/2019. 34,820

HarbourVest Partners VIII Venture Capital Fund LP... Wilmington Delay HarbourVest 03/29/2007. | 12/30/2019. 72,435
HIPEP V 2007 European Buyout Companion Fund LP.......... | Wilmington.... ... | Dela\ HarbourVest.... ...|05/02/2007. | 12/30/2019. 90,175
HarbourVest Partners IX-Buyout Fund LP . | Wilmington.... . | Dela\ HarbourVest.... ...|12/21/2011. | 12/27/2019. 325,108
HarbourVest Partners IX-Credit Opportunities Fund LP.. Wilmington, Dela\ HarbourVest. 12/21/2011. | 12/27/2019. 48,787 | ..........48,787
HarbourVest Partners IX-Venture Fund LP . | Wilmington.... . | Dela\ HarbourVest... .112/21/2011. | 12/27/2019. 385,045 385,045

Park Street Capital Private Equity Fund VIll.........cccoocovvven. Boston........ccccucniiins Mass| Park Street Capital................ 05/04/2007. | 12/20/2019. | ..........572,003 | ...oooviviiiiininns v | e | oo |0 [ | e 142,500 | 142,500

ol o o oo o o oo

2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..........cc.coocovvriinninsinnisnciniininns | 00000 3,249,788 | oo |0 | 0 0 0 .....1,940,594
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD

3.05233503 Units LTD Partnership WNC Institutional Tax Partnership WNC Institutional

Credit Fund XXI IVING. s Calif Tax Credit Fund XXI 03/28/2006. | 12/31/2019. {0 OO OO TRRIR ISR (130,179) (130,179)
4399999. Total - All Other Low Income Housing Tax Credit - Unaffiliated .. et s 0 0 0 0 0 0 (130,179)| .........(130,179)
4899999. Subtotal - UNaffiliated. ..o sensens s | e, 746,183 | i |0 | s 0 0 0 [ I 1,940,594 | .....1,940,594 (130,179) (145,818) | ..
5099999, TOAIS........orvveerueiaeieereeeesee ettt nensenisnsessnninsnnsnsensesssanssnsinsnsensssssssnsnsisensesnnsnnns | ey TA0,183 | i | i 0 | i 0 0 0 0 e 1,940,594 | .....1,940,594 (130,179) | ......... (145,818) | .ocvvvcrerrirnens 0
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912810  FR 4 |UNITED STATES TREASURY. .....ccvtiiriiirinrieinisssiessisssessssisssssssssssssssenes | sevenes 425256 |..111.449 | ................395,576 | ....... 354,939 408,133 (7,982) ...(0.057) | Jd....... .3,894 02/04/2013. | 01/15/2025.
912810 PV 4 |UNITED STATES TREASURY. SD.. 1,507,495 |...106.200 1,283,584 ...1,467,895 (23,980) ..(0.238) 11/29/2012. | 01/15/2028.
912828  4H 0 |UNITED STATES TREASURY. .....cooviiiriiiiirierseineerssiseiesisisesesiensssssienes | eevees ...101.548 ....103,597 103,222 T2 [ e [0000.0.625 [ 0.740 05/18/2018. | 04/15/2023.
912828 K3 3 |UNITED STATES TREASURY.......cevmmrrmerirerineerinnrneniensnsessensssssessensenes. | eonneen | oo | coverenenne | ovevenenensd | i 480,253 | oo 99.879 | .coeireernn515,830 | oo 516,455 516,816 (1,256) ..(0.138) 05/16/2016. | 04/15/2020.
912828 MF 4 |UNITED STATES TREASURY. ...100.001 . 261,793 264,648 (B,157) [ o | eevneerneriineineinns | e 1.375 | s 0.068 05/05/2014. | 01/15/2020.
912828 PP 9 |UNITED STATES TREASURY. .....ccovtiiriiirinriirsiseienssissiensssssssssssesssssssenes | sevenes ..100.926 | .ooovirernn 815,532 | 411,719 423117 (4,118) [ oo | e | 1125 | 0.041 05/16/2016. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY.......cevmmireririneereninerserienissesssnsssssssssessnnes. | eonneen | oo | ovevenenne | ovevnenens | eevviirnenennn 207,787 | 99.794 | ..o 292,546 | ... 293,150 294,372 (949) ..(0.220) 06/06/2017. | 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY.......ccocviiimiieriiiniiniissiesiiesesseississiissiienes | e . 382,256 [...101.122 | ..ooveerrrr 409,862 | oo 405,314 | ... 411,653 (1,079) [ ooveeeereseins | cereeiiniineiseinns | 0000625 | oo 0.334 05/05/2014. | 07/15/2021.
912828 TE 0 |UNITED STATES TREASURY. SD. | [ [ e L [ 2,717,917 |..101.019 | «cc00ee0rn. 2,825,970 | oo 2,797,475 | cvvvernven 2,851,426 | .............48,450 | .......... (23,716) ....(0.766) 09/25/2012. | 07/15/2022.
912828  UH 1 |UNITED STATES TREASURY.......svrumrimrrinrieirnenisnensssessseessessssssssssnssnnes. | eonseen | oo | eneernenne | oveevenensd [ ciiriinnnnnn 403,399 | oo 99.990 ....418,061 435,932 (1,480) ....(0.255) 03/05/2013. | 01/15/2023.
912828 UN 8 |UNITED STATES TREASURY... SD.. . ...2,567,686 |...101.200 | ..............2,530,000 | ..... .2,500,000 2,522,768 (7,042) [ ..o | e | 200.2.000 oo 1.699 04/22/2013. | 02/15/2023.
912828 X3 9 |UNITED STATES TREASURY.......cccmmrrmirinrieerreinernerieseseesssnssssssesssessnens. | eonneen | oo | evernenne | cvevnenens | v 211,067 |..... 99.852 | ..overrerrnn 222,787 | ... 223,118 223,038 3,865 35 [ e [ 000125 [ 0.142 05/04/2017. | 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY .....ccovtiririiiiinrierseineierssiseiesississsssisensssssiene | sevenes 510,242 |..102.037 | ................563,040 | ....... 551,800 552,309 9,555 (318) | cevvvrevreirriiiens [ [0 0.375 [ 0.311 03/02/2016. | 07/15/2025.
912828 YT 1 |UNITED STATES TREASURY... SOOI SPUSTRRPTOROOTPPOTRN IOVOOON . 4,439,779 |..... 99.867 | ..............4,444,082 | .............. 4,450,000 | ..ocoornees 4,439,924 145 | oo [ [0 1500 | 1.621 12/30/2019. | 11/30/2021.
912828 YV 6 |UNITED STATES TREASURY......coiiiiiiiiiiinrineisssnissnssnssssssesssssessssssnssssness | eovnees |0 | vssrsennins | osnessnens L I 247442 |..... 99.191 | i 247,978 | e 250,000 247,459 16 [ [ [0 1.500 | 1.717 12/19/2019. | 11/30/2024.
0199999. U.S. Government - ISSUET OblIGAtIONS. ..........eruriierereiesiisiississsssisssssssesess st ssr s enssns s ssssensnssssensaness | snseseseres 14,940,995 XXX | s 15,072,829 | ..ccovvenc 14,821,005 | ........... 15,162,710 | oovovvveeee 131,984 | ........... (74,766) 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179T 4P 7 [ G2 MAS330 - RMBS.......ooviiviieieineersnisisnenssnsssenssssssesenssssssssnssensssnne. | eonenee | oo [ovnvneeredt || v 1,048,740 |...103.884 | ..............1,062,738 | .....cc....... 1,023,005 | ...ccovrnnee 1,046,326 (1,080) [ .oooeenrieriienis | e | e 4.000 |...... 3.145 |MON.. 07/05/2018. | 07/20/2048.
36179T 7L 3 |G2 MA5399 - RMBS... ..2,540,994 |..105.226 | .............2,574,031 | ..... 12,446,193 2,536,775 (1,685) [ ..ooevnreeerierins | vevrrrennerieennens | e 4500 |...... 2.858 |MON.. 08/30/2018. | 08/20/2048.
36179T 25 7 |G2MA5264 - RMBS... . ...3,503,949 |...103.864 | ..............3,547,332 | ... 3,415,363 | .ooovrrnne 3,495,292 (4,291) [ oo | e | s 4.000 |...... 3.116 | MON.. 07/12/2018. | 06/20/2048.
36290S  RR 4 [GN 616196 - RMBS.........oovveririieiieissiesiieniississisessssssssesssssssssssssssssssensss | veviee | oo | eveenriendh [evveinenT | s 49,084 (..102.262 | .......ccc....... 48,148 | oo 47,083 47,962 (94) [ oo | e | s 5.500 |...... 4.198 | MON.. 01/21/2004. | 01/15/2024.
36296S E3 5 |GN 699554 - RMBS. ...32,571 |...111.378 32,557 90 | coveerereereninens [ e [ e 5.000 |...... 5.288 | MON.. 10/21/2008. | 11/15/2038.
36297A AT 0 |GN 705718 - RMBS. ....30,767 |...107.175 31,058 95 [ v | e [ 5.000 |...... 3.882 | MON.. 01/06/2009. | 01/15/2039.
38373A D9 4 |GNR 0969E PV - CMO/RMBS ...106.864 23,321 YA TR ISR DO 4.000 |...... 3.691 | MON.. 08/05/2009. | 08/20/2039.
38377L  AQ 1 |GNR 10116F HB - CMO/RMBS ..107.217 121,098 93 [ i [ | s 4.000 |...... 2.853 | MON... 09/17/2014. | 09/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX | i LAA8773 | i 7,132,401 | 7,334,389 | oo 0 (6,835) 0 XXX XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G_ M8 0 |GNR 1158 C - CMBS, ...102.403 ....608,871 583,137 [REISTE) ] N [OTRRN JRee 3.548 |...... 3.769 | MON... 04/05/2011. | 08/16/2051.
0399999. U.S. Government - Commercial Mortgage-Backed Securities XXX 608,871 583,137 | oo 0 (1,655) 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENE........iiriiiiiieriesiesisesississsis s ssessnesans XXX | s 23,145,104 | oo 22,562,277 | .ccoonve. 23,080,237 | oo 131,984 | ........... (83,256) 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13063B  RW 4 | CALIFORNIA ST.....oooiiiiieeiieriiesisessssisseesssssssssessessssesssssssssssesssesssssssssssnns | seeees 2| 1FE 242,108 |..108.136 | .......ccc...... 216,272 | ....... 200,000 210,675 (4,940) [ ..o | e | s 5.000 |...... 2.360 |FA..coooe| v 4,167 | oo 10,000 |03/06/2013. | 02/01/2023.
546415 P5 3 |LOUISIANA ST 2| 1FE 459,896 |...113.008 | ...............423,780 | ..cccorvrrrnnecn. 375,000 407,076 (CICY4) 1 TR IR DR 5.000 |...... 2461 |JJ....... .18,750 | 05/24/2013. | 07/15/2025.
546415 P6 1 |LOUISIANA ST 2 ... 1FE 304,095 |..112.859 | ................282,148 | ....... 250,000 270,501 (5,468) [ ...ovvevvecrrerins | cevrieerneriierinenis | s 5.000 |...... 2.561 | JJ....... .12,500 | 05/24/2013. | 07/15/2026.
57582R  CZ 7 | MASSACHUSETTS ST....cooiiiiiiiiiiniieseieeineissessssses s isssssssssessssesssesssas | svisens 2| 1FE 232,299 |..107.108 | .................240,993 | ....... 225,000 228,295 (915) | covvvrevreinrieens [ [ 4.000 |...... 3.530 |MN...... 04/30/2015. | 05/01/2035.
70914P  VC 3 |PENNSYLVANIA (COMMONWEALTH OF).....ccoviiiiriieiiniriresesinerieriesenenins | eveene 2| 1FE 454,252 |..112.268 | ................449,072 | ...ccoevurnns 400,000 424,034 (5,860) [ ...ovververrierin | ceverrrirneiierinenis | s 5.000 |...... 3.299 |AO...... 06/10/2014. | 10/15/2032.
97705L M4 6 |WISCONSIN ST....cuuiimuereeresenssnssssisssrssssssesssenssssesssrsssssssssssensssssssnsssssssnsenes | seeees 2| 1FE 288,635 |...107.090 | ....c.occc...... 267,725 | ....... 250,000 | ... 259,395 [CR 7)) N [N R 5.000 |...... 2.879 |MN...... 07/31/2013. | 11/01/2022.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations.............cocniiene: 1,981,285 XXX s 1,879,990 | .o 1,700,000 | ..cooovieene 1,799,976 | oo 0 s (30,680) 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUaranteed)..........c.wewereerrenrenrnsensisrseieississersnssesneas 1,981,285 XXX ] s 1,879,990 | ..oovenveeee. 1,700,000 | ............. 1,799,976 | oo 0 [ e (30,680) 0 XXX XXX XXX XXX XXX

U.S. Political Subdivisions of States, Territories & P:

ions (Direct and Guaranteed) - Issuer Obligations
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005662 MP 3 | ADAMS CNTY COLO SCH DIST NO 014......coivereiirrerierieereniseesessenisneens | weeees . 2 184,100 |...114.445 | ...cccoovvrnnnee 171,668 | ..oovvrvren 150,000 | ... 163,547 (3,248) [ ..o | e | s 5.000 |...... 2.561 03/07/2013. | 12/01/2025.
041826 R9 1 |ARLINGTON TEXINDPT SCH DIST......cvrvirmivrinirererinnieisersnsesessessesssnssssenss | seveees . 2 207,995 |...118.028 ....175,000 | ... 196,626 (3,920) [ ..o | e | s 5.000 01/09/2017. | 02/15/2027.
05914F FG 0 [BALTIMORE CNTY MD.. . ..1,720,332 |...124.442 .1,700,000 | .. LA,712,707 (949) ......5.650 10/28/2009. | 11/01/2029.
088281 G2 0 |BEXARCNTY TEX bbbt | ereeas . 2 168,347 |...120.279 ....150,000 | ... 166,417 (1,904) [ ..o [ e [ 5.000 12/14/2018. | 06/15/2039.
102475 UL 5 | BOWIE MD...coivomiiririiriniiesiesieeieisesessesss st esssnsssssesssssssensesssssssns | aovenes . 2 260,000 |..... 97.813 | oo 254,314 | L. 260,000 | ... 260,000 | ..oovvonrirrirnierrnis | e | e | e | e 3.000 10/30/2019. | 07/01/2040.
181070 ET 6 |CLARK CNTY NEV WTR RECLAMATION DIST......ccconvvierrerins - 2| 1FE 199,950 |...112.849 . ....175,000 | ... 192,123 (2,410) ......4.000 08/04/2016. | 07/01/2032.
199492  DP 1 | COLUMBUS OHIO......coiiieiiiriiieieiissieissississsssssssesssessessssesessssssssessssssnns. | ovenes . 2| 1FE 381,339 |..113.481 | .................368,813 | ....... 325,000 | ... 346,556 (5,759) [ covvvvvnrrveriivenis | v | s 5.000 05/30/2013. | 07/01/2030.
199492 PD 5 | COLUMBUS OHIO......couiieririeierireireesesissessessesssssessessssssessesssssssssssssssnes | sesees . 2| 1FE 238,727 |..111.038 | ................249,836 | ...... 225,000 | ... 233,199 (1,340) [ ..o | e | e 4.000 08/20/2015. | 07/01/2033.
235308 RA 3 | DALLAS TEX INDPT SCH DIST....c.vviiriirieiniieieriseiesisieesnsssesssssssensssines | sevenes [ I 2| 1FE| oo 1,374,756 |...104.986 | ... 21,207,339 | oo 1,150,000 | ...ocvoenee 1,193,084 | oo | s (37,208) [ vevvvnererericerens | cerrererrseieninnies [ 6.450 10/08/2014. | 02/15/2035.
368079 GF 0 | GAVILAN CALIF JT CMNTY COLLEGE DIST......ccovevmrrerirrerriinnirerireninenes | vrenes . 2| 1FE 172,983 |..119.178 | oo 178,767 | oo 150,000 | ... 163,783 (2,221) [ oo | e | s 5.000 07/29/2015. | 08/01/2032.
495033 DR 0 [KING CNTY WASH SCH DIST NO 401 HIGHLINE.......... B . 2| 1FE 189,485 |...110.863 | ....cccoe00n 166,295 | oo 150,000 | ... 162,370 (4,073) [ oo | e | s 5.000 11/26/2012. | 12/01/2025.
542433 ND 5 |LONG BEACH CALIF UNI SCH DIST............c.... SD. | [ (. TFE| oo 606,055 |...114.263 | ..............571,315 | ...... 500,000 | ... 561,962 (9,899) [ ..oovvvurierrieris | v | s 5.914 03/26/2015. | 08/01/2025.
544646 A6 9 |LOS ANGELES CALIF UNI SCH DIST.....cvvurereririerieresseesesisensersenssneees. | weveees [P ISP IOV {1 =5 750,000 |...121.234 | ..o 909,255 | ..o 750,000 | ... 750,000 5.981 04/22/2010. | 05/01/2027.
592112 PN 0 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C.... 2| 1FE 645,949 |...101.923 564,990 (9,745) [ oo v s 5.000 07/08/2010. | 07/01/2022.
592112 RS 7 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C.... . . 2| i 1 .37,849 |...109.570 32,180 (842) | ceververrineiiens [ e [ e 5.000 11/01/2012. | 07/01/2023.
592112 RW 8 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C......cocoovvvrrirrirniirnernnns [ e . 2 182,936 |...109.540 155,537 (4,070) [ ..o | e | s 5.000 11/01/2012. | 07/01/2023.
613681 U7 8 |[MONTGOMERY CNTY TEX.....coiiiriirmrineirerisisisssssessssssiesssssssessssssssessenss | sevenes . 2 210,609 |...114.828 ...175,000 | ... 191,768 (3,762) [ oo | e | e 5.000 09/17/2014. | 03/01/2026.
662523 WY 1 |NORTH SLOPE BORO ALASKA........ocvueriiireeineiseiiesiesessessssissesssssesssnenss. | weneees [P I i IFE| 1,600,000 |...101.632 .1,600,000 | ...oovvvvnee 1,600,000 [ ..oeouveerrncrieries | rererreereninsienis | veverneersseineiens | e | e 5.126 10/21/2009. | 06/30/2020.
66702R  HS 4 |NORTHSIDE TEX INDPT SCH DIST.....ovvvmrrrerrireirerseiseinninines SD.. | [ everveens | oo TFE | i 300,463 |...108.111 250,000 | ... 265,662 (7,158) [ oo | e | s 5.000 11/13/2014. | 02/15/2022.
681712 PK 5 |OMAHANEB........ccccoovuvuns SD.. | [ | e TFE | s 1,226,350 |...105.114 ..1,051,140 .1,000,000 | ...oovvveneee 1,030,095 [ ...coouveericrierins | erereenns (23,350) [ ..overerercercnins [ v [ e 5.250 08/03/2010. | 04/01/2021.
702334  CH 4 | PASADENA TEX INDPT SCH DIST.....ccouiiimrireiieieissiessiseniesesseesssisssssnss | weeees . 2 158,034 |...109.599 | .... 164,399 ...150,000 | ... 154,548 (801) | cevereerermeirees [ ereeereeineiseiienes [ e 4.000 04/22/2015. | 02/15/2034.
727199 KH 3 | PLANO TEXINDPT SCH DIST......coivirimiiieiinirierienissesssiessssesiesesseessssenes | soenes . 2 1,720,026 |...100.352 | ......ccoo..c. 1,705,984 | ...covvvvenee 1,700,000 | ...coovreeee 1,700,000 (B47) | ceverrerrrinrinens [ e [ 6.170 10/29/2009. | 02/15/2029.
797355 6M 1 | SAN DIEGO CALIF UNI SCH DIST. (@100 I I 3|l AFE | s 114,615 | ..... 77.918 136,357 ...175,000 | ... 122,828 4,072 11/29/2017. | 07/01/2030.
797508 FZ 6 | SAN DIEGUITO CALIF UN HIGH SCH DIST......covvirerrmrinriiernnieineisiensssiennes | seveees . 2 159,738 |...111.575 ...150,000 | ... 155,709 (918) | coveveevrrieriirens [ [ e 4.000 04/16/2015. | 08/01/2033.
797508 GA 0 | SAN DIEGUITO CALIF UN HIGH SCH DIST.......vtvuervrmerieririrseerserieessseesenens | wereees . 2 159,200 |...110.942 | ..ooveveer 166,413 | i 150,000 | ... 155,398 (8B7) | cevereermerrernens [ erreererieennerinnns [ e 4.000 04/16/2015. | 08/01/2034.
850000 2F 6 | SPRING TEX INDPT SCH DIST......ccooiiimiiieiiniinrinissieiiesicesensissisiienss | e . 2 205,039 |..116.667 | .................204,167 | ..cccocvvvnnne 175,000 | ... 189,925 (2,987) [ cooevevereeereeines [ e [ s 5.000 06/25/2014. | 08/15/2025.
882724 QP 5 | TEXAS STttt ssesssesssninns | seenes . 2 250,000 |...100.998 | .................252,495 | ....... 250,000 | ... 250,000 [ .oooivenrieririeiinis | e | e | e | 3.211 11/14/2019. | 04/01/2044.
910678  ZH 7 |UNITED INDPT SCH DIST TEX....otvuniurerirrereerneisnerssssesssseisssssssisessesssnenss. | soveees 2 208,994 |...116.344 ...175,000 | ... 191,818 (3,368) [ ..voevurererrerins | ceerreirerieeineens | s 5.000 06/24/2014. | 08/15/2026.
93974C 6K 1 |WASHINGTON ST.. e 2 179,246 |..111.724 . ...150,000 | ... 161,456 (3,537) ......5.000 09/10/2014. | 02/01/2025.
982696 QQ 2 |WYANDOTTE CNTY KANS UNI SCH DIST NO 500...... VRN . 2 329,840 |...122.760 | .................356,004 | ....... 290,000 | ... 318,857 (3,802) [ covveereererieries [ v [ 5.000 12/02/2016. | 09/01/2027.
982696 QR 0 | WYANDOTTE CNTY KANS UNI SCH DIST NO 500...... o . 2 367,634 |..122.199 | ..............397,147 | ...... 325,000 | ... 355,919 (4,063) [ ..o | e | s 5.000 12/02/2016. | 09/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations .14,510,586 XXX .13,699,061 ) 0 0 XXX XXX XXX .210,649 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions 14,510,586 XXX ....14,610,035 13,699,061 ) 0 0 XXX XXX XXX | s 210,649 XXX XXX

U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obllgatlons

010268 AU 4 | ALABAMA FED AID HWY FIN AUTH SPL OBLIG R I 2| ... 1FE 209,036 |...109.959 219,918 . 200,000 | ... 204,877 (947) ......4.000 2,667 04/24/2015. | 09/01/2034.
011798 KU 8 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH e [ e | 2| 1FE 339,352 |..110.062 | ................313,677 | ...... 285,000 | ... 303,569 [ECCT0) USRI DU I 5.000 5,938 02/27/2013. | 02/01/2029.
011798 KV 6 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH v [ e | 2| 1FE 266,627 |...109.840 225,000 | ... 239,248 [CRCICH D [URRI [SN I 5.000 4,688 11,250 | 02/27/2013. | 02/01/2030.
011798  LL 7 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH . [ 2| 1FE 367,386 |...110.857 ....300,000 | ... 322,769 (7,026) ......5.000 16,250 .15,000 | 02/27/2013. | 02/01/2025.
011798 LM 5 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH ceevrernrenni [ e | 2| 1FE 303,460 |..110.698 | ................276,745 | ....... 250,000 | ... 268,126 (5,581) [ oo | v | s 5.000 5,208 12,500 | 02/27/2013. | 02/01/2026.
02765U  JR 6 | AMERICAN MUN PWR OHIO INC REV.......ccccoovuiiriiriininniieiienississisniinis | o | o0 2| 1FE 281,748 |..108.658 | ................271,645 | ....... 250,000 | ... 263,696 ({201 D ORI PSRN I 5.250 .13,125 | 01/03/2017. | 02/15/2031.
040484 MS 3 | ARIZONA BRD REGENTS UNIV ARIZ SYS REV. VSOOI IO P 2| 1FE 344,286 |..116.210 | .................348,630 | ..oocccorrrnnnn 300,000 | ... 325,566 (G322 ) (USRI DU I 5.000 .15,000 | 04/22/2015. | 06/01/2040.
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047061 CZ 7 |ATHENS-CLARKE CNTY GA UNI GOVT WTR & SEW. [SSSTURRRRIEN IOV . 2| 1FE 155,189 |...109.555 | ....cccovvrvnnce 164,333 | oo 150,000 | ... 152,926 (526) [ .evvrrererenrrireiens | cevreriersnesseeniens [ veens 4.000 |...... 3571 | e | 3,000 | e 6,000 | 05/06/2015.|01/01/2033.
047870 NV 8 | ATLANTA GA WTR & WASTEWTR REV......ooviiiemiiiinrniernsieeensssissesinens | sevenes . 2| . 1FE 181,259 |...123.788 185,682 | .oovevriirs 150,000 | ... 174,667 (2,795) [ coovveverreernninee [ vrereererisessnnnens s 5.000 ..7,500 | 08/02/2017. | 11/01/2033.
059231 M5 6 |BALTIMORE MD REV e 2| 1FE 282,920 |...120.393 .300,983 250,000 | ... 274,711 (3,078) ......5.000 .12,500 | 03/10/2017. | 07/01/2036.
086377 DJ 4 |BESSEMER ALA GOVERNMENTAL UTIL SVCS CORP.........ccovvvrivirriiriirerns | e . 2| . 1FE 595,860 |...121.577 | ..ccvvorerr.607,885 | oo 500,000 | ... 577,608 (8,641) [ oo | e | s 5.000 11/01/2017. | 06/01/2030.
10741M BM 5 |BREVARD CNTY FLA LOC OPT FUEL TAX REV 198,252 |...120.446 | .........c...... 210,781 | oo 175,000 | ... 191,708 (V27253 ) 1 SR ISR DO 5.000 11/30/2016. | 08/01/2028.
134041  JA 1 |CAMPBELL & KENTON CNTYS KY SANT DIST NO.... NP . ..296,450 |...122.868 250,000 | ... 283,196 (4,521) ......5.000 12/21/2016. | 08/01/2026.
155048 CQ 2 |CENTRAL PUGET SOUND WASH REGL TRAN AUTH......cocovvvvrieriirernnireiies [ everen . 2| 1FE 239,318 [..107.813 | .......cc.......215,626 | ....... 200,000 | ... 210,008 (4,620) [ .oovvevvrreerinies [ s 5.000 03/04/2013. | 02/01/2028.
160131  DP 0 |CHARLESTON EDL EXCELLENCE FING CORP S C.. 2| 1FE 237,908 |..117.350 | .................234,700 | ....... 200,000 | ... 219,582 (3,660) [ ..vovvereenerrerin | v | s 5.000 .10,000 | 08/07/2014. | 12/01/2026.
160131 DQ 8 |CHARLESTON EDL EXCELLENCE FING CORP S C.. . . 2| 1FE 236,350 |..117.210 | .................234,420 | ....... 200,000 | ... 218,813 (3,508) [ ..o | e | s 5.000 ceer.10,000 | 08/07/2014. | 12/01/2027.
162393  FV 9 | CHATTANOOGA TENN ELEC REV......ccovtiviiiireniiriniinssinerieniesessseisninns | cevees . 2| 1FE 284,908 |..117.126 | ................292,815 | ....... 250,000 | ... 271,120 (3,327) [ oo | e | s 5.000 |.....3.350 [MS......| oo 4,167 | e 12,500 |07/23/2015. | 09/01/2040.
196707 QV 8 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.......c.cooviuerrrirerninns [ ereree . 2| 1FE 448217 |...112.215 ....415,000 | ... 427,840 [RIVKC7A T SRR IRV IO 5.000 .20,750 | 12/18/2013. | 03/01/2029.
207758 NY 5 |CONNECTICUT ST SPL TAX OBLIG REV....... [SSTTURPITTORTRNSTORPIN BTN . 2| 1FE 654,719 |...110.365 ....605,000 | ... 622,806 (5,486) [ .vvvverrerererine [ erereeerineinsneniens [ 5.000 07/11/2013. | 01/01/2028.
235241  PC 4 | DALLAS TEX AREA RAPID TRAN SALES TAX REV.......occcnvvimvrimerirerrneirneens [ vreees . 2| ... 1FE 182,031 | .. 1M7.711 | o 176,567 | e 150,000 | ... 166,801 (I TCT4 T SUTRRIR [NV DO 5.000 11/20/2014. | 12/01/2025.
249182 KP 0 |DENVER COLO CITY & CNTY ARPT REV.....ovviiiiiiieriniiernisesiserssisienes | veveees . 2| . 1FE 178,454 ..122.032 | .covvreernn 183,048 | oo, 150,000 | ... 173,159 (2,594) [ oo | e | s 5.000 11/30/2017. | 11/15/2029.
25477G  HX 6 | DISTRICT COLUMBIA INCOME TAX REV......coouiimrriririreererinersensenssseenes | voreees . 2| 1FE 286,680 |...107.233 | .................268,083 | ....... 250,000 | ... 258,009 (3,988) [ ..vvvvureerrierins | vevrvrererierinenins | s 5.000 12/16/2011. | 12/01/2028.
254845 JL 5 |DISTRICT COLUMBIA WTR & SWR AUTH PUB UTlI...... B . 2| 1FE 478,928 |...110.480 | ...............441,920 | .ccooovirvrnecns 400,000 | ... 422,915 (7,901) [ oo | e | s 5.000 03/14/2012. | 10/01/2024.
25484) CY 4 |DISTRICT COLUMBIA UNIV REV. ceevereenninns [ s . 2| . 1FE 173,063 |...120.909 | .........c.......181,364 | ccoovriiance 150,000 | ... 167,231 (2,078) [ oo | e | s 5.000 ..7,500 |02/08/2017. | 04/01/2032.
25484) DC 1 |DISTRICT COLUMBIA UNIV REV. RSSO . 2| 1FE 234,724 |..119.793 | ................239,586 | ....... 200,000 | ... 226,578 (3,240) [ ..o | e | s 5.000 crerener.10,000 | 06/01/2017. | 04/01/2036.
30382L DU 9 |FAIRFAX CNTY VA ECONOMIC DEV AUTH FAC RE.........ccovvvvrmrnirinirniirens | vevees . 2| 1FE 226,962 |...115.535 | ................231,070 | ....... 200,000 | ... 213,638 (2,599) [ oo | e | e 5.000 |.....3.431 [AO...... [ c0oee0rnn2,500 | oo 10,000 | 06/13/2014. | 10/01/2034.
343136 7Q 4 |FLORIDA ST TPKAUTH TPK REV......coiiiriieinseeseeiessessiessensnines | cevees . 2| .. 1FE 313,941 |..110.873 | .................332,619 | ....... 300,000 | ... 308,490 (1,380) [ oo [ [ 4.000 .12,000 | 10/08/2015. | 07/01/2033.
360066 NN 0 |FULTON CNTY GAWTR & SEW REV.......coosiirrinriieiieieiiseieeiesississenns | s . 2| 1FE 591,790 |..110.671 | .cccvoee0rrn.553,355 | oo 500,000 | ... 530,982 (9,760) [ ..voveverererreris | ceerreinerieerieeinns | e 5.000 cerrenn25,000 | 03/06/2013. | 01/01/2029.
396066 CZ 3 |GREENVILLE CNTY S C SCH DIST INSTALLMENT.......ovvvireviiviininnireniinnns [ oo o e | TFE| oo 665,695 |...108.317 | .................568,664 | ....... 525,000 | ... 554,978 | ..o | e (15,10B) [ ..vveverercerenins [ erverieneireniinines [ ereead 5.500 |.....2.430 [JD...cc.. | cereeern. 2,406 | ..o 28,875 | 01/11/2012. | 12/01/2021.
414005 WJ 3 |HARRIS CNTY TEX 2| 1FE 262,384 |..121.508 | .................273,393 | ....... 225,000 | ... 251,810 (3,608) [ ..vuerurererrerins | cevrveirerierineens | s 5.000 11,250 | 12/20/2016. | 08/15/2029.
414005 WK 0 [HARRIS CNTY TEX . 2| 1FE 404,632 |..120.9%4 | ................423 479 | ... 350,000 | ... 389,240 (5,259) [ covovevrrirrireniins | e | e 5.000 e 17,500 | 12/20/2016. | 08/15/2030.
41422E DM 2 |HARRIS CNTY TEX MET TRAN AUTH SALES & US. SO DO . 2| 1FE 261,145 |..106.470 | .................266,175 | ....... 250,000 | ... 252,964 (1,522) [ oo | cevrveineriseriseens | e 5.000 |.....4.320 [MN......| ............2,083 | .......... 12,500 |01/08/2014.| 11/01/2036.
45129W  MA 5 | IDAHO HSG & FIN ASSN 2| 1FE 613,594 |..111.245 ...580,000 | ... 594,140 (3,630) [ ..ovvveiveriieiis | e | s 5.000 .29,000 | 01/15/2014.| 07/15/2031.
45129W  MA 5 |IDAHO HSG & FIN ASSN 2| 1FE 21,158 |...110.245 20,000 | .. 20,488 (125) | veververrrinrinens [ e [ 5.000 ..1,000 |01/15/2014. | 07/15/2031.
45203H AL 6 |ILLINOIS FIN AUTH REV 2| 1FE 248,650 |..104.754 | .................235,697 | ....... 225,000 | ... 228,449 (2,947) [ oo | e | e 5.500 12,375 | 02/127/2012. | 08/15/2041.
45505M  FD 3 |INDIANA ST FIN AUTH WASTEWATER UTIL REV.. - 2| 1FE 392,503 |...117.726 . 325,000 | ... 372,336 (6,323) ......5.000 .16,250 | 09/09/2016. | 10/01/2041.
45506D TN 5 | INDIANA ST FIN AUTH REV.......ccciriiriirinirerienieinseeisssisessessssesssssssssnens | voneees . 2| 1FE 228,674 |..119.141 | ...............238,282 | ....... 200,000 | ... 216,966 (2,701) [ oo [ erereeenineirsnenns [ 5.250 05/08/2015. | 02/01/2034.
495289 X4 7 [KING CNTY WASH SWR REV.....oomiiiriiiirerineieiiieissieissssssessssssiesssssnes | covenes 2| 1FE 174,662 |...115.595 173,393 ...150,000 | ... 163,612 (2,485) 5.000 04/15/2015. | 07/01/2038.
495289 X8 8 |KING CNTY WASH SWR REV... . e 2| 1FE 174,924 |..115.813 173,720 150,000 | ... 163,757 (2,513) ......5.000 04/17/2015. | 07/01/2036.
534272 A2 5 |LINCOLN NEB ELEC SYS REV.......cecoiiiriisirieriesineesseisessessesssessssissssnees | soeees . 2| 1FE 201,423 |...108.953 190,668 ...175,000 | ... 182,846 (2,772) [ oo | e | e 5.000 07/13/2012.| 09/01/2037.
534272 D7 1 |LINCOLN NEB ELEC SYS REV.......ccoviviririniririrnriersiinsersssseessssisssssssssnnes | seveees . 2| . 1FE 178,833 |...118.203 177,305 166,797 (2,697) [ oo | e | s 5.000 04/15/2015. | 09/01/2033.
544495 D6 8 |LOS ANGELES CALIF DEPT WTR & PWR REV. . 2| ... 1FE 459,588 |...114.821 459,284 427,169 (6,273) ......5.000 05/29/2014. | 07/01/2032.
54466H DP 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S............ . 2| 1FE 176,360 |...123.662 | .... 185,493 168,597 (2,604) [ ..o | e | s 5.000 12/02/2016. | 06/01/2028.
546589 VJ 8 |LOUISVILLE & JEFFERSON CNTY KY MET SWR D....ccoovvvvrrerrrinicrireninenes [ oo . 2| 1FE 180,566 |...117.653 | .... 176,480 165,933 (3,023) 5.000 11/20/2014. | 05/15/2026.
56041M RW 6 | MAINE GOVERNMENTAL FACS AUTH LEASE RENT..... R I 2| 1FE 207,146 |...121.522 .212,664 200,459 (2,889) ......5.000 08/03/2017. | 10/01/2034.
56185P CG 6 | MANATEE CNTY FLA SCH DIST SALES TAX REV.....c.ovvvvviererneinsernnisinnirens | e . 2| 1FE 173,151 |...122.903 167,335 (2,001) [ oo | e | s 5.000 02/02/2017. | 10/01/2029.
56185P CH 4 |MANATEE CNTY FLA SCH DIST SALES TAX REV. IO . 2| 1FE 229,564 |..122.035 | .................244,070 | ....... 200,000 | ... 222,156 (2,665) [ ..oocevnrererrerins | e | s 5.000 02/02/2017. | 10/01/2030.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV.. B I IO I 12] o 1FE| oo 1,250,000 |..... 99.372 | oo 1,242,150 | e 1,250,000 | ...ocvoenee 1,250,000 [ ..o | e | e | s | 3.273 11/01/2019. | 05/01/2039.
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575896 NX 9 |MASSACHUSETTS ST PORT AUTH REV ST TRRRTR BOP . 2| 1FE 172,448 |..116.072 | oo 174,108 | e 150,000 | ... 161,035 (2,243) [ oo | e | s 5.000 |...... 3.230 |Jdeiee | 3,750 | i 7,500 | 07/10/2014.] 07/01/2029.
59164G FA 5 |METRO WASTEWTR RECLAMATION DIST COLO SWR.......cccoevvvrrermrenverinns | vervene | oo | erreeene 1,2 | s 1FE ..250,000 |..... 99.135 | oo 247,838 | ... 250,000 | ... 250,000 11/15/2019. | 04/01/2041.
592481 LV 5 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW. ..450,000 |...100.035 ....450,000 | ... 450,000 11/20/2019. | 05/01/2045.
59261A B5 5 |METROPOLITAN TRANSN AUTHNY REV. ..249,130 |..... 97.855 250,000 | ... 249,133 3 10/31/2019. | 11/15/2046.
59333P  B7 2 |MIAMI-DADE CNTY FLA AVIATION REV 210,658 |...109.880 | .................219,760 | ....... 200,000 | ... 203,695 (1,240) .10,000 | 09/27/2013. | 10/01/2024.
59333P H7 6 |MIAMI-DADE CNTY FLA AVIATION REV. 226,850 |...114.155 . 200,000 | ... 214,555 (2,782) . . . .10,000 | 04/21/2015. | 10/01/2031.
59333P H8 4 | MIAMI-DADE CNTY FLA AVIATION REV. 578,140 |..113.619 | .................568,095 | ....... 500,000 | ... 541,207 (7,923) [ oo | e | s 5.000 |...... 3.119 [AO...... .25,000 | 01/15/2015. | 10/01/2034.
59333P K4 9 |MIAMI-DADE CNTY FLA AVIATION REV 291,648 |..115.929 | ................289,823 | ....... 250,000 | ... 271,730 (4,9190) [ cooneernrererreris | vevrveenerierinees | s 5.000 |...... 3.021 |AO...... 112,500 | 12/16/2014. | 10/01/2025.
59333P K9 8 | MIAMI-DADE CNTY FLA AVIATION REV. 335,424 |..114.155 | .o 342,465 | 300,000 | ... 318,699 (3,550) [ ..vovververiieiis | e | s 5.000 |...... 3.561 |AO...... .15,000 | 12/03/2014. | 10/01/2031.
59334D LS 1 |MIAMI-DADE CNTY FLA WTR & SWR REV. 250,000 |...100.353 | .................250,883 | ....... 250,000 | ... 250,000 [ ..oovvenrirerirreiinis | e | e | e | 3490 |...... 3490 |AO...... 10/24/2019. | 10/01/2042.
594612  DJ 9 |MICHIGAN ST....oovvvmirireierreriisnireceienes . 201,555 |...124.748 | .....cccc0...218,309 | .ooiovrcirnecns 175,000 | ... 194,529 (2,367) [ oo | e | e 5.000 |...... 3.250 |MS...... 12/02/2016. | 03/15/2027.
606092 GA 6 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ........cccomrviviiririiniiins . 291,808 |...113.839 | .................284,598 | ....... 250,000 | ... 269,487 (4,529) [ ..oovvovrinnrirerins | e | s 5.000 |...... 2.921 | Jd....... . 09/24/2014. | 01/01/2027.
606092 JU 9 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ.......ocvomrererireireiiniinnes . 287,290 |..116.931 | ................292,328 | ....... 250,000 | ... 272,462 (3,743) [ oo | e | s 5.000 |...... 3181 [ D | v 1,042 | 12,500 | 10/21/2015. | 12/01/2030.
625914 JT 4 |MUNICIPAL ENERGY AGY OF NEB PWR SUPPLY S......cccocvirmiinienireiriirnnins . 391,190 |..121.740 | ................407,829 | ...... 335,000 | ... 375,646 (5,351) [ coooverrrineirennins | e | e 5.000 |...... 3.000 |AO...... .16,750 | 01/03/2017. | 04/01/2028.
63968A SB 2 |NEBRASKA PUB PWRDIST REV........... . 750,938 |...103.563 | ..ovvrrereren 776,723 | oo 750,000 | ... 750,115 (109) | evevverrereriens [ e [ e 5.000 984 ... . 12/09/2010. { 01/01/2031.
644614 2R 9 |NEW HAMPSHIRE HEALTH & ED FACS AUTH REV......cc.covvuniiiniinciiieinennns . 628,903 |...118.8%4 | .................636,083 | .....cccornrnnn. 535,000 | ... 589,468 (8,986) [ ..vvvvureueirerins | cevrreineiieiiseis | e 5.000 979 [ | 13375 | 04/29/2015. | 07/01/2028.
644693 LR 2 |NEW HAMPSHIRE ST TPK SYS REV......cccoviimiiirnrieinrineirerinninns . 215,604 |...107.792 ....175,000 | ... 184,925 (4,604) [ ..o [ v s 5.000 201 |FA....... 11/14/2012. | 02/01/2024.
646136 2C 4 |NEW JERSEY ST TRANSN TR FD AUTH . 164,510 |...117.523 ....150,000 | ... 160,295 (1,383) [ coooererererrerins | cevrveineererineens | s 5.000 791 |JD....... [ 10/27/2016. | 06/15/2028.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY......covvuvrrnrieirmrieererissrsesnsinenes | ever . 2| 1Z 258,021 |...106.989 | ................251,424 | ....... 235,000 | ... 239,575 (2,481) [ oo | e | s 5.000 837 |AO... | oerern2,938 | e 05/19/2011. | 10/01/2022.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY.......cocovvrierrrrrirenes SD.. |.. 2| 12 1,048,552 |...106.989 973,605 | ...vveereerieririeens | e (10,091) [ oo [ v [ e 5.000 .837 |AO...... 05/19/2011. | 10/01/2022.
64990C 3H 2 |NEW YORK STATE DORMITORY AUTHORITY .....ovtvurimrireeieirnenineiseniienes | ceees . 2| 1FE 16,469 |...106.411 . 15,292 (158) | evevevererireirens [ eveereeineiseiiienes [ e 5.000 05/19/2011. | 10/01/2022.
64990C 3H 2 |NEW YORK STATE DORMITORY AUTHORITY.......coconvvierrrririrnes SD.. |.. 2| 1FE 49,408 |..106.411 | ..o 47,885 | 45,000 | .. 45,877 (GY) ) [T URSPRRIRTRRION BN 5.000 05/19/2011. | 10/01/2022.
64990F JG 0 |NEW YORK STATE DORMITORY AUTHORITY. SO IOV . 2| 1FE 232,050 |...125.268 | .................250,536 | ....... 200,000 | ... 229,110 (2,853) [ .oooerreerierins | e | s 5.250 12/12/2018. | 03/15/2039.
650035 C6 3 |NEW YORK ST URBAN DEV CORP REV.....c.ocovimiiiriiireiiissessissississsseinnss | sevenes . 2| 1FE 454,640 |..111.166 | .......cc.o.... 444,664 | oo 400,000 | ... 421,761 (6,344) | oo e s 5.000 06/04/2014. | 03/15/2030.
662903 PW 7 |NORTH TEX MUN WTR DIST TEXWTR SYS REV......cccoovvimerrerieerreiinirnens [ s . 2| ... 1FE 474,836 |...118.374 | ..o 473,496 | oo 400,000 | ... 444,030 (T,047) [ oo | e | s 5.000 04/24/2015. | 09/01/2031.
665250 CX 2 |NORTHERN ILL MUN PWR AGY PWR PROJ REV......c.cccovvmiirerniirerniscirenins | vevees . 2| 1FE 330,561 |...115.591 | ................317,875 | ....... 275,000 | ... 314,264 (5,093) [ ..o | e | s 5.000 08/24/2016. | 12/01/2041.
677561 KH 4 |OHIO ST HOSP FAC REV.......cooimiiiriiiiriniiineriresisisesississesiesisessesssssises | soenes . 2| 1FE 181,691 |..124.177 | ooceerer. 186,266 | e 150,000 | ... 175,253 (VA1) SR ISR DY 5.000 08/09/2017. | 01/01/2031.
677561 LN 0 |OHIO ST HOSP FAC REV.......cooomiiiiiieririnsineiiesieeisesississessesisssssesssseses | soeees [P I (. 1FE| oo 250,000 |...100.515 | .................251,288 | ....... 250,000 | ... 250,000 [ .ooovvencrirerirneirnnis | errieerienineienns | e | e | s 3.276 10/30/2019. | 01/01/2042.
677581 EZ 9 |OHIO ST MAJOR NEW ST INFRASTRUCTURE PROJ R I 2| . 1FE 183,792 |...109.321 .163,982 150,000 | ... 159,386 (3,672) ......5.000 11/07/2012. | 12/15/2023.
681793 7U 3 |OMAHA PUB PWR DIST NEB ELEC REV....... et | s . 2| ... 1FE 177,497 |...107.989 | .... 161,984 ....150,000 | ... 157,194 (3,316) [ covoevrrererrerins | revrrveererieeinenns | s 5.000 05/29/2013. | 02/01/2025.
681810 KJ 5 |OMAHA NEB SAN SEW REV. 2| 1FE 241,636 |..117.983 | ... 235,966 | ....... 200,000 | ... 221,725 (4,128) 5.000 11/20/2014. | 11/15/2025.
681810 KK 2 | OMAHA NEB SAN SEW REV. . e 2| . 1FE 239,118 |...117.678 .235,356 . 200,000 | ... 220,473 (3,876) ......5.000 .10,000 | 11/20/2014. | 11/15/2026.
684545 ZA 7 |ORANGE CNTY FLA TOURIST DEV TAX REV SOOI IOV . 2| 1FE 287,010 |...113.233 | .... 283,083 | ....... 250,000 | ... 275,427 (3,432) [ oo | e | e 4.000 .10,000 | 06/17/2016. | 10/01/2032.
684545 ZB 5 | ORANGE CNTY FLA TOURIST DEV TAX REV SRR IO O ISR I 1FE| v 221,601 |...120.607 | .... 229,153 | oo 190,000 | ... 211,560 (3,402) [ oo | e | s 5.000 11/30/2016. | 10/01/2025.
708796 E9 4 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M.... 2| 1FE 225,000 |...102.342 .230,270 . 225,000 | ... 225,000 ......3.000 11/16/2012. | 04/01/2022.
709224 V7 1 |PENNSYLVANIA ST TPK COMMN TPKREV........ . . 2| 1FE 250,000 |..... 99.732 | .... 249,330 | ....... 250,000 | ... 250,000 | ..oovvoniieriiiiniis e | e | e | s 3.579 10/25/2019. | 12/01/2043.
73358W  TM 6 [PORT AUTH NY &N J.iiiiciiiiceieirissiesiesiseessesssssseniessesessssssssenes | sevees [P ISR IOV TFE| oo 206,147 |...113.031 | ... 197,804 ...175,000 | ... 188,889 (3,552) 5.000 11/12/2014. | 09/01/2023.
73358W WA 8 |PORTAUTHNY &NJ.. - 2| ... 202,293 |...115.308 .207,554 180,000 | ... 192,849 (2,153) ......5.000 04/28/2015. | 05/01/2035.
73358W  ZY 3 [PORTAUTH NY & N e ensssssssenssssnes. | ovenes [ I 1 e 1FE| v 286,823 |...119.262 | .................298,155 | ....... 250,000 | ... 275,108 (3,930) [ oo | e | s 5.000 11/30/2016. | 10/01/2025.
735352  QE 9 |PORT ST LUCIE FLA UTIL REV....otiiiiierierieineesssiseniesiesesseesssissessessenes | veneees . 2| 1FE 281,825 |..112.533 | ................281,333 | ....... 250,000 | ... 272,086 (2,999) [ ..o | e | e 4.000 08/11/2016. | 09/01/2030.
735352 QF 6 |PORT ST LUCIE FLA UTIL REV....oiiiiiieiierieineeiseiseiiesiesisseesssesessesienes | seeees . 2| 1FE 336,783 |...112.198 | ..o 336,594 | i 300,000 | ... 325,546 [RI157 T SRR INVTRRRIRN IO 4.000 08/11/2016. | 09/01/2031.
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735352 QG 4 |PORT ST LUCIE FLA UTIL REV....otiiiiiirierieeneesssiseriesiesesseesssisssnsessenes. | veneees 2 463,945 |...111.909 | ..ccoovvvrrnnne 464,422 | ... 415,000 449,019 (4,601) [ oo | e | e 4.000 |...... 2.650 08/11/2016. | 09/01/2032.
74265L M6 2 |PRIVATE COLLEGES & UNIVS AUTH GA REV.......ooviverieierieiisinsieissienies | veveees 2 176,360 |...119.631 179,447 | o, 150,000 169,768 (2,619) [ oo [ vereererinerienniens s 5.000 06/01/2017. | 10/01/2038.
759136 US 1 |REGIONAL TRANSN DIST COLO SALES TAX REV. 2] 250,000 |...100.075 .250,188 250,000 250,000 10 3.258 11/18/2019. | 11/01/2038.
762197  LQ 2 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH.........cccovermvviinrvimeceiinnnns | veeee [ v | cerrirennns | e 1FE| e 182,106 |...110.263 | .................165,395 | ......ccoccenene. 150,000 159,977 (3,353) [ oo | e | e 5.000 11/07/2012. | 11/01/2022.
76221R YR 8 |RHODE ISLAND HSG & MTG FIN CORP... 2| 1FE 248,275 |...108.245 250,000 248,352 /T SOOI IUROPOOTRRPRROPO DY 3.850 12/11/2018. | 10/01/2038.
76221R  YS 6 |RHODE ISLAND HSG & MTG FIN CORP... 2| e 1FE 322,156 |...107.285 ....325,000 322,248 86 ....3.950 12/13/2018. | 10/01/2043.
79560T EF 5 |SALT LAKE CITY UTAH SALES & EXCISE TAX R...cocovvviiierernrncireniseiisninis | e 2| 1FE 300,000 {..... 97.782 | .oveeeennn293,346 | ....... 300,000 300,000 [ .o e [ | [ 3.102 11/20/2019. | 04/01/2038.
796253 22U 5 | SAN ANTONIO TEX ELEC & GAS REV......ccoovieririrererieeieniseessssissrssessnens | voveees 2] 1FE 466,156 |...114.151 ....400,000 430,575 (6,938) [ ..oovrurererrerins | e | s 5.000 06/04/2014. | 02/01/2028.
796253 2V 3 | SAN ANTONIO TEX ELEC & GAS REV......cooriviriiirriieiineesissssissseisseies | e 2| 1FE 463,632 |...113.979 ....400,000 429,461 (R ) IR TUIIN DR IO 5.000 06/04/2014. | 02/01/2029.
79765R  4U 0 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......ccvuererinerieneneernninnies [ eeveee oo [ eovevienns (i TFE| oo 710,000 |...100.000 | ...cccceerrrere 710,000 | covoovercrirnnes 710,000 710,000 2.593 12/13/2019. | 11/01/2029.
79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.....ovcurremrinenienineerssninsnnns [ eoeene | oo [ereeend 1,2 | s 1FE ..1,020,000 |...100.147 | ..............1,021,499 | .............. 1,020,000 | ..ccoovvrenee 1,020,000 [ ..oceoueerenerienies | rererneereniineienins | eereseerseeineiens | oneerensneeseeienes | e 2.803 12/13/2019. | 11/01/2031.
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......ccveriririrrirnreinnineiirenes | crvee 1.2 1FE 265,000 |..... 99.736 | .................264,300 | ....... 265,000 265,000 [ vooovvernrirennirens | ceverienninnninnns | v | e | 3.303 12/13/2019. | 11/01/2039.
816705 JE 8 | SEMINOLE CNTY FLAWTR & SWR REV.....c.ovvuirieinirinerinenneensnissesserinens | woeees 2] 1FE 183,463 |..112.197 | oo 196,345 | e 175,000 180,064 (U4 [T ORI DR 4.000 05/01/2015. | 10/01/2030.
816705 JF 5 | SEMINOLE CNTY FLAWTR & SWR REV.....c.cvriimriiiieiiieinnieieissiseessineins | ceveees 2] ... 1FE 260,760 |..111.920 | .................279,800 | ....... 250,000 256,445 (995) [ evvrnrvrererrreerens | cevreriernniseeerines [ e 4.000 05/01/2015. | 10/01/2031.
837123 LD 8 | SOUTH CAROLINA ST PORTS AUTH PORTS REV........cocvcmieriirinerieninenes [ vorenes 2| 1FE 250,000 |...100.519 | ................251,298 | ....... 250,000 250,000 [ cvoooevererirnnnirens | cereerennesnnnnsnnnes | e | e | 3.875 11/14/2019. | 07/01/2055.
837227 4C 8 |SOUTH CENT CONN REGL WTR AUTHWTR SYS RE.......ccosviemmiricrirnrincinns [ e 2| 1FE 281,115 | A11.617 | .occeee...e. 279,043 | o 250,000 271,212 (2,919) [ oo | e | e 4.000 06/16/2016. | 08/01/2035.
83755L UY 0 |SOUTH DAKOTA ST BLDG AUTH REV.......eciviiiiiiiiisinsieisniseiessssesssenens | veveees 2] ... 1FE 178,965 |...116.564 ....150,000 164,332 (3,017) [ oo [ s 5.000 11/14/2014. | 06/01/2025.
873545 GX 9 | TACOMA WASH SWR REV........coooviumrimeiieririeisssisssssessesissesssssssssssssenes. | soneees 2| 1FE 179,252 |...118.145 ....150,000 166,546 (2,792) [ oo | e | s 5.000 02/12/2015. | 12/01/2029.
873545 GY 7 | TACOMA WASH SWR REV......coeviiiiiiiiiniiiisinnieississiesssisssssssssssssssenes | sevenes 2| 1FE 208,271 [..117.723 | .o 206,015 | oo 175,000 193,840 (BA74) [ oo [ [ 5.000 02/12/2015. | 12/01/2030.
87638Q PL 7 | TARRANT CNTY TEX CULTURAL ED FACS FIN CO.....ccccvvvumrrmerirereneereninns [ e 2| 1FE 189,320 |...109.691 ....175,000 184,559 (1,339) [ oo | eerrveeneriesinees | e 4.000 04/07/2016. | 11/15/2034.
880558 BS 9 | TENNESSEE ST SCH BD AUTH......ovviiiiiiieineiierierieeirsseissieessenesesessesenas | seeees 2| 1FE 406,851 |...108.091 ....350,000 365,160 (B,A74) [ oo | e | s 5.000 07/20/2012. | 05/01/2039.
88278P ZM 9 | TEXAS ST UNIV SYS FING REV......ovviviiiiiciiniierieniseeisssisssiesiesisssens | ceveens 2| 1FE 250,000 |..... 98.913 | .o 247,283 | ... 250,000 250,000 3.289 10/25/2019. | 03/15/2040.
914468 CH 4 |UNIVERSITY MINN SPL PURP REV......cciturirrmerrerieesneesssssessesssesesseesns | veeees 2| 1FE 462,520 |...102.233 ....400,000 404,289 (7,989) [ oo | e | e 5.000 09/21/2010. | 08/01/2025.
914716 J9 7 |UNIVERSITY N C CHARLOTTE REV.....evviriiiieeriiiiierieisssnsiesssssssensssiees | sevenes 2] ... 1FE 183,648 |..125.213 | .... 187,820 ....150,000 177,298 (3,164) [ oo [ s 5.000 12/06/2017. | 10/01/2029.
914716 WV 3 |UNIVERSITY N C CHARLOTTE REV.......cecosirririrerireererissiseriessnesssenssssenes | woeees 2] 1FE 470,156 {...108.621 | ....cocovrnvnne 439,915 | oo 405,000 421,598 (7,014) [ oo | e | s 5.000 05/02/2012. | 04/01/2030.
915138 NX 5 |UNIVERSITY TOLEDO OHIO GEN RCPTS.......ccoommiimrireriererneieeineisessiesenne | eevneen | o [ eoveveveeers | vevens 1FE ..181,163 |...126.302 189,453 | oovvoevvii 150,000 175,809 (2,896) | ..oovvevnrvireriinn | e | e 5.000 12/20/2017. | 06/01/2028.
915138 NY 3 |UNIVERSITY TOLEDO OHIO GEN RCPTS.......ccosvumriniinerineirerernreissineiinnns | verenes [ 1FE 272,374 |..128.482 | ................289,085 | ....... 225,000 265,098 (3,667) [ covoverrirrieniis | e | v 5.000 12/20/2017. | 06/01/2029.
915183  B5 5 | STATE BOARD OF REGENTS OF THE STATE OF U.....oocooivieirnneinericriineens [ v 2| 1 177,811 |...113.607 181,771 ....160,000 167,746 (1,993) [ oo | e | e 5.000 06/13/2014. | 08/01/2036.
915183 D4 6 | STATE BOARD OF REGENTS OF THE STATE OF U 2] ... 1FE 72,236 |...111.783 72,659 ..65,000 68,147 (810) [ everrrrerernreiens | evreeierreireeenines [ 5.000 06/13/2014. | 08/01/2036.
915183 M5 3 | STATE BOARD OF REGENTS OF THE STATE OF U....oocouivereernervernerirneens [ v | oo | vveeene 12| TFE| oo 250,000 |...100.850 252,125 | ....... 250,000 250,000 3.351 11/14/2019. | 08/01/2039.
915200 UK 3 |UNIVERSITY VT & ST AGRIC COLLEGE..........ccoovvumiriiririreiieseiinnseissniins | e 179,411 |..117.130 175,695 | oovvovrvi 150,000 165,063 (2,929) | ..o | e | e 5.000 09/19/2014. | 10/01/2025.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV... ..252,730 |...100.661 .251,653 250,000 252,720 (10) 3.393 12/12/2019. | 12/15/2036.
91802R  AJ 8 |UTILITY DEBT SECURITIZATION AUTH N Y...ooiiiiiierierieniseineiieniesiseen | cevee L A471,905 (..114.623 | e 1,547,411 | 1,350,000 | ..ooovvrenne 1,404,263 [ ..o | e (12,882) [ ..ovoreveecerieeins [ e [ e 5.000 12/12/2013. | 12/15/2030.
92778W  BK 1 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R....c..cvvivreinrisrinrirernniseies | evere 2| 1FE 211,027 |...116.503 193,412 (3,661) [ covveerrererinres [ e s 5.000 12/09/2014. | 09/01/2028.
927793 WG 0 | VIRGINIA COMWLTH TRANSN BRD TRANSN REV. 2| ... 1FE 437,660 |...109.208 ....400,000 411,622 (4,605) ......5.000 10/08/2013. | 05/15/2029.
928172 V5 1 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV. 2] ... 1FE 278,690 |...117.671 250,000 271,116 (2,801) [ cooeverereierinies [ s 5.000 03/10/2017. | 08/01/2036.
940093  7A 9 |WASHINGTON ST UNIV REVS.......oeviieiriirierirerieseseeisssssessesssesssensssseses | veeees 2| 1FE 325,053 |...116.606 275,000 302,926 (4,853) [ ..oovernreerieris | v | s 5.000 02/12/2015. | 04/01/2029.
940093 7B 7 |WASHINGTON ST UNIV REVS. 2] 1FE 206,015 |...116.265 ...175,000 | ... 192,323 (3,006) .5.000 02/12/2015. | 04/01/2030.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations crrrernnnins | e 40,164,332 XXX | ............40,067,511 36,010,000 | ........... 38,131,647 | oo 0] (422,431) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312988 KQ O | FHB70303 - RMBS......ooooo [T Y ] 134,967 | 103,618 | oo 138,809 [ oo 133,962 | ... 134,223 0] [....5000 |....4.946 [MON...] ......c.... 558 | ... 6,604 | 03/02/2004. | 02/01/2034.
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313IWQ  5C 7 [FH ZJ0BA3 - RMBS.......cooivireireireineiiesiesieesssssssssssesssssessssssssssssesssessnns | saeenas . ...107.252 612,460 | ... 602,205 [CC7 1 [N [NV IO 4.000 |...... 4.343 |MON... 12/21/2010. | 12/01/2040.
3131X4  LP 8 |FHZK1234 - RMBS......ccoooiiiiiieieieiiesesisns s ssssssesssns | eveons o ...103.296 39,924 | .. 39,260 28 | e [ e [ s 4.500 MON... 06/20/2008. | 06/01/2023.
3131X4 X9 1 |FHZK1604 - RMBS R ...104.293 ..39,078 | .. 39,513 (37) oerr4.500 MON... 05/06/2009. | 06/01/2024.
3131X5 D5 8 |FH ZK1924 - RMBS......cooiiiiieieieiieeiseisee st ssissssessesissssnas | evenas ] ...105.389 87,549 (154) | cevovrenrieens [ [ 4.500 MON... 11/04/2009. | 10/01/2024.
3131XJ 56 3 [FHZL3547 - RMBS.....oooieiiciieiieieeieisseiereesseesesssssssessesssessssenssssins | oeveons ...105.411 257,830 3 | s [ s [ 3.500 MON... 07/19/2012. | 08/01/2042.
3131XJ RS 3 |FHZL3197 - RMBS ...105.411 . 205,663 81 .....3.500 MON... 05/11/2012. | 06/01/2042.
331X S5 2 [FHZL3240 - RMBS......ooviieieiiecicseisiessis e ssssessessssisssessssssssessessssses | soneres ...105.406 | .... ....940,474 | ... 945,293 T3 | e [ [ 3.500 MON... 03/29/2018. | 06/01/2042.
3131XK  3C 1 |FH ZLA395 - RMBS......oovuiireirceeeiseiiessessesiss e ssessesssesssssssssssesssesssesess. | woeees ..103.024 | ..............1,386,902 | ...occounve. 1,346,193 | ..coovvvenne 1,320,471 209 | oo | e | s 3.000 MON... .16,827 | 03/29/2018. | 11/01/2042.
3131XM  FM 2 |FH ZL5572 - RMBS.... | b . ..107.028 | .................989,463 | ....... 924,490 | ... 957,352 1,397 [ | e | s 4.000 MON... .15,408 | 02/14/2014. | 04/01/2043.
B13IXN 65 7 |FHZL7181 - RMBS....oiiiiirirririeiiesiesienisisssiessesssessssesssssessesssnenss. | voveees . ..107.906 | ...............872,734 | ....... 808,791 | ... 838,427 (1,653) [ oo | eevivrineiierinenis | e 4.000 MON... 10/08/2013. | 10/01/2043.
3131XQ 5B 8 |FH ZLBIA2 - RMBS........iiecieiierieieeteeise st ssssssssessssssssins | evenns ..240,045 |...106.475 | .................238,763 | ....... 224,243 | ... 239,434 49 [ | e | s 4.000 MON... 01/13/2015. | 01/01/2045.
3131XQ 52 5 |FHZL8964 - RMBS.... st | crries . . 672,572 {..105.339 | .....ccceee.... 705,819 | i 670,046 | ... 671,947 (B4) [ oo | e | s 3.500 MON... 03/29/2018. | 01/01/2045.
3131XQ  KC 9 [FHZL839T - RMBS......cooiiuriiieriieiieeieniseesesiessessessssssessesssesssscsssnsns | ovenns e e 237,089 |...107.081 | .................240,286 | ....... 224,3% | ... 235,796 K7 725 [T INVRRIIR IO 4.000 MON... 08/05/2014. | 08/01/2044.
3M3MXR BB 9 |FHZLI034 - RMBS.......coiiiiriiiiieeeiieiesesieissssie s essessssssssenins | seveees - 278,577 [..105.342 | ........c.....279,729 | ....... 265,543 | ... 276,829 (154) | ceveverrirrieens [ [ 3.500 MON... 02/25/2015. | 02/01/2045.
BM13IXT PV 6 | FHZMO436 - RMBS.......oooiiiieicrieieiiessisesiesissesssssesssssssessesessssssssenns | sovees | | . .460,798 [...105.347 | ....ccc0ee0r 467,750 | oo 444,009 | ... 458,500 Y A [T IOVRRTRRIIR IV 3.500 MON... 11/05/2015. | 11/01/2045.
BM3IXT VP 2 [FH ZMOB22 - RMBS.......oiuiiniiieiiiieieieesiss s ssessesesssssssinnns | seinees [ I 7} I L1 519,529 |[...105.330 | ..cccoorerrnn 513,746 | oo 487,749 | ... 518,943 1,490 | oo | e | e 4.000 MON... 01/19/2016. | 12/01/2045.
313200 P2 7 |FHZA1341 - RMBS......oiiriieiieciese s ssssesssenes | soeees o] ..588,483 |...103.029 586,604 B | o [ [ 3.000 MON... 08/16/2012. | 09/01/2042.
313200 PX 9 |FH ZA1338 - RMBS.......oveiieeeeeesieeessssieeseese s essesese s esseessssssesenes | seieees || . ..541,119 {...103.031 | .... . 541,025 36 | e [ s [ e 3.000 MON... 03/29/2018. | 08/01/2042.
31320K  XW 9 [FH ZA2493 - RMBS.......coiriiiererieininsieississie s isssessssssssessensssssssnes | soneres [ I 7N I L [P 3,215,794 |..102.403 | ....ccooone.. 3,338,451 | oo 3,260,111 | covvovirne 3,217,364 (83) [ corererrererireiis | e | s 3.000 MON... 03/16/2018. | 02/01/2038.
313204 BH 6 [FH ZSA472 - RMBS......oooooeieeieeeeieeseeeeeeseeseeessieesseeeeeessssseesssssssessssssssnens | caveens o] .. 71,517 |...105.392 ...72,681 71,357 22 | e | s [ e 3.500 MON... 02/01/2012. | 02/01/2042.
313204 BV 5 |FHZS4484 - RMBS......coooiiiiiieiieiieesiteess et sssssesisssenas | evenas o] . 172,214 {..105.397 | .... 174,790 . 171,638 A8 | oo | e | e 3.500 MON... 05/11/2012. | 05/01/2042.
313204 7B 8 |FH ZS4490 - RMBS.........ovooieeieeerieseseeseeseesseeessisssessssesssssessssssssessssssssnses | coveens e e ) 611,678 |...103.039 | ....cccevvrrnen. 642,402 | .....cccooonee. 623,456 | ... 611,723 107 | oo [ e [ s 3.000 MON... 03/29/2018. | 07/01/2042.
313204 PW 2 [FH ZS4037 - RMBS......coooooeeieeieeeeieeeeeeeeeseeeseesseessse s essae s sssesesesneees | oaveens ] ...1,659,752 |...105.796 ..1,640,297 1,650,434 | ............ 1,558,520 39 | [ s [ e 3.500 MON... 03/29/2018. | 05/01/2044.
3132A5  AY 1 [FH ZS4523 - RMBS.......coeriiiiieriiininsie e ssssssssesssssssssssssssssssnes | soveres [ I . 115,734 |...105.359 | .... 121,311 ....115,140 | ... 115,543 2 | e [ e [ 3.500 MON... 08/06/2013. | 07/01/2043.
313205  FS 9 [FHZS4677 -RMBS........oooveeceeeereeeeseesieeieseeseessessesseissesssesssnsssssessssssssssssssens | coveien [P I 7 I L (- 1,753,882 |...102.558 | .............. 1,845,341 | oo 1,799,315 | .....eeeee 1,752,384 (824) | eveverrireiiens [ e [ 3.000 MON... 03/29/2018. | 09/01/2046.
3132A6  HK 2 [FH ZS5634 - RMBS.......cociiiiiiiiiciniieseseie i ssssssiensssssssnes | coeres | ..103.812 | ... ..30,003 | .. 29,364 39 [ | e [ 4.500 MON... 06/20/2008. | 06/01/2023.
313206 HV 8 [FHZS5644 - RMBS..........oooiveieeeeiseseeseeseesseessiesssessssessssssesssssssesssssssssses | coveens | ..104.029 | .... . ..30,004 | .. 29,349 A2 | | e | s 4.500 MON... 08/19/2008. | 07/01/2023.
313206 R4 7 |FHZS5907 - RMBS.........ooooieeieieeieensieeiesessseesssssssessesssssssssssssesssisesssessans | cevvons | ..104.172 30,802 | .. 31,015 [Z23) ] [T ISR IOV 4.500 MON... 08/12/2009. | 07/01/2024.
3132A7 UG 4 |FH ZS6883 - RMBS R 4 173,563 |...104.524 ...164,881 | ... 170,962 (206) .....3.500 MON... 02/21/2014. | 12/01/2028.
313209 MH 7 [FH ZS8460 - RMBS..........oovoieeieeeeeeeeieeeeeeeesseeesseessseneeeses s sssesssesesseneens | coveens | | ...102.624 584,808 | ... 586,866 [(G1:) ) SRR NSRRI ISP 3.000 MON... 03/29/2018. | 04/01/2027.
3136AC U5 8 |FNR 1315E EP - CMO/RMBS......c..ooviieiiiiriieiseieenssieeeniesssssenssnienns | seveees [ I I ...103.870 186,547 | ... 191,782 (206) 3.500 MON... ..5,990 | 11/22/2013. | 08/25/2042.
3137AM NN 3 |FHR 4012A JK - CMO/RMBS. 4 ...102.506 . 356,088 | ... 360,942 (1,106) .....3.500 MON... .12,170 | 03/29/2018. | 12/15/2040.
3137BC  R6 7 |FHR 4374B CE - CMO/RMBS..........oiuteimineiiieineesesiseisesissssssssesssssessssnes | coeees 4].. 2103630 | oo 773,422 | 746,332 | ... 759,137 497 [ s [ e [ e 3.500 MON... .25,786 | 03/29/2018. | 12/15/2043.
3138AS 4B 5 |FNAJITA7 - RMBS.....coiiirieiiiseeecsessissssssie s sssessssssssenine | sevenes 41.. ..107.275 ...610,517 | ... 629,102 (1/422) [ oo v s 4.000 MON... .24,230 | 03/29/2018. | 09/01/2041.
3138AX Z9 5 |FNAJ6167 - RMBS 4 1,191,780 |...107.188 1,153,841 | .. ...1,187,632 (3,072) .....4.000 MON... 145,922 | 03/29/2018. | 12/01/2041.
3138EN  HJ 1 [FNALBB32 - RMBS.......ooiiiiiiiiiicisnieieniniseesissssie s sssssnssenssssns | seveees 4].. 244,983 |...108.201 230,267 | ... 242,766 (2,258) [ ..o | e | e 4.000 MON... ..8,539 | 09/09/2014. | 08/01/2044.
313BWG  EZ 3 [FNASBA5T - RMBS.........coiviieeiierieciseeissiseniesieeesssesssssssssessesssssnssssnes | oeveens 4].. 543,961 |...105.803 520,342 | ... 539,350 (3,053) 3.500 MON... 17,747 | 01/22/2016. | 01/01/2046.
3138WH L3 4 |FNAS7545- RMBS 4 2,004,800 |...104.209 ..2,085,054 .2,000,839 272 .....3.500 MON... 169,418 | 03/29/2018. | 07/01/2046.
3138WH LR 1 |FNAS7535-RMBS.... e | e [ [ . ..1,651,913 |...103.034 | ... ..1,732,260 .1,681,251 (O TTUTOTPONORN IUNOTORTRRTOROPON IV 3.000 MON... X ceerenn.50,091 | 03/29/2018. | 07/01/2041.
3138WH  RL 8 [FNAST7690 - RMBS.........coouiriieieiierieeieesssisessessesessessssssssssesssesssesssssnes | eeeeas [ I 7} I L [ 4,268,953 |...105.800 | ...cccovnevne 4,495,479 | ..vvvernns 4,249,035 (<1 [ SPUURURPROOORN IUOPURTORRRRRTOR DO 3.500 MON... | .o 12,393 | ........ 123,930 | 01/29/2019. | 08/01/2046.
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3138WJ  YB 8 |FN AS8805- RMBS 105394 | 828,991 | .o 786,564 812,212 (2,848) [ ..o | e | e 3.500 |...... 2.777 |MON... 08/25/2017. | 02/01/2042.
3138WK  3E 3 |FN AS9796 - RMBS.... ...105.331 ..1,846,717 1,753,251 | e 1,756,395 (T44) [ v e [ s 3.500 MON... 01/18/2019. | 06/01/2047.
3138X3  AY 8 |FNAU3622 - RMBS ...108.998 774,664 710,714 737,741 (5,187) .....4.000 MON... 11/01/2013. | 07/01/2043.
3138X3  BX 9 |FNAU3653 - RMBS.... ..106.228 | ............1,357,843 | ..............1,278,235 | ............. 1,330,921 (9,742) | coveveveeervenes [ v [ 4.000 MON... 11/01/2013. | 09/01/2043.
3138Y6 MY 7 |FN AX4874 - RMBS.... L A05.511 | e 719,475 | 681,895 710,864 (6,280) [ ..voevnreeerierin | v | s 3.500 MON... 01/15/2015. | 12/01/2044.
3138Y9 S8 2 |FNAX7742-RMBS ...104.868 ....329,924 345,299 (1,334) .....3.500 MON... 03/04/2015. | 01/01/2045.
3140EC  S9 1 |FN BA7743-RMBS.... . 102544 | 2,177,274 | 2,123,258 2,075,423 5,014 [ oo e [ 3.000 MON... 03/29/2018. | 07/01/2046.
3140EV  4E 4 |FNBC1720 - RMBS.... 642,544 |...105.225 ...611,674 639,336 (3,749) [ oo | e | s 3.500 MON... 02/12/2016. | 01/01/2046.
3140GY GZ 6 |FNBH9215-RMBS.... 4. . ..2,158,630 |...103.988 2,103,095 | .o 2,158,477 (153) [ evererrernnreerens | cevreeiersnineerennes [ s 3.500 MON... 06/05/2019. | 01/01/2048.
3140H1T V2 3 [FNBJ0B32 - RMBS.......ooiiiniiiiiiiieninisiiesiessiesienisssssesssesssssssenssnennnes. | coeeee | o [ veverinenes Z ) I T e 613,796 |...104.825 | ................627,432 | ....... 598,552 610,320 (2,805) [ ..o | e | e 4.000 MON... 04/13/2018. | 03/01/2048.
3140JQ TE 3 |FNBN7748-RMBS... 719,280 |[...104.086 | .....cccceeern. 720,579 | ovirrrirnecns 692,292 718,135 (1,145) [ oo | e | e 3.500 MON... 09/27/2019. | 09/01/2049.
3140Q7 L4 7 |FN CA0346 - RMBS.... . ..382,092 |...106.263 | .................386,976 | ....... 364,168 383,344 1,253 [ o | e | e 4.500 MON... revennen9,559 | 05/08/2019. | 09/01/2047.
3140Q0A NN = 6 [FN CA3096 - RMBS........cccocommrrmiriirirererinnrneniensssssssesssssssensessssesssssssssnenes | nevenne | oo | eerveeronedh [T i 1,505,910 |...105.628 | ..............1,617,288 | .....ccc....c. 1,436,445 | ............ 1,507,957 2,047 | oo | e [ e 4.500 MON... | .ooeree5,387 | oo 48,480 | 03/22/2019. | 02/01/2049.
3140X4 ZN 9 |FN FM1648 - RMBS 101,436 | .o 930,669 | oo 917,494 930,129 19 | i [ [ 2.500 MON... 10/15/2019. | 01/01/2033.
31410L UV 2 |FN 890796 - RMBS..........ccouuvunee . 104.749 | .................368,313 | ....... 351,615 359,321 (A57) | cevereererineinens [ e [ s 3.500 MON... 01/17/2018. | 12/01/2045.
314120 L7 3 |FN 935150 - RMBS.........ccccoeen. ...103.236 32,410 (105) | eveveererireirens [ ereereeineiseiienes [ e 4.500 MON... 10/06/2009. | 04/01/2024.
31414P M2 2 |FN 972077 - RMBS. ...103.684 68,219 (8B) [ vevoverneeerieeiis | e | s 4.500 MON... 04/07/2009. | 02/01/2023.
31415M  4F 9 | FN 984722 - RMBS. . ...103.336 20,722 122 | e [ s [ e 4.500 MON... 06/30/2008. | 06/01/2023.
31416T  UN 0 [FNAA9268 - RMBS.........coovvvriiriiirinierisnsienssssseensssssssssssssnssssssssenssnsnees | eonenee | o [orereninndt | v | e, 15,864 |...104.307 15,908 38 [ e e [ 4.000 MON... 05/28/2009. | 07/01/2024.
31418A FC 7 |FN MA1062 - RMBS... 407,095 |...102.624 406,775 (119) | vevereererererirens [ ereereniseeseriienns [ e 3.000 MON... 03/29/2018. | 05/01/2027.
314188 6J 0 |FN MA2672-RMBS... 4].. ...1,643,086 |...102.660 | .............1,700,327 | ..............1,656,270 | ............. 1,643,851 1,033 | oo [ | e 3.000 MON... 03/29/2018. | 07/01/2036.
31418C  AF 1 [FN MA2705 - RMBS......ccooiiiiiiiniiiiininiiisnisenissesssnississsnssssssssssenssssisssnssnses | conene | o | wevenenenes 4 1 I ,734,552 |..102.321 | .............1,821,458 | ...........1, 780,141 | ......c...... 1,735,354 1,455 | | | s 3.000 MON... 03/29/2018. | 08/01/2046.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . cierren e | s 48,227,891 XXX | 49,837,312 | ........... 47,697,261 | ........... 48,138,362 | ...ooooovviniiennns0 | s (32,208) 0 0 XXX XXX | s 136,788 | ..... 1,159,693 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
040588  F4 2 | ARIZONA ST CTFS PARTN.....covirimiiririeriiieienssssissessssssessenssssessssssssssnenses | eevnees | o | voveverenes | vevens {115 233,062 |...117.483 | .................234,966 | ....... 200,000 220,993 (4,093) [ ..o | e | s 5.000 12/20/2016. | 10/01/2024.
19668Q GZ 2 |COLORADO ST BLDG EXCELLENT SCHS TODAY CT......ocoovivvrniirnrnninninenns | e 2| ... 1FE 449,880 |...115.127 ....400,000 422,652 (4,908) [ ..o | e | s 5.000 11/21/2013. | 03/15/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMEIES. ... 682,942 XXX ....600,000 | .o 643,645 | ..ooiiriiirianinn (9,002) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special AssesSment OblIgations...... ..o rvreereireriiriereiieieseisissesssesieneesessessnsssssssnsensenss | eesieenes 89,075,164 XXX ] ...........90,600,298 | ............ 84,307,261 | ........... 86,913,653 | ..o | (463,638) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  HS 4 [ATTINC....ccoovvrrirreriiercersriseriensessiensssensenssssssnsenssssssssssssssssssessesssnnss | serinee | oo [ eorneeee 1,2 | eeeinFE | o 255,148 |...105.855 254,692 (A56) | evvvrvereerrerrnens [ e [ e 3.600 05/10/2019. | 07/15/2025.
00287Y  AQ 2 [ABBVIE INC ..ottt nsssssssessssssnnes | coenes 748,688 |...105.648 749,237 126 | oo [ [ 3.600 05/05/2015. | 05/14/2025.
00913R  AD 8 |AIR LIQUIDE FINANCE SA...... 2,100,465 |..... 99.423 0002500 02/12/2019. | 09/27/2026.
025816  BW 8 | AMERICAN EXPRESS CO.....coooumiirriireiieeiineeinesiseisesssssssessessssssssssssssnsss | seeees ...1,748,688 |...105.140 295 [ ocieerineerienins | e | e 3.700 12/19/2018. | 08/03/2023.
0258M0  EL 9 | AMERICAN EXPRESS CREDIT CORP........ccvcvrireriiirereiriisirssierssisessesssinns | veveees 701,491 |...106.232 701,191 (142) [ oo | e [ s 3.300 07/17/2017. | 05/03/2027.
02665W BP 5 | AMERICAN HONDA FINANCE CORP.. ...103.105 697,312 604 +rr.2.900 02/13/2017. | 02/16/2024.
035237 BP 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC......c.cooovimrierinreierineieeinsinins | e ..101.788 . 339,906 2,635 | oo [ s [ 2.500 11/07/2013. | 07/15/2022.
035240 AG 5 | ANHEUSER-BUSCH INBEV WORLDWIDE INC.........ccconevmmrimerierereenenirneesens [ vorenes ..118.373 250,000 260,117 (2515 [OOSR ISR DU 4.950 12,375 | 12/16/2016. | 01/15/2042.
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC.. ...106.188 ....500,000 499,459 78 .....3.650 .18,250 | 01/13/2016. | 02/01/2026.
03524B  AE 6 |ANHEUSER-BUSCH INBEV FINANCE INC.. ...106.040 250,000 249,972 B | e [ s [ 3.700 01/22/2014. 02/01/2024.
06051G  EU 9 | BANK OF AMERICA CORP.......ccovvvmrirririeririssiiesiesiseesssisssssssessssssssninns | weeees ...103.388 691,297 2,867 | cvorerereernninens | e [ e 3.300 06/19/2013. | 01/11/2023.
06051G  FB 0 | BANK OF AMERICA CORP.........ccooucmiiieiiriiiiniinsisciiissisissnsississsisssssiins | onnies | oe | vevieniiens | oo 1FE ..1,289,875 |..107.4% | .............1,343,675 | ..............1,250,000 | ............. 1,283,449 (8,426) | ..o [ v [ s 4.125 02/21/2019. | 01/22/2024.
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06051G  GL 7 | BANK OF AMERICA CORP........ccoviririreersriserinesiessnesssssissssessessssessssssssnsns | wovnees | o | enee 1,25] ... 1FE| v 1,186,763 |...106.926 | .............. 1,336,575 | .oovvrvvrennee 1,250,000 | ..oooorrenee 1,193,512 5,526 | ..cvvverrerirerines | v [ 003,705 | 4.359 10/10/2018. | 04/24/2028.
10373Q AL 4 |BP CAPITAL MARKETS AMERICA INC.......oocvriiirieinrineiersissisesiessesssenenes ..102.311 750,000 730,212 5,462 | .o | v [0 2,750 |, 3.591 02/04/2014. | 05/10/2023.
110122 BN 7 |BRISTOL-MYERS SQUIBB CO ...108.102 ....1,000,000 | . 996,926 504 | oo | e | 03875 | 3.936 09/29/2015. | 08/15/2025.
12189L  AK 7 |BURLINGTON NORTHERN SANTA FE LLC . 116.248 | ... 1,453,100 | e 1,250,000 | ...ocvoenee 1,333,910 (2,338) [ coovverrrrierseens [ ereerereeesisnens [0 375 [ 3.919 07/07/2017. | 09/01/2042.
125523 AH 3 | CIGNA CORP. ...110.789 . 250,000 249,723 A3 [ s | e | 4375 | s 4.390 09/06/2018. | 10/15/2028.
126650 CC 2 |CVS CAREMARK CORP...... 2105830 | s 793,725 | e 750,000 754,491 (1,9108) [ oo | cevrveernseiineineinns | 204000 | e 3.825 01/21/2014. | 12/05/2023.
126650 DG 2 |CVSHEALTH CORP.......cccovvvvervrrrins ..101.634 | ................254,085 | ....... 250,000 | . 247,815 T2 [ oo | e [ 000000 3.250 [ 3.357 08/08/2019. | 08/15/2029.
149123 CF 6 |CATERPILLAR INC ..100.413 | .ooeverrn. 1,255,163 | oo 1,250,000 | ..coorenne 1,238,689 B4 | oo e | 0000 3.250 [ i 3.298 09/16/2019. | 09/19/2049.
17275R  BJ 0 [CISCO SYSTEMS INC... ...100.069 700,000 699,966 19 | o [ [0 1.850 |, 1.853 09/13/2016. | 09/20/2021.
172967 FT 3 |CITIGROUP INC.... ...104.849 1,250,000 | ..ccovvveeee 1,285,252 |.... c(16,540) [ oo | e | 204500 | e 3.060 02/24/2016. | 01/14/2022.
199575 AT 8 |COLUMBUS SOUTHERN POWER COMPANY.. ...136.829 250,000 294,532 (2,382) [ .oovereervriseins | ceerneerneninneineiins | 2006600 | e 4.763 01/24/2014. 03/01/2033.
20030N BH 3 |COMCAST CORP. ...115.908 250,000 248,688 T4 | o v | 4250 [ 4.303 04/14/2014. | 01/15/2033.
20030N BP 5 |COMCAST CORP. , . 17303 | 2,052,803 | e 1,750,000 | ..cooveeeee 1,912,133 (7,948) [ ..o | e | 04400 | e 3.600 07/24/2017. | 08/15/2035.
20030N  CT 6 |COMCAST CORP.......ccoririimiiniiierienisriississisisssiesiesssssessssisssisssssssssssens | svveens | oo [ corenens 12] . 1FE ... 149,625 |..112.634 | ...............844755 | Lo 750,000 749,672 35 [ e [ 150 [ 4.156 10/02/2018. | 10/15/2028.
208251  AE 8 | CONOCO INC.....ovvuurerriieirnireeseriessiessesssssessessssssessesssessssssssssssessenssesess. | seeees [P I (. 1FE]| ... ,022,000 |...135.993 | ..............1,087,944 | ....... 800,000 913,485 (9,378) [ ..o | eevreerrerinerneiinns | 2008950 | e 5.020 06/17/2003. | 04/15/2029.
21685W DD 6 | RABOBANK NEDERLAND NV.....cooiiiiiiiineiiciieeseeinssesessessesessessssissssnns | sevens (o3 ST 1FE| oo 270,550 |...104.149 | .................260,373 | ....... 250,000 255,158 (2,347) [ oo | e | 2003875 | i 2.857 11/05/2012. | 02/08/2022.
21688A AF 9 |RABOBANK NEDERLAND (NEW YORK BRANCH)........cccevrirvrivremrvnnirnnrennens | eovene | oo [erveiviinns | oo 1FE ....706,132 |...100.598 | ......ccc0errn. 704,186 | oo 700,000 702,106 (1,963) [ ..o | e | 2002500 e 2.208 11/27/2017. | 01/19/2021.
22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH).......c.ccovvviereriniireriniineinsierienies | vevees ..106.391 | ....eev.er.n.2,393,798 | ... 2,250,000 2,319,226 (5,741) [ oo v [ 0003625 | 2.912 07/09/2019. | 09/09/2024.
24422E  UX 5 [ JOHN DEERE CAPITAL CORP.........coovtirirriieieieinsieiessssiessesisisssssssssnses | conenes 2102297 | 1,022,970 | s 1,000,000 998,465 175 | oo [ [0 2.600 |, 2.639 06/04/2019. | 03/07/2024.
25179M AV 5 | DEVON ENERGY CORP........cccirimrimirinirierieniesiseessssssessesssesesssssssssssssenes | voenes ..118.586 | .................296,465 | ....... 250,000 249,925 10 | oo v [ 00.5.850 |, 5.856 12/10/2015. | 12/15/2025.
25243Y AU 3 |DIAGEOQ CAPITAL PLC......otiuririiieineiseiissiesissssssisesssssesssesssssssssssssnss | seveans 2102134 | 1,021,340 | e 1,000,000 968,551 8,739 | oo | e | 0000 2.625 [ i 3.638 11/13/2013. | 04/29/2023.
254700 AQ 2 | DISCOVERY COMMUNICATIONS LLC......ccviveeriirierirrircrieniinerienisnesneiens | cevees ..101.920 | .................254,800 | ....... 250,000 249,809 56 | o e | 00002950 [ 2.975 09/07/2017. | 03/20/2023.
26824K  AA 2 | AIRBUS GROUP FINANCE BV.......ovvuuierrinirierieseneissssissssesseseseesssnsssisss | evenns ..101.682 | .................254,205 | ....... 250,000 243,879 1,732 [ | e | 002700 | e 3.494 12/10/2018. | 04/17/2023.
31428X AX 4 |FEDEX CORP L A114.202 | 856,515 | 750,000 765,987 (790) | oveoevrrinerirens [ v [ 24900 |, 4.691 01/24/2014. | 01/15/2034.
35137L  AB 1 |FOXCORP ..106.566 | .................266,415 | ....... 250,000 250,000 [ .ovvveerirerirernnrenes | errerenisnnieneninns [onrseienennniens | vevineiessnsssiennns [0 4030 [ 4.030 01/15/2019. | 01/25/2024.
370334 BZ 6 |GENERALMILLS INC.......c.cccoovriiriicrianes ...105.380 498,455 190 [ o [ e [0003.200 [ 3.249 01/09/2017.| 02/10/2027.
377373 AG 0 | GLAXOSMITHKLINE CAPITAL PLC.. ...104.300 995,534 TT4 | v | e | 200.3.000 | oo 3.109 . 03/18/2019. | 06/01/2024.
381430 8H 7 | GOLDMAN SACHS GROUP INC.......cooiermiimeireiieeesensssisseesssissssesssesesseenns ..105.852 | ..............1,058,520 | ..............1,000,000 | ............. 1,036,192 (5,510) [ covverneerrrinernns | eevrneernenrneineinns | 203750 | v 3.075 |FA oo v 13,125 | e 37,500 |08/02/2016. | 02/25/2026.
404280  AK 5 [HSBC HOLDINGS PLC.......coniirieiiiiiinieieiissiesesisseesssssessssesssssssensessssenes | coveres ..103.716 | ..............1,037,160 | ..............1,000,000 | ............. 1,017,666 | ...oovorevrrrirernins | e (13,420) [ ovvvvervrirciiens | v [ 0005100 [ 3.651 |AO...... | 012,183 | o 51,000 | 12/26/2018. | 04/05/2021.
404280 BB 4 |HSBC HOLDINGS PLC.......oicuiriirienienireiserssesssesiesssessssessssssssssesssesssssenns | eveens ...106.672 703,452 (468) | vvorvvrerrerirens [ e [003.900 | 3.812 [MN..ooo| vreerenn,730 | e, 27,300 | 03/20/2017. | 05/25/2026.
423012 AG 8 [HEINEKEN NV......ooiiiiiiiiiieiiiieiie sttt L A12439 | 1,121,390 ..l 1,000,000 | e 1,021,205 (422) | coveeverrrneiinns [ [ 04350 | 4.217 05/16/2017. | 03/29/2047.
438516 BW 5 |HONEYWELL INTERNATIONAL INC ..101.229 998,087 157 | o v [002.300 |, 2.344 07/30/2019. | 08/15/2024.
44328M AC 8 |HSBC BANKPLC................ ..101.282 | ..............2,025,640 | ..............2,000,000 | ............. 2,005,360 (8,487) [ .oovereervrineins | e | 125 | 3.679 10/20/2010. | 08/12/2020.
459200 HP 9 |INTERNATIONAL BUSINESS MACHINES CORP.........cccoovvermrmrrrirnriernnirenes | covenns ..104.733 | .................523,665 | ....... 500,000 493,042 1,788 | v v 003375 | e 3.7% 12/10/2018. | 08/01/2023.
46625H QJ 2 | JPMORGAN CHASE & CO.....couvvmiririrrireerseissriesiessseessssssssessessssesseninns | woeees ..100.774 | ................251,935 | ....... 250,000 249,954 38 | s e | 0000 2.550 [ i 2.566 02/25/2016. | 03/01/2021.
46647P AU 0 | JPMORGAN CHASE & CO......... 105405 | .. 527,025 | 500,000 506,851 (1,619) [ o [ v [0 3797 [ 3.379 02/26/2019. | 07/23/2024.
494550 AT 3 |KINDER MORGAN ENERGY PARTNERS, L.P ..121.072 . 250,000 232,642 852 [ ..ocveerercrieins | crreeenernseinneinns | 2005800 | i 6.527 09/02/2015. | 03/15/2035.
494550 BT 2 |KINDER MORGAN ENERGY PARTNERS LP 201277 | e 405,108 | 400,000 399,629 306 | oo [ | 2000 3.500 | e 3.582 02/19/2014. 03/01/2021.
565849 AL 0 |MARATHON OIL CORP.......coririirririieriiisiresieissssiessssssesssssssesssssssnsenses | sevenes ..105.910 | .o, 529,550 | ... 500,000 499,322 110 [ e [0 3.850 [ 3.878 06/01/2015. | 06/01/2025.
57629W CE 8 | MASSMUTUAL GLOBAL FUNDING Il.....couiemureunrvmerrenireisenississensensssisennns | sevees 102,600 | .oovereernn513,000 | oo 500,000 484,721 3,091 | oo e | 002750 [ e 3.494 01/02/2019. | 06/22/2024.
57629W CH 1 |MASSMUTUAL GLOBAL FUNDING Il.....cvuveiiririiieirriereeiseienesiseeesissnsenens | evenes 105410 | oo 527,050 | o 500,000 499,087 107 | oo [ [ 20.3.400 | 3.433 03/05/2019. | 03/08/2026.
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58013M  EZ 3 | MCDONALD'S CORP.......coeviririrrineiserssssiessesssseesesssssssesssensssssssssssssnens | seeees e 12| 2FE | 799,005 |...118.604 750,000 | ... 793,945 (1,992) [ oo | e | e 4.700 |...... 4.181 |JD.cces | 2,154 | 35,250 |05/09/2017. | 12/09/2035.
582839 AH 9 |MEAD JOHNSON NUTRITION CO.....ovvirriireriiiinisirnsiersssseesessssisssssssssnnes | seveees o] 249,895 |...109.312 250,000 | ... 249,936 9 [ e e [ 4125 .10,313 | 10/29/2015. | 11/15/2025.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO e 1,502,625 |...100.889 ...1,500,871 (973) ......3.000 145,000 | 02/15/2018. | 11/15/2020.
58933Y  AJ 4 [MERCK & COINC......civiiiiiriciiccssissisiiesissssssississiessssisns | e e 498,640 |...119.319 498,812 30 [ | e [ 4.150 .20,750 | 07/30/2014. | 05/18/2043.
617610 3R 8 | MORGAN STANLEY.......couiiiriiiririmeimerisssiesiesssssessssssssesssesssesesssssssenens | seeees ] 756,533 |...103.254 754,572 (620) | eveveerrrereriens [ e [ e 3.125 .23,438 | 09/08/2016. | 07/27/2026.
655844 BZ 0 |NORFOLK SOUTHERN CORP.. NP 1,746,115 |...109.910 . ..1,746,578 331 ......3.800 166,315 | 07/30/2018. | 08/01/2028.
666807 BG 6 | NORTHROP GRUMMAN CORP.........coosiirirriiriririnisirisiersssssesessssssesensssssnns | sevenes - 710,130 |...104.255 ....750,000 | ... 733,227 4,278 | oo v | 3.250 01/22/2014. | 08/01/2023.
66989H AG 3 |NOVARTIS CAPITAL CORP.. P I o] ..248,628 |...105.905 250,000 | ... 248,881 239 | e | e | s 3.400 ..8,500 | 12/10/2018. | 05/06/2024.
66989H AM 0 |NOVARTIS CAPITAL CORP.. IO e . ..696,143 |...101.429 700,000 | ... 698,191 729 | o [ | e 2.400 ceer. 16,800 | 02/14/2017. | 05/17/2022.
674599 CS 2 |OCCIDENTAL PETROLEUM CORP.......cccorvviiiiriniiineienisrissiisssisessenisenenns | veenes e 12 2FE | v 248,765 |...102.087 250,000 | ... 248,807 A2 | e | e | s 3.500 |......3.559 [FA......| cereeeern 3476 | o, 08/06/2019. | 08/15/2029.
674599 CW 3 |OCCIDENTAL PETROLEUM CORP........cccosvimrrrmrrneerenineenserissessenssnissesnnsins | eonnees | o [ eoneeenn 1,2 | oo 2FE| .. ..998,700 |...101.634 .1,000,000 | ... 998,799 99 | i [ s [ e 2.900 08/06/2019. | 08/15/2024.
68233) BH 6 |ONCOR ELECTRIC DELIVERY COMPANY LLC.. e 12 1FE| .. ..749,648 |...109.468 ....750,000 | ... 749,689 B0 | overererererrrinnis [ s [ s 3.700 08/07/2018. | 11/15/2028.
693304  AX 5 |PECO ENERGY CO....covvvrmrirrireemrinriiesiesissessesssssessessessssssssssssessesssesess. | seneees e 12 {1 =5 247,943 |..... 96.112 | ..oovvveerr... 240,280 | ... 250,000 | ... 247,956 14 | s [ e [ e 3.000 09/03/2019. | 09/15/2049.
693476  BJ 1 |PNC FUNDING CORP... et | s JOS ISR I 1FE| s 933,126 |...100.281 | ...ovvoveeernn 862,417 | oo 860,000 | ... 860,965 (9,212) [ oo | e | s 5.125 10/26/2010. | 02/08/2020.
69353R  EQ 7 [PNC BANK NA. ..o nesesssnnes | erenes . 2| . 1FE 513,705 |..104.955 | ..............524,775 | ....... 500,000 | ... 508,549 (1,460) [ oo [ e [ 3.250 04/26/2016. | 06/01/2025.
713448 BY 3 |PEPSICO INC....ooiimieiiiiieiieeieesseissise s ssnses | seneees [ I (. 1FE| cooei 1,246,986 |...102.091 | ..............1,327,183 | ..............1,300,000 | .......c..... 1,284,709 6,660 | oo [ e [ e 2.750 11/07/2013. | 03/05/2022.
717081 EA 7 |PFIZERINC....coiviiiiiieseieseeienisssissssssssssssssssssessssssssssssssssssssssenenss | nevvene | oo | evvneenennsd [ s 1FE| .. ..740,865 |...105.109 743,404 BAT | o [ | e 3.000 11/22/2016. | 12/15/2026.
717081 ES 8 |PFIZER INC e 12 1FE]| .. ..749,618 |...103.860 749,677 B0 | ovvrerereereninens [ e [ e 2.950 v 11,308 | 03/04/2019. | 03/15/2024.
74456Q BR 6 |PUBLIC SERVICE ELECTRIC AND GAS CO. I I w12 1FE| v 697,697 |..... 99.138 698,403 218 2250 |.....2.287 [MS.....| ..cc......4,638 | .......... 15,750 | 09/07/2016. | 09/15/2026.
74456Q BS 4 |PUBLIC SERVICE ELECTRIC AND GAS CO I [ e 12 1FE| .. 697,949 |...103.473 698,450 185 | oo [ e [ e 3.000 .21,000 | 05/02/2017. | 05/15/2027.
74456Q BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO I e 12 1FE]| .. ..1,999,680 |...109.079 .2,000,000 | .ooovvvenee 1,999,707 25 | o | e [ e 3.650 s 11,783 | 09/05/2018. | 09/01/2028.
75625Q AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC........ccoovmerimreeriiriniiennns [ e Clon 12] . 1FE| i 709,920 (..101.997 | ..ccceoeeenn 764,978 | oo 750,000 | ... 716,592 8,672 | oo [ e [ e 2.750 |......3.841 | Do | crvrirrenrni286 | e 20,625 |01/02/2019. | 06/26/2024.
797440 BV 5 | SAN DIEGO GAS & ELECTRIC CO....ovevumrvurrreineriseineeisssiessenssssessssssssaens | woveees 12 1FE]| .. .248,885 |...104.059 | .................260,148 | ....... 250,000 | ... 248,938 72 ISR ISR DO 3.750 ..9,375 | 06/05/2017. | 06/01/2047.
82620K AT 0 |SIEMENS FINANCIERINGSMAATSCHAPPIJ NV. I I Clovoen| v 1FE| .. ..260,610 |...119.144 | .................297,860 | ....... 250,000 | ... 260,107 (204) | ovooeeneienns [ e [ 4.200 ceerenn. 10,500 | 05/22/2017. | 03/16/2047.
828807 DG 9 | SIMON PROPERTY GROUP LP.......ccvtiuiririreeieimeeisssieriesssseessssssensssssens | veveees e 12 1FE| oo 1,748,268 |..... 99.521 | oo 1,741,618 | e 1,750,000 | ..cooreeee 1,748,368 100 | oveoeeereriens [ e [ e 2.000 |......2.021 [MS......| +o0eeeei 10,500 [ .oororririiriinne 09/04/2019. | 09/13/2024.
830505 AW 3 | SKANDINAVISKA ENSKILDA BANKEN AB et | s [OF I IV 1FE| .. . 101.544 | .ocooioerree 710,808 | oo 700,000 | ... 705,484 (2,403) [ cooveerierenines [ e [ 2.800 .19,600 | 11/09/2017. | 03/11/2022.
84756N  AD 1 |SPECTRA ENERGY PARTNERS LP......cocosviiiviiirnirieriinrienisinsiiensssenenins | cvveees e 12 . . ..108.893 | .o 272,233 | ... 250,000 | ... 249,727 5T | o | e [ e 4.750 .12,125 | 09/16/2013. | 03/15/2024.
855244 AR 0 | STARBUCKS CORP LA11491 | 1,393,638 | 1,250,000 | ..cooovvrenne 1,248,704 119 | e [ s [ e 4.000 .50,000 | 08/08/2018. | 11/15/2028.
857477 AW 3 |STATE STREET CORP e o . . ..101.792 . 250,000 | ... 242,642 1,025 002,650 ,625 | 11/29/2016. | 05/19/2026.
85771P AN 2 [EQUINOR ASA......cccmiririeeririniins R . ..106.549 | oo 1,172,039 | oo 1,100,000 | ..cccvvrenne 1,099,619 83 | o [ e [ e 3.700 140,700 | 11/05/2013. | 03/01/2024.
863667 AB 7 |STRYKER CORP............... ...100.075 500,062 (1,623) [ coocvevereiervnies [ [ 4.375 .21,875 | 01/31/2011. | 01/15/2020.
892331 AD 1 |TOYOTAMOTOR CORP... ...109.834 2,000,000 .r..3.669 .73,380 | 07/10/2018. | 07/20/2028.
89352H AK 5 | TRANSCANADA PIPELINES LTD ..105.386 | ..............1,580,790 | ..............1,500,000 | ............. 1,499,305 S TR RO PR 3.750 .56,250 | 11/07/2013. | 10/16/2023.
907818 EH 7 |UNION PACIFIC CORP ..102.490 718,284 (2,850) [ ..o | e | s 2.750 .19,250 | 08/01/2016. | 03/01/2026.
913017 BV 0 |UNITED TECHNOLOGIES CORP. ...102.604 743,984 2,348 R (1] .23,250 | 11/08/2013. | 06/01/2022.
91324P DM 1 |UNITEDHEALTH GROUP INC ..105.573 . 499,679 103 | oo [ [ 3.500 11,569 | 12/21/2018. | 02/15/2024.
92343V EU 4 |VERIZON COMMUNICATIONS INC L11475 305,442 274,000 | ... 272,155 187 4.016 ...8,406 | 02/28/2019. | 12/03/2029.
927804 FP 4 |VIRGINIA ELECTRIC AND POWER CO NP ..119.610 o 250,000 | ... 270,727 (530) o.r4.650 .11,625 | 10/02/2014. | 08/15/2043.
92826C  AD 4 [ VISAINC.....iiiieieieiiseieisisiss et sssssnsns | enens - 105726 | e 792,945 | 750,000 | ... 750,873 (134) [ ovvrererneierens | e [ s 3.150 11/22/2016. | 12/14/2025.
92826C  AE 2 [VISAINC ...t isses st ssesssssssnsas | aeiees 17960 | e 188,736 | e 160,000 | ... 168,821 (A7) | ceveeereeseinens e [ e 4.150 02/28/2017. | 12/14/2035.
931142 CB 7 |WALMART STORES INC......covtiriririeiiirernnineierinsissessisenssssseessssisesesinennes | veveene | oo | eveeerenins | voeees 1FE ..1,003,622 |...131.655 .1,109,269 | ....... 855,000 | ... 976,500 (5,471) 5.250 08/18/2014. | 09/01/2035.




6013

Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
931142 CB 7 | WAL MART STORES INC........ SD.. LA15.313 | e T35472 | 595,000 670,668 (3,370) 5.250 |...... 4.139 |MS......| oo 10,413 05/01/2014. | 09/01/2035.
949746 RW 3 |WELLS FARGO & CO...coouirirriiireiersissiesisisiessesssssssesssssssssessssssssenses | sevenes ..102.869 | ..o 720,083 | oo 700,000 702,891 (A1) oo e [ 3.000 4,025 10/13/2016. | 04/22/2026.
949746 SH 5 |WELLS FARGO & CO ...102.490 . 500,000 484,853 1,936 ......3.000 11/29/2016. | 10/23/2026.
950000 2F 9 |WELLS FARGO & CO.... s | i ..103.766 | .........cc......518,830 | oo 500,000 500,000 [ .oouvverrrerrnrirens | e | e | e | e 3.196 06/10/2019. | 06/17/2027.
976656 CD 8 |WISCONSIN ELECTRIC POWER CO.......cooomiririrrerierininirierieneseeseniseennes | vereees 101554 | i 710,878 | e 700,000 712,620 (8,488) [ ...vvvureeerierins | vevieirerierinenis | e 2.950 08/02/2016. | 09/15/2021.
976826 BK 2 | WISCONSIN POWER AND LIGHT CO.. ...109.067 . 250,000 | ... 249,807 4 .4.100 10/06/2014. | 10/15/2044.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ XXX | ...........80,708,847 | ............ 75,791,000 | ........... 76,340,384 | ..coovvviiinis 0 ] e, (49,676) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
891788 AA 2 | TPMT 194 A1 - RMBS. [ [ ]| o FE] 2,954,704 |..100.575 | ............ 2,943,161 | e 2,926,334 | .....0...2,954,663 (42)] o s | 2.900 |.....2.851 [MON...| ... 7,072 11/04/2019. | 10/27/2059.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 2,954,704 XXX e 2,943,161 | oo 2,926,334 | ..o 2,954,663 | ..o 0 (42) 0 0 XXX XXX XXX | e 7,072 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05526Q AA 4 | BAMLL 15200P A - CMBS........cooiiiriniricriinineiiesisssiesiensssssssssssssnsssenies | evenes | oo | vevernseens 4| ... TFM | o 486,699 |...103.684 | .......ccceee.n. 518,422 | ....... 500,000 489,532 1,796 | oo | e | s 3218 |...... 3.674 |MON... | .ccoovrnnee 1,341 05/09/2018. | 04/15/2033.
06035R AR 7 | BANK 18BK14 A3 - CMBS.......ccovveiereireinerisiriesiessseesssssssssssnsesssessssssssnens | covnees | o | vovereneees 4| ... M| s 3,534,844 |..110.078 | .............. 3,852,725 | .ovvverne 3,500,000 (3,4B8) [ ..ooevevveerrerins | e | s 3.966 |...... 3.855 |MON... | .covvnnee 11,568 09/18/2018. | 09/17/2060.
065404 BB 0 |BANK 18BK10 A5 - CMBS........cooiiiinriiiiirinrissisniciienississssisssissssesisnens | v | o | evevivenndt| e 1FM ..1,029,994 |...107.893 1,000,000 (2,781) [ oo | e | s 3.688 |...... 3.337 |MON.. 3,073 01/26/2018. | 02/17/2061.
06540B  BC 2 [BANK 19BN21 Ad - CMBS........vieeiririiierierieceneeiseiesiesieseseesssssessesssesses | coveens 4] ... 1FM| .. ..1,009,985 |..... 99.662 1,000,000 (187) | ceververerinerinens [ erveerreriseiseiieeins [ e 2.600 |...... 2.486 | MON.. 2,167 09/27/2019. | 10/18/2052.
08160B  AD 6 |BMARK 18B5 A4 - CMBS........cocnriiiiriieiiieiiseiseiiesississessssissesssssssssseensnss | oneee | oo | vevesseenns 4| ... M| s 1,802,500 |...111.876 1,750,000 (A,721) [ o | e | e 4.208 |..... 3.854 |MON.. 07/27/2018. | 07/17/2051.
08162B  BD 3 [BMARK 19B11 Ad - CMBS........coccovrirrerririernniseienisisssssisenssssesensssssssensnnes. | eovene | oo [ovrieeerndt | s 1M ..1,262,491 |...105.315 .1,316,435 .1,250,000 (L) SN ISR PPN 3.280 |...... 3.165 | MON.. 05/22/2019. | 05/17/2052.
08162C AC 4 |BMARK 18BB A3 - CMBS.......ccooveuuieeiireiienieineesessssssesssesessesssssssssssssenens. | sevnees 4] ... 1FM| .. ..3,029,954 |...110.373 | ... 23,311,175 | ... .3,000,000 (2,881) 3.99 |...... 3.889 | MON.. 09/20/2018. | 10/13/2051.
08162F  AE 3 [BMARK 19B12 A5 - CMBS........cooviirierireiernnisireniseissssniensssssesessssssssessenns. | enene | oo [ oerensenns 41 ... M| 514,999 [...103.850 | .cccovvrerinnee 519,251 | ....... 500,000 (549) [ ovvrrvrervrrieirens | cerrerirernsieeenines [ s 3.116 |...... 2.770 |MON.. 07/19/2019. | 08/16/2052.
08162T BA 0 |BMARK 18B7 A3 - CMBS........cccnirerierierieeienieiseninsssensenssssessssssssnensens | cennnee | oo | vevevneeneidh | e 1FM ..1,009,958 |...112.120 .1,121,196 1,000,000 (1,002) [ oo | e | e 4241 | ... 4.131 |MON.. 11/09/2018. | 05/16/2053.
08162V  AD 0 [BMARK 19B10 A3 - CMBS.......cooiiiiriineierieeieeiseeiseisessesiessssessssisssssnss | evenas 4] ... 1FM| .. ..5,049,683 |...106.703 .5,335,142 | ..... .5,000,000 (3,609) [ .ovoerreeireris | e | s 3455 |...... 3.341 | MON.. 03/21/2019. | 03/17/2062.
12624P  AE 5 | COMM 12CRE3 A3 - CMBS.......cocoviririririeiirinirierienessessssisesiesissessessnnes. | cevnnee | o | vevererenes 4| ... M| e 1,612,830 |...101.187 | .............1,683,178 | .ccocvvnnnce 1,564,608 (5,453) [ ..o | v | s 2.822 ... 2.455 |MON.. 12/07/2012. | 10/17/2045.
23312 AS 7 |DBUPM 1BCT Ad = CMBS........coooeeoecrecriesreesesessssssssssessisssssssssssssssnssens. | eovsnnn | oo | eerrirenidh | s 1FM 537,871 |...104.386 ....500,000 | ... 525,090 (R CTAT SRR NN IO 3.276 |...... 2.386 | MON.. .16,380 | 07/28/2016. | 05/12/2049.
23312V AF 3 |DBJPM 16C3 A5 - CMBS A .. 1FM| .. ..1,820,254 |..102.290 | .... . 11,850,000 | ...ocoveuee 1,822,710 3435 | o [ e [ 2.890 |...... 3.142 |MON.. . . .53,465 | 03/29/2018. | 08/12/2049.
36250S  AE 9 | GSMS 18GS10 A5 - CMBS.......covemirerieriieeieniseiserisssiessenssseesssssssnsensens | ovenes | oo | veverneenns 4| ... TFM | s 4,634,844 |...111.080 | ..coccornvene 4,998,618 | ..ocvvvnvene 4,500,000 | ..oocvvrnees A817,716 | oo | s (12,108) [ vooverrereerenins [ erverrmeeineniieines [ ceennd 4.155 |...... 3.806 |MON... | ..ccooouue 15,581 | ........ 186,975 | 07/18/2018. | 07/12/2051.
362600 AD 9 | GSMS 19GC39 Ad - CMBS........ooveieericrieeineeiseiseiiesiesessessssisensessieseeens | eovneen | o | overveenedh | e 1FM ...1,029,943 |...107.302 ..1,073,024 1,000,000 | .. ...1,028,316 (1,627) [ oo | e | s 3.567 .20,808 | 05/09/2019. | 05/10/2052.
61766E  BE 4 |MSBAM 16C29 Ad - CMBS.......ovvevveereeeeeceeressssssseessseessessssssssssssssnssinnes | convees | oo | eoveenneenidh | v 1FM ..1,306,250 |...104.511 1,250,000 | .. ...1,286,423 (5,567) 3.325 41,562 | 05/04/2016. | 05/17/2049.
90276Y AE 3 |UBSCM 19C16 Ad - CMBS.........oveereirrinerieriesieisssisessenssssssesssssisssssesinne | cenees | oo | vevevnennidh | i 1FM ..107.357 | .............1,341,963 | ..............1,250,000 | ............. 1,285,075 (2,815) [ oo | e | e 3.605 .30,040 | 03/27/2019. | 04/17/2052.
92903P  AA 7 [VUNO 10VNO AT - CMBS......oviiieieiniineiieinsisississenssssenessssisesssssssssssssssenss | eonenee | oo [oerineernd | s 1FM ...100.139 . 80,489 2 22970 ,669 | 08/10/2010. [ 09/13/2028.
92936C  AJ 8 [WFRBS 11C4 Ad - CMBS.......coivveerierieeeeeisesessssssesssssssssssssssssssssssssssnnns | eoviees | oo | eovesseend | oo 1FM ..102.719 | ..............3,851,970 | ..............3,750,000 | ............. 3,750,162 (4,808) [ ...ovvurererrerins | v | e 4.902 83,825 | 07/21/2011. | 06/17/2044.
92937U  AD 0 [WFRBS 13C13 A4 - CMBS........oeiriineierineineineinsisesisessessssissssssssesssennss | eevinee | oo [ eevenninendh | e 1FM ...102.256 606,017 (1,907) [ oo | e | e 3.001 .18,006 | 04/17/2013. | 05/17/2045.
950006  AX 2 |WFCM 16BNKT A2 - CMBS........ccovrviririrriniieninenieniseessssssssensenssssessneees | eovsees | oo | everivenedh | e 1FM 1,363,474 |..... 99.415 ...1,358,759 (1,429) 2.399 .32,387 | 08/04/2016. | 08/17/2049.
950010 AW 7 |WFCM 18C44 A4 - CMBS........ccosveeieerierineineniseisesssssissessessssisessssssssssenns. | eovneen | | oneernenedh | s 1FM 504,973 |...109.697 504,151 (502) | evevneermerenneinees [ erneernenineisenienes [ e 3.948 .19,740 | 04/30/2018. | 05/17/2051.
95001W  BA 5 |WFCM 19C49 A4 - CMBS........cvviiiriiieerieissennieisnsiensssessssssssssssssssennns. | ovnee | oo | vervenveendh | v 1M ..2,777,437 |..108.514 (V27X 1) I SRR ISR DY 3.760 X . 77,550 | 02/21/2019. | 03/15/2052.
95002M AW 9 |WFCM 19C52 A4 - CMBS........cooiveirrenrisrisesisssssssesssssssessssssssssssssssssssnnns | evvsnn | oo |eenrisnnt | o 1FM 1,009,920 |..... 99.999 [(G1510))] T TR pTO 2.643 |...... 2.530 | MON... ..8,810 | 08/05/2019. | 08/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities. ettt ettt niees 41,102,282 XXX 40,935,118 | .o 0 [ (56,893) 0 0 XXX XXX XXX | ......124,311 | ... 1,308,196 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02587A AN 4 [AMXCA 192 A= ABS.....ooiiiicrieieriseiserieniesiseesssssssssssssessssesssssssssssssssessns | nevnne | oo | eeveneneendh | e 1FE ..999,941 |...101.762 1,000,000 999,954 12 | s [ e [ e 2.670 |...... 2.687 |MON.. .16,762 | 04/22/2019. | 11/15/2024.
05377R CR 3 [AESOP 171 B = ABS.....couiiiriiirireiisisisiersssseesss s esssssssssesssssnns | ovens JES TSSO S R 1FE ..101.715 500,000 | ... 499,897 39 | e | e [ 3.410 |...... 3.443 | MON.. .17,050 | 03/08/2017. | 09/20/2023.
08763Q  AA 0 |BTNY2 2 AT - CDO...coiiiiirreieineiienieessessss s esssssessesssssisssssssssssssenssesinns | soeees Cloond| 1FE ...100.000 1,250,000 | ..ooovrenne 1,250,000 [ ..oceoureervncrieries | rererneerseniinsienis | veveneernssinsiens | e | e 3.015 |...... 3.019 |JAJO.. 45,733 | 06/05/2018. | 04/30/2031.
17305E  GM 1 | CCCIT 18A3 A3 - ABS......oovviieriineierieeineisssiseissssesssessssissssssssesssssssennes | covnenn | o | overneendh | oo 1FE ...103.954 250,000 249,924 28 3290 |...... 3.303 |MN...... ..8,225 | 06/13/2018. | 05/23/2025.
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
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g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
17305E  GR 0 | CCCIT 18AB AB - ABS........coooierrierieriesiseesssisensesiesessessssssssssssssssssssnssnes | eevnees | o | seeerenenes 4 ... 1FE| v 1,265,234 {...103.708 | ..............1,296,343 | ............. 1,250,000 | ..oooorrenee 1,261,997 (RIVCT4 T SRR NN IO 3210 |...... 2.872 | D | i 2,675 | ovrrnne 40,125 | 02/21/2019. | 12/09/2024.
254683  CD 5 |DCENT 181 A - ABS...oiiiiiiiieieierieiesisisissie s ssesseesesssisssessssssssssnes | sevnes 749,973 [..102.861 | ...ooovvrerrnn 771,459 | oo 750,000 749,972 39 | [ s [ 3.030 03/08/2018. | 08/15/2025.
254683 CE 3 |DCENT 182 A - ABS ..500,000 |..... 99.944 500,000 500,000 +rn.2.070 03/08/2018. | 08/15/2025.
28415P  AA 2 [EHGVT 1BA A - ABS.....oiiiiiicice s | coenes ..248,206 [...100.003 | .................248217 | .ccoovvrinnne. 248,210 248,208 (V1 PRI IUPPOORPPORORTOROPOR PO 2.730 06/22/2016. | 04/25/2028.
28416T  AA 3 [EHGVT 19A A - ABS.... it ssesssesenns | seveons 671,083 |..... 99.393 ...671,265 671,087 A | e | e | e 2.610 08/14/2019. | 01/25/2034.
34532F AD 4 |FORDL 19A A3 - ABS. 1,749,863 |...100.915 1,750,000 ...1,749,930 67 ....2.900 02/20/2019. | 05/15/2022.
43284B  AA 0 [HGVT 18A A= ABS....iiiiiiieiieiineississ ittt ssssssnss | svisns ..102.847 | ..............404,858 | ... 393,651 393,643 KA SOOI DUSOPUTRTORRTORRPOR DPOO 3.540 09/11/2018. | 02/25/2032.
80286) AA 3 |SREV 19AA - ABS.....cciiivcrerncesninsresneseneessssssssssessessssssesssssssssnns | eonneen | oo | coneeneedt | e IFE | 0. 749,901 | .o 99.561 ....750,000 749,902 LI TSRO IVPIPRTRRIOR BV 2.510 11/20/2019. | 01/26/2032.
82652  AA 5 |SRFC 153 A-ABS......oiiiiiiiiiisicie e | s X ...100.048 66,689 5 | oo [ [ 2.580 10/14/2015. | 09/20/2032.
82652K  AA 2 [SRFC 171 A =ABS.......ovieceeeeeesesseseiessssiesessssessesssssesssssssnsssssssssssssnns | vovnne | oo | eerserinn 4 ..100.723 57,413 (V1 UOOROTOPIONPORN IUUPPOORSPORRIOTPOOPOR PPOOON 2.910 03/13/2017. | 03/20/2034.
82652M  AA 8 | SRFC 192 A = ABS.....oiiiiiiiiriiieineieiiesieses st isssssssesssnssss. | soeees ...100.094 199,608 LI SOOI PPN BV 2.590 07/16/2019. | 05/20/2036.
82653E  AB 3 [SRFC 191 B = ABS.....oioeieeeveeriesieesieeesesssessseesssesssssssssssssssssssssssnssssssns | coveens ...101.358 ....654,067 691,979 38,055 | ..o | e | s 3.420 03/12/2019. | 01/22/2036.
89231P  AD 0 |TAOT 18D A3 - ABS.....ccorereeriieinernerinssnensssissnssssssssssensesssssssssssesssnsssenes | vovves | oo | vevveeennidh | et IFE | i L0178 | e 762,888 | e 750,000 749,907 FS1C I SOOI IUSOPURTRRTRRTOR DO 3.180 10/30/2018. | 03/15/2023.
89237TK  AE 3 |TAOT 16A A4 - ABS.......oiiiiinciniiciises s | ereies ..450,685 |..... 99.970 | .cocvieiren 450,556 | oo 450,693 450,692 2 [ e [ 1.470 02/23/2016. | 09/15/2021.
92347Y  AC 8 [VZOT 19AB - ABS....iviiiirieriereieeissesceiessssstestesesssssesssssssessesessssssssenns | oeveons X 249,923 (..101.667 | .................254,167 | ....... 250,000 249,943 19 | s [ e [ 3.020 03/05/2019. | 09/20/2023.
92348P  AC B [VZOT 172 C - ABS.....oooiieiisiieiieeieeiseesssiss s ssssssssinns | evenns B 4| AFE] 249,975 |...100.127 | .................250,316 | ....... 250,000 249,994 A [OOSR ORISR PR 2.380 06/13/2017. | 12/20/2021.
92914X AL 3 [VOYA 152R AR - CDO.....ouiiiiiieinrissisnisnisssssisssessssesesssssssesanssssssnssssssnssssssees | conenes Clii 4| ... 1FE ...2,000,000 |...100.000 2,000,000 2,000,000 | .o | | | | oo 2.904 07/13/2018. | 07/23/2027.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHIES.. ... .14,005,579 XXX cnenn 14,141,871 13,991,671 | oo 14,040,739 [ oo 0 35,139 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... enesnsssnissenssseensnes | eonsiens 134,697,583 XXX | 140,939,909 | .......... 133,154,120 | ......... 134,270,903 [ ..oorirririnin (V)] I (71,472) 0 0 XXX XXX XXX
Totals
7699999.  Total - ISSUET ODGAHIONS. .. .v.rererstiesereseis sttt eees sttt enntns | crnninas 148,232,215 XXX | s 152,339,212 | cocvveees 141,632,005 | ......... 145,133,778 | oo 131,984 | ......... (716,007) 0 0 XXX XXX XXX | ... 1,494,210 | ..... 4,728,945 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........cviwiivimiriiiinsiinisienisrsssiisnnseneenes 58,534,272 XXX | s 60,229,246 | ........... 57,755,996 | ........... 58427414 | .0 [ s (39,082) 0 0 XXX XXX XXX [ s 168,765 | ..... 1,470,435 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... ... v it 41,684,753 XXX ....43,769,532 ...41,053,986 41,518,255 | .0 | o, (58,548) 0 0 XXX XXX XXX L1261 1,329,524 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMties............oviiniiiiiiniisiinicsiseienes 14,688,521 XXX v 14,837,345 ..14,591,671 | .. 14,684,384 26,137 0 0 XXX XXX XXX | 38,918 | o 397,437 XXX XXX
8399999, Grand TOAl - BONGS...........cvuueverrirrereeiieiseriesisesesees ettt nens e eniasesssnns | eressian 263,139,761 XXX | 271,175,335 | .......... 255,033,658 | ........ 259,763,830 | ............ 131,984 | ......... (787,501) 0 0 XXX XXX XXX | ... 1,828,005 | ..... 7,926,341 XXX XXX
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NONE
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

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

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation

Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

000360 20 6 |AAON ORD 2,965 1,981 19 861 .| 10/10/2018.
000361 10 5 |AAR ORD.....ccooomiiiiiiciiieceiiesesiesesi s | oo 1,804 1,760 12 310 .110/10/2018. | ..
00081T 10 8 |ACCO BRANDS ORD.......ccosiuiiririiriermmireierinsisesssisesessssssssssesssssssssesssssssssessssssnssns | avinenes | e | svevennene 140.000 1,310 1,102 18 209 .1 06/28/2019. | ..
000957 10 0 |ABM INDUSTRIES ORD 90.000 3,394 3,394 2,914 | e 17 65 504 .| 10/10/2018.
001055 10 2 | AFLAC ORD.....coviumiiimiiireiireisssiiesesssess s | oo 830.000 43,907 | ....c...52.900 | oo 43,907 | ...... 25,716 896 ..6,092 .110/10/2018. | ..
001084 10 2 [AGCO ORD......cooviiiiiiriiiniiiseissisess s | oo 90.000 6,953 6,953 5,122 57 .1,942 .110/10/2018. | ..
001228 10 5 |AG MORTGAGE INVEST TRUST REIT ORD.........ccovvuiriiirerirneeireeeissseiiesesieneiens | o . 50.000 m m T95 | 23 23 (24) .| 06/28/2019. | ..
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......cccrvrimiirimrieiniriierssiceesisissssssssssssssssenssssnenss | oevenes | eon | sveverennes 590.000 | ..cooevverieirienne 10,431 | .0 17.680 | oo 10,431 | ...... 10,661 | oo 94 1,192 83 10/10/2018.
00130H 10 5 | THE AES CORPORATION........oiiiimcriminiiiieeiseneiseeissesssesesissesseseseesessssessenesens | cnevenns 820.000 16,318 | eirn19.900 | oo 16,318 | ...... 10,760 448 .4,461 .110/10/2018. | ..
001547 10 8 |AKSTEEL HOLDING ORD.......coiuiiiiiiriiiiiiniinsiiesiesiseisssisssissssssisssisissiins | cevies 390.000 1,283 1,283 1,786 406 .110/10/2018. | ..
00163U 10 6 | AMAG PHARMACEUTICALS ORD.........ccoooimriimirinniisniisnniessssssssssssssssssssssnnses | avvvins | ane | coveverinnies 45.000 | .o 548 548 540 8 08/14/2019.
00164V 10 3 |AMC NETWORKS CL A ORD......ccooouuriiimiiireiiceiiecesiesesiesesseseseessssesssesessseesens | coeeenes 60.000 2,370 2,370 3,460 .(923) .110/10/2018. | ..
00165C 10 4 |AMC ENTERTAINMENT HOLDINGS CL A ORD.......ccrvvvrvrernrieireierssiseseensserssnnne | veniens | oee | sovernrienns 70.000 | oo 507 507 .755 28 (248) .| 08/14/2019. | ..
001744 10 1 |AMN HEALTHCARE ORD........cooooiiiiiiriirieiieneiseseiessesesssssseisessssssssssessssesessenes | oo 60.000 3,739 3,739 3,085 339 10/10/2018.
00182C 10 3 |ANIPHARMACEUTICALS ORD 617 822 .(205) .| 06/28/2019. | ..
00191U 10 2 |ASGN ORD . ..4,968 . 4,968 4,641 1,153 .110/10/2018. | ..
00206R 10 2 |AT&T ORD....cosiiiiriiiieiiireiieeeiiesseieessissssisessisssssssssssesssssessssesesssssssssssessssesnnnes | aevvones | ene | eeverees1,658.000 | ovivioiriianace 299,275 | .......... 39.080 | oo 299,275 | ....... 216,607 14,941 78,861 04/22/2019.
002474 10 4 |AZZ ORD....oveereicinrneseinsiserssiessississsssssssssssssssssssessssssssesssessssssssessesssssesnenes | svenes | e | vervnnrneernd0.000 | i 1,838 1,838 1,840 14 (2) .| 06/28/2019. | ..
002535 30 0 |AARONS ORD.......coovoiiriiireiiiceiissesisesisesesessesssssssssesesesessesssssssssssesssssssssesns | oo . 90.000 5,140 . 5,140 4478 | 4 13 .1,355 .110/10/2018. | ..
002824 10 0 |ABBOTT LABORATORIES ORD........cccoomiiiiriiniiierierissiinsissiiesississsssssisssissssins | cosvees | oo | eoviens 2,022.002 | coovveveriis 175,631 | v 86.860 | ...cooovvvrnenn 175,631 | ...... 44,569 2,541 29,380 02/03/2014.
00287Y 10 9 |ABBVIE ORD........ccoooiirieimeiireiiesesieneseenesessesisssesssesessssesssssssssssssssssssssessssssssenns | coneenen | e | coveeens 1,810.000 160,257 88.540 | ..coovvirnnen. 160,257 | oo 112,000 7,505 | oo | e (4,922) .103/19/2019. | ..
002896 20 7 |ABERCROMBIE AND FITCH CL A ORD.........cooviiereiireieeceiieseeieseeeesesiesessssesesnens | oo 80.000 1,383 | ...cccccee 17.290 1,383 1,523 64 (221) .110/10/2018. | ..
003654 10 0 |ABIOMED ORD.........cooimiiiirriirniineiessiessisssssesssesssssssssssssssssssssssssssssesnsssnns | oo 55.000 9,382 | ........ 170.590 | oo 9,382 | ...... 20,945 | oo [ e | s | o (8,495) 10/10/2018.
00401C 10 8 |ACACIA COMMUNICATIONS ORD.........ccvuireimmeeirmeiienesiesesisseseseeesesesesessessesenens. | ceevenas . 50.000 3391 | 67.810 3,391 2,357 1,033 .| 06/28/2019. | ..
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD......ccevuirmririrriernnieeesssseessnssssssssssennns | wvvvenes | oer | svernrines 110.000 3,654 33.220 3,654 4,022 826 .110/10/2018. | ..
004225 10 8 | ACADIA PHARMACEUTICALS ORD........coccoomviimmmiimnniinnnisnenisnnissnssssnsssssssnneens | wvivnnns [ eoe | evrenneen 130,000 | i 5,561 | oot 42.780 5,561 2,633 .3,459 .110/10/2018. | ..
004239 10 9 |ACADIA REALTY REIT ORD.... 2,593 25.930 2,593 2,767 | oo 29 112 217 .| 10/10/2018.
00434H 10 8 |ACCELERON PHARMA ORD........cooiimiiiimiiiniisniissiisseisssissssssssssssssssssssssnenes | avvseoas 2,651 2,426 474 .110/10/2018. | ..
00448Q 20 1 |ACHILLION PHARMACEUTICALS ORD..........cooveivemrrireneireneiseseesenessesessesesienens | ceevenas . 1,055 836 219 .1 08/14/2019. | ..
004498 10 1 |ACI WORLDWIDE ORD ..150.000 . 5,683 3,788 .1,532 .| 10/10/2018.
00507V 10 9 |ACTIVISION BLIZZARD ORD........cocosimiiimiiiriiiniissiiiseissiissssssssessssssssnssssneses | conneees 385.000 22,877 59.420 | .o 22,877 | ...... 17,904 142 .4,947 .110/10/2018. | ..
00508X 20 3 |ACTUANT CL A ORD....costiiimirimriiiieiiesiisessiessis s | oeeeees 80.000 2,082 2,025 3 403 .110/10/2018. | ..
00508Y 10 2 |ACUITY BRANDS ORD. 50.000 6,900 6,064 26 .1,153 .| 10/10/2018.
006739 10 6 |ADDUS HOMECARE ORD 20.000 . 1,944 1,499 446 .| 06/28/2019. | ..
00724F 10 1 | ADOBE ORD......covtiririiiririinisissie e ssssssssessssssnsssssessns | avsenes 560.000 184,694 329.810 | .oovvireinen 184,694 | ...... 87,011 57,999 | .o [ s 57,999 .110/10/2018. | ..
00737L 10 3 |ADTALEM GLOBAL EDUCATION ORD... 80.000 2,798 2,798 3,790 .(988) (988) | .. .| 10/10/2018.
00738A 10 6 [ADTRAN ORD.....coocoiiiiiiiiiiriiiciiesicsiesisisssssis s esssassssassssssssessssssssssessssas | coiienes | ene | soveeesienes 70.000 | .o 692 9. 692 1,222 19 .(530) (530) | .. .| 04/22/2019. | ..
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......cocooimiiimiiiimiiisniiisnsisssisnssisnssssssssssssssssssnnns | conneies | e | coveneiennnd 80.000 | ...ccoovvvrnnennn 12,813 | ... 160.160 | ..oovvvvcriienee 12,813 | i 10,122 | oo 5 19 216 | s [ e 216 .110/10/2018. | ..
00766T 10 0 |AECOM ORD 200.000 8,626 | ... 43.130 8,626 6,388 23,326 | oo [ e 3,326 .110/10/2018. | ..
00770F 10 4 |AEGIO CL A ORD.....civiiirireiieisirsie e sssenssens | avsenes 50.000 1,119 22.370 1,119 .920 199 | o [ e 199 | i 06/28/2019. | ...vocvvrirenee
00771V 10 8 |AERIE PHARMACEUTICALS ORD........ccooiiriiireiireiieneiiesesiesesessesissessssesessesenns | coneenes 50.000 1,209 | ......... 24170 1,209 2,580 .(597) (597) | covverreveereriererienenes 10/10/2018. | ....ccovvverees
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00773T 10 1 | ADVANSIX ORD....ciiviuriiiriiieriiieseisseseisesess e 798 1,207 .(408) .| 04/22/2019. | ..
00773U 10 8 |ADVERUM BIOTECHNOLOGIES ORD.... 806 832 (26) .| 06/28/2019.
007800 10 5 |AEROJET ROCKETDYNE HOLDINGS ORD . 4,109 X 4,109 2,795 939 .110/10/2018. | ..
007903 10 7 |ADVANCED MICRO DEVICES ORD......ccooviviriiiiiiiniiisiisississiissiissssessssisssiens | conveees | e | eevivens 1,090.000 | ...ooovouvirniennn 49,987 | .......... 45.860 49,987 | ...... 21,775 29,866 .1 10/10/2018. | ..
00790X 10 1 |ADVANCED DISPOSAL SERVICES ORD..........cccocommmrimrmimirriienireneeseseseeseseenees 90.000 2,958 2,958 2,379 804 .| 10/10/2018.
007973 10 0 |ADVANCED ENERGY INDUSTRIES ORD 50.000 3,560 3,560 2,317 1414 .110/10/2018. | ..
008073 10 8 |AEROVIRONMENT ORD 30.000 1,852 1,852 2,833 .(186) .110/10/2018. | ..
008252 10 8 | AFFILIATED MANAGERS GROUP ORD.........ccooiiuimieireeiceeineiieneseesesisnessenens | evveees | eoe | cevereneeenns 75.000 | oo 6,356 . 6,356 9,675 96 .(953) .110/10/2018. | ..
00846U 10 1 |AGILENT TECHNOLOGIES ORD........cccoevriirirrirririiniiinsiienississsssssssssessenesnsss | vevens | o | vnvereenns 400.000 34,124 85.310 34,124 | ...... 18,018 | oo 72 262 .7,140 10/10/2018.
00847J 10 5 |AGILYSYS ORD 30.000 762 25.410 762 787 (25) .110/15/2019. | ..
00847X 10 4 |AGIOS PHARMACEUTICALS ORD...........coeuuiiiniieriiriiniissiissiiiesississsssssisssissiens | coivenes | ene | soveeesienes 70.000 | oo 3,343 | ... 47.750 3,343 4,469 115 .| 10/10/2018. | ..
008492 10 0 |AGREE REALTY REIT ORD......coooiiriiimiiiiriiiiniiiineiissssissssissssessssssssssssssssssnsenns | avinnes | ooe | coverennnenns 40.000 | ..ooooovvvriiinnne 2,807 | oo 70.170 2,807 2,13 | 23 90 442 10/10/2018.
00900T 10 7 |AIMMUNE THERAPEUTICS ORD.........ccoovurriemreiireiineniesesiesesiesesisesesesesssessenens . 60.000 2,008 33.470 2,008 1,280 728 .1 08/14/2019. | ..
00912X 30 2 [AIRLEASE CL A ORD......ccooitvitiiiiniiierierisisssissiiesiesiessssssssisssssesssssssssssnies | avvenes | one | sveveriens 120.000 | vvererereiiinns 5,702 | oo 47.520 5,702 5123 | oo 18 62 .2,077 .110/10/2018. | ..
009158 10 6 | AIR PRODUCTS AND CHEMICALS ORD.........ccoomrviimeeereninenirsseieseessesesseneseens | covenes | eoe | cvireeneees 245.000 | ..ooorrereriiennn 57,573 | ....... 234.990 57,573 | ...... 33,376 284 1,122 18,360 10/10/2018.
00922R 10 5 |AIR TRANSPORT SERVICES GROUP ORD...... s . 80.000 1,877 23.460 1,877 1,712 .| 10/10/2018. | ..
00971T 10 1 | AKAMAI TECHNOLOGIES ORD..........ccooomriirriiineiineniesssissssessssssnesssssssssssssnnss | wvienes | eoe | coeveeneees 205.000 | ..cooorviririiinnns 17,708 | .......... 86.380 8,984 .5,187 .110/10/2018. | ..
00972D 10 5 | AKEBIA THERAPEUTICS ORD..........ccovviuiririevirneieneiseneisseseissesssssesessesssssesessnnens | aevvnns | ene | eevvieenes 112.000 | coooovvvieriieris 708 | ..o 6.320 .908 (200) | covveerrrerrrenenes | eerereneireneeenn(200) [ e 03/19/2019.
011311 10 7 |ALAMO GROUP ORD 1,499 4 385 .| 06/28/2019. | ..
011642 10 5 |ALARMCOM HOLDINGS ORD 1,812 .(356) .110/10/2018. | ..
011659 10 9 |ALASKA AIR GROUP ORD........ 7,512 172 863 10/10/2018.
012348 10 8 | ALBANY INTERNATIONAL CL A ORD. 2,871 29 540 .110/10/2018. | ..
012653 10 1 |ALBEMARLE ORD......cccocoommiimimiiinreeirereereneiirenesienesienesessesssssssssesssssssssssssnssnnnnns | cvvenee | eoe | cvoreennens 140,000 | i 10,226 | i 73.040 | 10,226 | 12,262 201 .(564) .110/10/2018. | ..
013872 10 6 |ALCOAORD...........ccoceecc. 8,314 | oo e [ | s (A7) | s 10/10/2018.
014491 10 4 |ALEXANDER AND BALDWIN ORD 1,860 62 232 .110/10/2018. | ..
014CVR 01 3 | ALDER BIOPHARMACEUTICALS INC......cccormmrrimmrrirmmrrirnnrisnneisnneinnneinnnssnsnninnnne. | eevenee | ene | eerrrrnenen 168.000 | oo 78 | e 1000 | oo 76 | e 76 .1 10/22/2019. | ..
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.........ccocooimmmiinmiiinniiisniiisnniissiisnninns | evivenns [ eoe | wvereenn 130,000 | 21,005 | oo, 161.580 | ..coovvcverrrenn21,005 | o 16,144 134 512 6,024 .110/10/2018. | ..
015351 10 9 |ALEXION PHARMACEUTICALS ORD.. 108.150 30,289 2,859 .| 10/10/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD.........cccocoummmriimmriinmriimrisneisnsisnsisnsssssssssssssssnsssnnnss | wvnnnes | eoe | wvennnen 108,000 | 29,299 | i, 279.040 | .o 29,299 | .. 30,000 .7,309 .110/10/2018. | ..
01671P 10 0 |ALLAKOS ORD 95.360 2,108 276 .1 08/14/2019. | ..
017175 10 0 |ALLEGHANY ORD.... revrnrensnnsesnsnsessnsns | oo | | e 200000 | 15,991 100799570 | e 15,991 | 12,448 .3,525 .| 10/10/2018.
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD.........coccosmviirriiriiineniseiisssiesesesssseennsennes 4,424 (178) .110/10/2018. | ..
01748H 10 7 |ALLEGIANCE BANCSHARES ORD......... 1,000 128 .| 06/28/2019. | ..
01748X 10 2 |ALLEGIANT TRAVEL ORD... 2,292 56 .| 10/10/2018.
018522 30 0 |ALLETE ORD 5419 165 .110/10/2018. | ..
018581 10 8 | ALLIANCE DATA SYSTEMS ORD.......cevuuriimiiniiienirriiriissiessiiesiesisssssssiessssesienes 80000 | .oviiiirnee6,732 | 112,200 | 8,732 | 12,910 151 .110/10/2018. | ..
018802 10 8 |ALLIANT ENERGY ORD... ..290.000 12,737 412 .| 10/10/2018.
01973R 10 1 |ALLISON TRANSMISSION HOLDINGS ORD.........coocrruirrieririireniersenieseseeseninens ..150.000 7,467 90 .110/10/2018. | ..
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS ORD 220.000 2,970 .110/10/2018. | ..
020002 10 1 [ALLSTATE ORD........coiiiiiriiimieiiereieesesiesesiesessesess e . 55.000 1,652 188 108 .110/10/2018. | ..
02005N 10 0 [ALLY FINANCIAL ORD.....ccvtiurinirieriririeinsissiiesiesesssesssisssisensesssssssssssssssssssenns | venens | o | oevereenns 530.000 | ....cocoovrrnnn 16,197 | ........30.560 | oo 16,197 | 13,934 360 10/10/2018. | ..o
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02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD.........ccovurieerrerirreriresisessesseesssessssssisnssens | eevvnes | ene | cevvieenes 120.000 | ..oovveoeriines 13,820 | ........ 115.170 9,720 .5,071 .110/10/2018. | ..
02079K 10 7 |ALPHABET CL C ORD.. 325.000 434,531 | ... 1,337.020 227,317 97,958 .| 10/10/2018.
02079K 30 5 |ALPHABET CL A ORD.......coiiiiiiiiiieiinniiieeeiessiseseisessissssssssssssessssessssssessesssonns | connenen | e | coneeeion 327.000 | ..ocoovrvios 437,981 | ... 1,339.390 134,861 96,279 .| 03/03/2015. | ..
021369 10 3 |ALTAIR ENGINEERING CL A ORD......coviiriiiireiiniieiniieissisissssssessesssseessssssssenes. | aveenes 35.910 2,423 .(268) .| 06/28/2019. | ..
02156B 10 3 |ALTERYX CLA ORD........covvvimrriireirnneiisnesisnenisnesissenissnsssnsenessnsssssssssssssnsnnne | connenen | e | eovereneree40.0000 | coviiiiiiiinnrnnnn4,003 | i 100.070 1,962 .1,624 .| 10/10/2018.
02208R 10 6 |ALTRA INDUSTRIAL MOTION ORD........cocvemmriirreimrriinnneicnieeneninnesissssisessisnenes | evvvnne | eee | cerevreenee 18.000 | 2,824 | s 36.210 2,554 | oo 13 27 271 .103/19/2019. | ..
022098 10 3 |ALTRIAGROUP ORD........cccoooimmmiiirnriinniisnnissnissnsisnssissnssssnsssssssssssssnsssssssnns | connenen | e | 000e00:2,280.000 | o 113,795 | i 49.910 100,617 1,915 7,387 86 | | e 1,186 .1 12/18/2018. | ..
023135 10 6 |AMAZON COM ORD......ccoooirvirrrirnrinerisesissnsisessessssessssesssssssssnsssssssssssssnesesnns | eonenee | eoe | cvereenni498.000 | i 914,681 | 1,847.840 548,234 | ..o | e | e | e 156,014 | oo .110/15/2019. | ..
023139 83 4 | AMBAC FINANCIAL GROUP ORD........coccvrirrermriernirnniernniseeensenssessssssnsssssessesssnenens | svvenee | aee | vernrnrnner80.000 | oo 1,294 | i 21.570 1,011 283 | oo | e 283 | o 06/28/2019.
023436 10 8 |AMEDISYS ORD.......ccoooiimvincreicrieceiieceeiesesissesisnesissenesssesesssssessssssssssssnssnnesens | evivenes | eoe | coverennerni0.0000 | oo 8,677 | 166.920 4,693 .1,992 .110/10/2018. | ..
023586 10 0 |AMERCO ORD . . 3758 | . 375.820 3371 | o 5 15 477 .110/10/2018. | ..
023608 10 2 |AMEREN ORD.......oooiiiiiriiiiniiiineisceiisnesissssisssessssssssssssssssssssssssssssssssssssssessnses | cvnines | ooe | cveenneees 310.000 | ..o 23,808 | ......... 76.800 20,445 595 ..3,587 10/10/2018.
02376R 10 2 | AMERICAN AIRLINES GROUP ORD........cooimiiiiriiiriiieniiieseiieseisesesssesesssssesiesesens | ceevenas 520.000 14,914 28.680 17,143 P01 T IR IR (1,784) .110/10/2018. | ..
024013 10 4 |AMERICAN ASSETS REIT ORD.......cocvviiermriiirneinieisnssesesssesessssssesssssssssssssessessns | aveenes 50.000 2,295 | .o 45.900 1,848 57 287 .110/10/2018. | ..
024061 10 3 | AMERICAN AXLE AND MANUFACTURING ORD.......cccoommveimvimmeiieneeiecenissiirnenies | eovenes [ eoe | coveeneens 130.000 | ..ovvverrrriieenens 1,399 | ... 10.760 2,100 (44) 10/10/2018.
024835 10 0 | AMERICAN CAMPUS COMM REIT ORD........cocommmviimrireneiiienniiseneisscsiensissnsisnnnns | coviees 6,946 318 959 .110/10/2018. | ..
025537 10 1 | AMERICAN ELECTRIC POWER ORD.......ccocooiiiiiimiiiniiinneiieneisniisssiisssessnssessnens | cvines 31,671 1,463 10,676 .110/10/2018. | ..
02553E 10 6 |AMERICAN EAGLE OUTFITTERS ORD.......coocoiiiiiriiiiriieneiieseiiesesessesisseesenssons | coneeees 4,246 83 .(926) 10/10/2018.
025676 20 6 |AMERICAN EQUITY INV LIFE HLD ORD......coccsviirirrirrirerieisirsiersnsseessssissssenssins | aveeens ..110.000 3,292 29.930 3,292 3,846 33 219 .1 10/10/2018. | ..
025816 10 9 | AMERICAN EXPRESS ORD..........ccooureiimremimcemisesisesissesisnessssssssssssssssssssesssesnnes | oo .690.000 | ....ccoovrvien. 85,898 | ........ 124490 | oo 85,898 | ...... 54,424 1,067 20,127 .110/10/2018. | ..
025932 10 4 | AMERICAN FINANCIAL GROUP ORD.........cveviemrirmmeiimneiiesiisssssssssssssssssssssssins. | v 90.000 9,869 | ........ 109.650 9,869 9,823 446 T21 | | e 1721 | e 10/10/2018.
02607T 10 9 |AMERICAN FIN CL A ORD..........oivvirriieiiiieeiiiceeiseseesesessessssssessssessesessessseeneses | evnenes | eoe | cveneeeeens 140.000 | .ooovveivrrinens 1,856 | .......... 13.260 1,856 1,526 77 331 .| 06/28/2019. | ..
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD.......cocimiviririinniiieneiieneiesenienesisenees | v 320.000 8,387 26.210 8,387 6,678 | ..o 16 64 ..2,035 .110/10/2018. | ..
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ccocoommmieiimiiiiniiisneissnniesnniessniinns | coiinns [ eoe | i 1,120.000 | ..ooccoorvineens 57,490 | ........ 51.330 | oo 57,490 | ..... 44,609 1,434 13,350 12/18/2018.
027745 10 8 | AMERICAN NATIONAL BANKSHARES ORD...........ccoooumvrerimririnieieneieeneniesiesessinns | o ....15.000 594 594 593 0 .1 12/16/2019. | ..
02874P 10 3 | AMERICAN OUTDOOR BRANDS ORD..........ccouvvmiinerierirrinniiniissiirenissesniiessinnsins | evevnnes | oe | eevererrnne 10.0000 | oo 650 650 631 19 .| 06/28/2019. | ..
02913V 10 3 | AMERICAN PUBLIC EDUCATION ORD..........ccoouemmiiimmiiimimiseressesisssssssssssnisnnes | connenes 685 685 672 13 .1 12/16/2019. | ..
029683 10 9 |AMERICAN SOFTWARE CL A ORD .595 595 526 9 69 .| 06/28/2019.
029899 10 1 |AMERICAN STATES WATER ORD.. ....40.000 ..3,466 ..86.640 3,466 2,451 46 784 .110/10/2018. | ..
03027X 10 0 |AMERICAN TOWER REIT........cooiiiiiiiiiiiriiieieeinseeiesesiesesisssssesssesssssssssssssssesnnes | coneenes 515.000 118,357 229.820 | ..oorrreneenns 118,357 | v 54,189 520 1,771 33,632 .103/19/2019. | ..
030371 10 8 |AMER VANGUARD ORD.. ....40.000 779 611 168 .| 10/15/2019.
030420 10 3 | AMERICAN WATER WORKS ORD..........ccooriiimiiimiiiineiissssisesissesesssssssssesssssssns | v 230.000 | ..ooovrverrennn28,256 | ........122.850 | ..ceeee. 28,256 | ...... 20,815 450 .7,378 .110/10/2018. | ..
030506 10 9 |AMERICAN WOODMARK ORD 20.000 2,090 | ........ 104.510 2,090 1,692 398 .| 06/28/2019. | ..
03062T 10 5 |AMERICA'S CAR-MART ORD........coccomrviinrriiimiiiineirineissnsisnessnssesnessssssssnnsesnnnes | evivnnns | eoe | eeverennnennn 10,0000 | 1,097 | 109.660 1,007 .890 207 .| 08/14/2019.
03064D 10 8 |AMERICOLD REALTY ORD 35.060 3,857 2,726 | oo 22 87 .1,047 .110/10/2018. | ..
03071H 10 0 |AMERISAFE ORD 1,651 1,501 106 150 .| 03/19/2019. | ..
03073E 10 5 |AMERISOURCEBERGEN ORD.........cccoooommiimmmrirmnnirnneennnsisnnsisnenessnsssssnssssnssnnnne | coneenes | coe | creeeeeeeni 200,000 | i 17,004 | ...85.020 | oo 17,004 | 12,328 320 2,124 .| 10/10/2018.
03076C 10 6 |AMERIPRISE FINANCE ORD...........ccccosiiimiiniiniinninnisniississsiesissisenssssssssensnnes | woenies | eon | wvereennn 188,000 | i, 30,817 | 1.......166.580 | ...................30,817 | ... 19,946 705 11,509 .| 10/10/2018. | ..
03076K 10 8 |AMERIS BANCORP ORD. 2,690 | .o 9 27 652 .110/10/2018. | ..
031100 10 0 |AMETEK ORD OSSO TSSRRIRS PR 285.000 28,426 | .........99.740 | oo 28,426 | ... 20,670 160 .9,131 .110/10/2018. | ..
031162 10 0 |AMGEN ORD.....cootiiiriiiirieieisissiesessssiessesssssssssssssssssesssssssssessssssssesssssssssssssessons | avesnee | e | sveverenene 735.000 | .cooovircrenne 177,186 | .......241.070 | .o 177,186 | ...... 95,650 4,233 34,104 | o [ v 34,104 | oo 10/10/2018. | ..o
03152W 10 9 |AMICUS THERAPEUTICS ORD.........ccooviirerirrerirreeiserisseeesssesessesessessssssssssssssssenns | coeeenes 240.000 2,338 | oo 9.740 2,338 2,866 38 38 | s 10/10/2018. | ....ccovvverees




XAE

Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

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

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
03168L 10 5 | AMNEAL PHARMACEUTICALS CL A ORD.......coovveurveeneeeceeirneiinneesseseiisssesiesins | evvenes [ eoe | coieeeeens 110.000 530 2,100 .(958) .110/10/2018. | ..
032095 10 1 |AMPHENOL CL A ORD. 320.000 . 34,634 | ... 20,738 | oo 80 301 .8,707 .| 10/10/2018.
03209R 10 3 | AMPHASTAR PHARMACEUTICALS ORD..........ccoooureiimrrrirreiieneiiesesiesesssseseseseions | cevvenas . 50.000 965 | oo 19.290 965 1,055 (91) .| 06/28/2019. | ..
032654 10 5 | ANALOG DEVICES ORD.......ccooimiiiiriiiniiieiinniicsisisissssssisessenssssssssssssssssienes | avveens | e | svvvneiondd 459.000 | ..covvrvrrrirns 54,548 | ... 118.840 | ..ooovvvvvirinens 54,548 | ... 28,237 991 15,152 .1 10/10/2018. | ..
032724 10 6 |ANAPTYSBIO ORD... . 30.000 488 . 488 2,490 ..(1,426) | ... .| 10/10/2018.
03272 10 8 | ANAPLAN ORD.....ccooiviiriiimrriireiireiisesissesssessssssssssssssssssesssesssssssssssssssssesssssnens | cvnenes | aoe | svvoeeeeens 110.000 5,764 52.400 5,764 5,551 213 .| 06/28/2019. | ..
034164 10 3 |ANDERSONS ORD 50.000 1,264 25.280 1,264 1,362 | oo 9 9 (98) .| 06/28/2019. | ..
03475V 10 1 |ANGIODYNAMICS ORD 50.000 801 | wove 16.010 801 984 .(184) .| 06/28/2019. | ..
035255 10 8 | ANIKA THERAPEUTICS ORD.......ceviiiirrirriiiiiniinsiiesierissississiiessesssssssssisnsion | cevvees 1,037 | o 51.850 1,037 812 225 06/28/2019.
035290 10 5 |ANIXTER INTERNATIONAL ORD.........ccovuemeiimmemiriemirseiissesessesesssesssssssesssssssnsssns | o 3,684 92.100 3,684 2,552 1,512 .110/10/2018. | ..
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD.........cooovemmmrirmmrrimnnrinnneissniesnneinnnens. | eviveene [ eoe | wereee 1,370,000 | oo 12,905 | ..o 9420 | oo 12,905 | 13,864 343 1,507 .(548) .| 10/10/2018. | ..
03662Q 10 5 [ANSYS ORD....ccooiiiiiiiiriiiiniiseiisssiissiesssissssssssssssssssssssnssssssssssssssnsssnssens | anvinns | ane | ceeveinnes 105.000 | .covvevriiirn 27,028 | ... 257410 | .o 27,028 16,516 12,019 10/10/2018.
036642 10 6 | ANTARES PHARMA ORD........cooiiiiriiireiieresiesesiesesisesesssesessssesssesesssessssesssssesnnes | oo 220.000 1,034 ...4.700 724 310 .| 06/28/2019. | ..
03674X 10 6 |ANTERO RESOURCES ORD e | s 300.000 855 ....2.850 5,754 | oo | et [ | e (1,962) [ oo .110/10/2018. | ..
036752 10 3 | ANTHEM ORD.....coiiiiiiiiiieiiiceiieceiiesesiesesiesesisesissesisesssssssssssssssssssssnsiens | oo 265.000 .80,038 302.030 |....................80,038 | ...... 44,019 848 10,441 10/10/2018.
03676B 10 2 | ANTERO MIDSTREAM ORD........ccooiiiiiiiinniiciienisiisssissiissiesississsssssisssssssenes | cvvenes | one | oeees 40,305.000 | ...coooverirnns 305,915 | ............ 7590 | oo 305,915 | i 435,565 22,249 (129,650) .1 12/19/2019. | ..
037411 10 5 |APACHE ORD......ccoooviiiiiiriireeceieseeseiseseesssisssesess s | cvinnes | ooe | cvesnneens 480.000 12,283 25.590 | .o 12,283 | 21,307 480 (317) .110/10/2018. | ..
03748R 75 4 | APARTMENT INVST MGT CL A REIT ORD.........oomriieriieereiinerisnesiseneissesessseneieens | cevvnes | eee | eevvieenes 199.000 | ..ocvveoriiinnns 10,276 | .......... 51.640 8,607 623 284 i | 1,244 | 03/22/2019.
03753U 10 6 |APELLIS PHARMACEUTICALS ORD........ccocormrinrirnmrinnirerienirnissniisniinesisenesseennies | onneee | oo | voverrenreid8.000 | i 1,409 | ......... 30.620 914 495 .| 03/19/2019. | ..
03755L 10 4 |APERGY ORD......coooiiiiiiriiireiiiceieesesiesesiecessssessesessesesssesesssesssssesessessssssessssnnes. | cooenes 3,378 33.780 4,374 670 .110/10/2018. | ..
037598 10 9 |APOGEE ENTERPRISES ORD et | s 1,300 1,564 21 .(264) 04/22/2019.
03762U 10 5 |APOLLO COMM REAL EST FIN REIT ORD.........ccocvvrmmvrrmmnrinnnrirsnerrsnmrrsennrsnnnrnnns | evvvnee | eee | ceererenns 160.000 | i 2,926 2,987 | oo 74 294 261 .110/10/2018. | ..
03782L 10 1 |APPIAN CL A ORD.......osiiiiieiirreiiieeieseeissesieesisessiessis s | oo . 50.000 1,911 ..38. 1,911 1,803 107 .| 06/28/2019. | ..
037833 10 0 |APPLE ORD...ooiiiiiiiiirciceisceisessisesssssssssesssssssssssssssssssssssssssssssssss | svennns | ooe | coonnes 5,269.000 | ............... 1,547,242 | ........ 293.650 | ..ccoovvnn 1,547,242 | ....... 517,105 15,864 | ..o [ i 706,272 04/22/2019.
03783C 10 0 |APPFOLIO CL A ORD.......cooiieuiieiiceiinesiesesissesesesesssssssssesessssssssssssssssssssssnsens | aeevenas 21.000 2,309 | ........ 109.950 2,309 1,561 748 .103/19/2019. | ..
03784Y 20 0 |APPLE HOSPITALITY REIT ORD......corivriieririiisinsieressssiessssssesessesssssssessssseens | sneenes 270.000 4,388 | .......... 16.250 4,388 4,560 324 537 .| 10/10/2018. | ..
03820C 10 5 |APPLIED INDUSTRIAL TECHNOLOGIES ORD.........cocoourierrinniinnissniissneiisnenens | cevvenas . 50.000 3,335 3,335 3,664 62 638 .110/10/2018. | ..
038222 10 5 | APPLIED MATERIAL ORD.......ccooviuiviieiiiieiieseieeeiseseisessisessssssessessssessssssessnns | evvenes | eoe | voeeees 1,200.000 ..73,248 | .........61.040 | .....cccc..........73,248 | ... 28,201 996 33,960 .| 10/10/2018.
038336 10 3 |APTARGROUP ORD........cocooriiiriiiriiisiiinsisssissssissssssss s | oo . 80.000 9,250 8,194 114 L1724 .110/10/2018. | ..
03836W 10 3 |AQUA AMERICA ORD.........coomirimiririerineiiseseisssseissesissseissssssssesssssenessssssssssesssssses. | coneene | e | coneeieon 220.000 | ..ooorveeriiinans 10,327 . 8,261 199 ..2,805 .110/10/2018. | ..
038520 10 6 |ARAMARKORD..... 310.000 13,454 . 13,454 | ... 12,505 136 L4473 .| 10/10/2018.
03937C 10 5 |ARCBEST ORD 1,104 1,124 6 (20) .| 06/28/2019. | ..
039380 40 7 |ARCH COAL CLA ORD 2,152 2,704 54 .(338) .| 10/10/2018. | ..
039483 10 2 |ARCHER DANIELS MIDLAND ORD. 28,274 | ...... 24,739 854 ..3,282 .| 10/10/2018.
03957W 10 6 |ARCHROCK ORD 1,606 1,867 89 408 .110/10/2018. | ..
039653 10 0 |ARCOSAORD... 1,763 1" 944 .110/10/2018. | ..
03965L 10 0 |ARCONIC ORD......ccooviirriireiireeineiieseeeesssiesesisssssssssssssssesssssssssssssssssssssssssnssnns | coovenee | eoe | cvereneeene038.998 [ civiiiiiriinnnn. 16,493 | 130770 | e 16,493 | 11,472 54 ..7,456 .| 10/10/2018.
040047 60 7 |ARENA PHARMACEUTICALS ORD 3,179 2,730 453 .| 10/10/2018. | ..
04010E 10 9 |ARGAN ORD 602 585 4 17 17 .1 08/14/2019. | ..
04013V 10 8 |ARES COMMERCIAL REIT ORD . 634 B12 | i 13 22 22 .110/15/2019. | ..
040413 10 6 |ARISTANETWORKS ORD........cccsvurmrrmririinieinrnniersnissessnssesssnsnssesssssssssensssssssensnes | sevenss | e | vereerrneend0.000 | civiiviiieinnnnnn 10,170 | ... 203400 | oo 10,170 | ...... 11,290 .(365) (R ISL) 10/10/2018. | ...oovevrrrans
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04206A 10 1 |ARLO TECHNOLOGIES ORD 250 638 .(388) (388) .. .110/10/2018. | ..
04208T 10 8 | ARMADA HOFFLER PROPERTIES REIT ORD 1,285 1,158 | s 15 15 126 .| 06/28/2019.
042315 50 7 |ARMOUR RESIDENTIAL REIT ORD 1,430 1,491 82 (61) .| 06/28/2019. | ..
04247X 10 2 |ARMSTRONG WORLD INDUSTRIES ORD.... e | s 5,638 3,922 44 ..2,146 .110/10/2018. | ..
04269E 10 7 |ARQULE ORD... ..150.000 2,994 .980 .2,015 .| 04/22/2019.
042735 10 0 |ARROW ELECTRONICS ORD.......ccooouriiimreiimreiiceiiresiieesssessssesssssssssssssesssssnes | v . ..110.000 9,321 7,541 1,737 .110/10/2018. | ..
04280A 10 0 | ARROWHEAD PHARMACEUTICALS ORD........ RSSO I [0 110.000 6,977 1,492 .5,611 .1 12/18/2018. | ..
04316A 10 8 |ARTISAN PARTNERS ASSET MGMT CL A ORD RSSO DO 60.000 1,939 1,862 203 613 .110/10/2018. | ..
043436 10 4 |ASBURY AUTOMOTIVE GROUP ORD.......cccovmrriririirernrisiresssisissssesssssseenseness | aveenes ] 30.000 3,354 1,854 .1,354 10/10/2018.
044186 10 4 | ASHLAND GLOBAL ORD.........ccocimmiirreiimieeimesissenissesesssessssssesssssssssssssssssssssssnnes | oo ....70.000 5,357 5,394 75 390 .110/10/2018. | ..
045327 10 3 |ASPEN TECHNOLOGY ORD........ccoimiiiiiiniiniiiciiissisisssississississsssssssississssinss | cesiens ...90.000 |. ...10,884 | .......120.930 | ..o 10,884 9,104 ..3,488 .| 10/10/2018. | ..
045396 10 8 |ASSEMBLY BIOSCIENCES ORD.......... . e [ . 30.000 614 20.460 614 599 15 12/16/2019.
045487 10 5 | ASSOCIATED BANCORP ORD........coiriuiiieirierieeiisesiesesessseseesssessssssssssssssssesns | v 210.000 4,628 22.040 4,628 5,521 145 473 .110/10/2018. | ..
04621X 10 8 [ASSURANT ORD.....ocvuiiririieiniiirerisiesiessssisssssssssssssessesssssessesssssessssssssssssessessns | sevenes 8,520 4,957 158 .2,707 .110/10/2018. | ..
046224 10 1 |ASTEC INDUSTRIES ORD.........ccomiiiiriiimeiiceiisesiecesiesessesessesesesesessesesssessseenens | cooeees 1,260 77 7 283 06/28/2019.
046433 10 8 |ASTRONICS ORD........cooiriiirrireiieceiecsins s ssssssssnsssnnnes | cisiees 1,118 1,608 .(490) .| 06/28/2019. | ..
04650Y 10 0 |AT HOME GROUP ORD.........ccooooimiiiiriiiiniiissicssiessiesseissssssssessssssssssssssssesnens | conneees 358 632 (275) .1 10/15/2019. | ..
046513 10 7 |ATARA BIOTHERAPEUTICS ORD.........cooouriiireiireiieseiieseiieneisesessesessesesssessisns | oo 988 2,132 | o s [ e | s (1,096) 10/10/2018.
04685N 10 3 |ATHENEX ORD......ccoviiiiiiiiniiiinienisriisiissiiesiesisssssiesssie s sssnsssssssessenssenes. | conreons 1,069 1,386 (317) .| 06/28/2019. | ..
047649 10 8 |ATKORE INTERNATIONAL GROUP ORD " 2,832 1,810 .1,022 .| 06/28/2019. | ..
048269 20 3 |ATLANTIC CAPITAL BANCSHARES ORD.......ccvvuriireriirieiiierinsiesssiseseeesssisnsnnss | avevenes 551 567 (17) 12/16/2019.
04911A° 10 7 |ATLANTIC UNION BANKSHARES ORD............ SRS I 3,380 3,467 86 839 .110/10/2018. | ..
049164 20 5 | ATLAS AIR WORLDWIDE HOLDINGS ORD..........coovcuriiiriiireiieneieeseseeseseeseseenes | oo . o 827 1,612 .(439) .110/10/2018. | ..
049560 10 5 |ATMOS ENERGY ORD........cocoommiiinriiiiniiinniisssiissiesnsssssssssssssssssssssssssssssnsssans | oo IO 140.000 | .ccovvvvrriis 15,660 | ........ 111860 | ovvirieiins 15,660 | ...... 13,444 301 ..2,680 10/10/2018.
04963C 20 9 |ATRICURE ORD.........ooiiieuiiiieeiieieeeeissseeesessssssssssssessssssess s | aeevenas . 50.000 1,626 32510 1,626 1,363 263 .| 04/22/2019. | ..
049904 10 5 |ATRION ORD.......comviririinriiennisns s sssssanns | cosines 5.000 3,758 | ........ 751.500 3,758 3,620 16 137 .1 08/14/2019. | ..
05070R 10 4 |AUDENTES THERAPEUTICS ORD.........cccoovuimriiriiimeiinesisnesissesessssssssssssssesnnns | aevveons IO 48.000 2,872 59.840 2,872 1,849 .1,023 .103/19/2019. | ..
052769 10 6 |AUTODESK ORD . e 280.000 51,369 183.460 24,411 15,358 .| 10/10/2018.
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.........ccooovimmiiiiriiiniiiinniinniessssessniessnsienns | s 550.000 93,775 | ........ 170.500 51,832 | ... 501 1,738 21,659 .110/10/2018. | ..
05320W 10 2 |AUTONATION ORD.......coooirriririnneernrisneeiseneisnssessssessssssssnssssenssssssssssnessenssnns | connene | coe | overnneneen 100000 | oo 3,404 | i 48.630 2,790 905 .110/10/2018. | ..
053332 10 2 |AUTOZONE ORD.. e | 20,000 | 23,826 | 1,191.310 9,057 ..7,059 .| 10/10/2018.
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD........cooommviiirniinieiineiisseiieseiessssiennseinnees | v 209.700 22,065 | ... 261 1,037 .6,132 .110/10/2018. | ..
05350V 10 6 |AVANOS MEDICAL ORD........couuiiiiiiiiiiiisiissiiseiesisisssisssisssessssssssssisssiiens | cosenes 3,689 .(665) .| 10/10/2018. | ..
05351W 10 3 |AVANGRID ORD... 3,294 | oo 31 123 75 .| 10/10/2018.
05351X 10 1 |AVAYAHOLDINGS ORD.......coooreiimreiiieiireeieseseeseseecessesesssesesssssesssesssssesessssenes | coneeees . 2,543 .(138) .110/10/2018. | ..
053611 10 9 [AVERY DENNISON ORD......c.ovuirriiiireriseiseiessesssesessssssssesssessssssssessessssssesssssnsss | sossenes oo | 110,000 | 14,390 | 130820 | e 14,390 | ...... 11,054 249 ..4,509 .110/10/2018. | ..
05368M 10 6 |AVID BIOSERVICES ORD e 575 542 33 .| 12/16/2019.
053774 10 5 |AVIS BUDGET GROUP ORD.........ccooviumriiireieinniiinsisnsissss s | conines 2,902 2,751 878 .110/10/2018. | ..
05379B 10 7 [AVISTA ORD.....coiiiiiiiiieiinciscsssinssss s | nneies 4,328 4,596 140 505 .110/10/2018. | ..
053807 10 3 |AVNET ORD.....ccooiiiuiiiieiiiceiieceiiesesiesesiesesssesesie s | oo . O 6,365 5,987 123 968 . .110/10/2018. | ..
054540 20 8 | AXCELIS TECHNOLOGIES ORD......covvuiiireririiiiiiieeiieriesesssisssissssessssssesssssinns | cevvees 000 | o964 | X 964 601 363 | o [ e 363 | o 08/14/12019. | ...covvrvrienee
05455M 10 0 | AVROBIO ORD.........ciiiiriiireiiceiieesiesesesessesesisesesssesesssesessseseseesessssssesesesssesnns | cooenes 604 657 [(CK) 1 OO DO (1K) 12/16/2019. | oo
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054561 10 5 | AXA EQUITABLE HOLDINGS ORD........commrveerreiimmeiireniseeisseseesesissesssssssssseseins | cooeees 4,460 3,850 104 BT | e | e 1,467 .110/10/2018. | ..
05463X 10 6 |AXOGEN ORD... 805 T41 64 64 .| 12/16/2019.
05464C 10 1 | AXON ENTERPRISE ORD..........ccoovouriimriiieriiieniiseseisessesesessesessesessesesssssesaesesens | cevvenas 5,862 4,614 22,362 | oo [ e 2,362 .110/10/2018. | ..
05464T 10 4 | AXSOME THERAPEUTICS ORD.......ccotiiiiiiiieiininiisiissiiesiesisssssssisssissiesessies | ceviees 3,618 2,816 802 .112/16/2019. | ..
05465C 10 0 |AXOS FINANCIAL ORD 2,422 2,179 243 .| 06/28/2019.
05508R 10 6 |BAND G FOODS ORD 1,614 2,373 | oo 43 171 .(988) .110/10/2018. | ..
05541T 10 1 |BGC PARTNERS CL A ORD........cooviiiiriiiniinciiinississneississsssssssssssssssssssnnss | o 2,020 2,416 190 262 .110/10/2018. | ..
05550) 10 1 | BJAS WHOLESALE CLUB HOLD ORD.........cooomivvemerirririceniseniseeissseesssessesess | ceevenns 2,047 2,154 52 .110/10/2018. | ..
05561Q 20 1 |BOK FINANCIAL ORD.......coovimiiririiieireniiisissieissssiessssiessessssssssssssesssssssssessssssenss | sosvnes . 50.000 4,370 | ..o 87.400 4,370 4,762 101 704 10/10/2018.
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT........ooiiiiireireiieneeinsesissesissessesesesesesssennsssenns | cvenenes | e | ceveeens 7,600.000 | ..o 118,636 | .......... 15610 | oo 118,636 | .ooooovvvve 136,161 9,677 532 .1 12/12/2018. | ..
05591B 10 9 |BMC HOLDINGS ORD et | e 90.000 2,582 28.690 2,582 1,780 802 .| 04/22/2019. | ..
05605H 10 0 |BWXTECHNOLOGIES ORD........ccooiriiimiiiiceiireiisseiisssiissssissessssssssssssssssssnnnes. | avvvins | ane | cevveinnes 130.000 | .oovvvevrrinens 8,070 | .......... 62.080 8,070 7,563 88 ..3,101 10/10/2018.
056525 10 8 |BADGER METER ORD.........cooouiriiimmiiireiieresissesiesessesessesesssesesssssesssessssssnseennses | cvnenes | eoe | covereneeenns 40.000 | ..coorinrinrirs 2,597 | ... 64.930 2,597 1,944 26 629 .110/10/2018. | ..
05722G 10 0 |BAKER HUGHES CL A ORD.....c.cooiiriiiriiiiisirneieissssseessssssesessssssssssesssssssessens. | oosvnes 672.000 17,223 25.630 | oo 17,223 | ... 20,470 456 .1,786 .1 03/19/2019. | ..
057665 20 0 | BALCHEM ORD.........cooiiiiiiiciiieriiieseiesesiesesiesesssesesssesessesessesssssessssesssesssessenens | cvvenes | eoe | coverenneonns 40.000 4,065 4,018 | oo 21 19 931 10/10/2018.
058498 10 6 |BALL ORD......coooovsrverriicrireiieceiieneiinseisesssisssssssesssessssssssssssssnssssnsssnsssnnnees. | evnneee | eoe | cveeneneei28.000 | i 27,485 | 1 84870 | oo 27,485 | ...... 17,130 234 .7,943 .110/10/2018. | ..
05969A 10 5 |BANCORP ORD.......coooiiiiiiiiniiiiinniissiessssisssssssssssssssssssss s ssssssnenes | coneenes . 908 894 14 .1 12/16/2019. | ..
05971 10 2 |BANCORPSOUTH BANK ORD........ccooriiirriiimceiiceeieeeissesienesiesssssesssssssssssnssinnns | enevnns | ene | cevvieenes 120.000 | ..ooovvecrrienens 3,769 | .......... 31.410 3,769 3,839 | oo 22 83 632 10/10/2018.
05988) 10 3 | BANDWIDTH CL A ORD....ccotiiriiiiirrieisiisiessssseienissssssesssssnsiesssssssssesssssssssessnss | oossnes 30.000 1,922 1,922 2,250 .(329) .| 06/28/2019. | ..
05990K 10 6 |BANC OF CALIFORNIA ORD..........coovuireiimmemiireninenienesesesesesssesesesesssssesssesssesssesssens | coneeees . 60.000 1,031 . 1,031 838 | s 4 4 193 .| 06/28/2019. | ..
060505 10 4 | BANK OF AMERICA ORD.......coovuumriimmiiimneiimessisesssessssssssssssessssssssssssssssssssens | svnnens | oon | soreeens 8,108.000 285,564 35220 | oo 285,564 | ...cooovvnnnenn 150,340 5,091 84,333 | oo | e 84,333 | .. 08/14/2019.
062540 10 9 | BANK OF HAWAII ORD.........ooiviiirireririeriseeeiseneisesesssssssssssssssssesssssssssssnessenes | o 60.000 5,710 95.160 5,710 4,853 155 LBT0 | | e 1,670 .110/10/2018. | ..
063425 10 2 | BANK OF MARIN BANCORP ORD.........ccoooveirimieririniiissieesiiseseesssssssssesssesesssnsees | oo 20.000 901 | coveern 45.050 901 820 8 81 81 .| 06/28/2019. | ..
064058 10 0 |BANK OF NEW YORK MELLON ORD.........ccccooimmmvimmmiinnniinninnniessniissnisssniissnsins | cvvinnns [ eoe | cveennn 444000 | i, 22,347 | ... 50.330 | ..o 22,347 | ... 11,593 524 AAT | | e TAAT | 10/10/2018.
06417N 10 3 | BANK OZK ORD........cooviiciiiriiiceiieceeieseeiesesiesesiesesssesesssessssessssesssssssssssesssenes | aevvenns 4,576 30.505 4,576 5,706 141 BT | e 1,151 .110/10/2018. | ..
06652K 10 3 |BANKUNITED ORD.......ovvuniiiiiiniieririnnissiinnisesienississssisssiesensssssenssessssssnens. | cvinenes | onn | eveerenen 130,000 | i 4753 | ... 36.560 4,753 4,533 109 861 .| 10/10/2018. | ..
06652V 20 8 |BANNER ORD........ccoccoomiiiimriirniinniesnissnissssissssssssssssnssssnsssssssssnssssnssssnssnnne | connene | con | oveennernsn40.0000 | oo 2,264 | ... 56.590 2,264 2,425 64 124 .110/10/2018. | ..
066849 10 0 |BAR HARBOR BANKSHARES ORD 635 25.390 635 644 6 (9) .| 10/15/2019.
067806 10 9 |BARNES GROUP ORD........cccocimmmiiinriinriinninniisniisssiisnssissssssssssssnssssnssssnssns | sonnnns | ooe | eovernnnsennn800.0000 | i 3718 | 61.960 3,718 3,820 38 500 .110/10/2018. | ..
068463 10 8 |BARRETT BUSINESS SERVICES ORD.........ccomiivimiiieiireriiesiisenesiesesiesesissneens. | o 905 90.460 905 826 6 79 .| 06/28/2019. | ..
071813 10 9 |BAXTER INTERNATIONAL ORD.......cocovvirirvirniirernnincieninsisnessisensnsenenssssssssssssssnnss | svvenrs | e | errerennnn540.000 | coiviiiiiiinnn 45,155 | ........83.620 | ovovviivneene 45,155 | i 26,923 119 443 .9,612 .| 10/10/2018.
073685 10 9 |BEACON ROOFING SUPPLY ORD........cocoommieiimiiiiniiiiniiiisiissisissessssssssnssssnesenns | o 2,996 23 .110/10/2018. | ..
07556Q 88 1 |BEAZERHOMES ORD........ccoooiiiiiiniiiniieciinissieiiesisessnsssssisssesisssssssssians. | cnnions 619 (54) .| 10/15/2019. | ..
075887 10 9 |BECTON DICKINSON ORD.........cocovurmrrrrirrireninrrneriersenesensssssersensesessesssssnenss | coevnee | o | cvrreneenn291.000 | coiiiiiviinnnnnn 79,143 | 1000271970 | i 79,143 | 53,885 902 13,575 .| 10/10/2018.
075896 10 0 |BED BATH AND BEYOND ORD.......ccooiiiiiiiieerieneieceieneisesessesessesessssessssesins. | coeees 2377 | oo 29 112 21,017 .110/10/2018. | ..
077454 10 6 |BELDEN ORD......coviiiiiririiiriiiersisseiesssisisesss st ssssssssesssssssssesssesssssssss. | avsenes 3,180 10 662 .110/10/2018. | ..
08160H 10 1 |BENCHMARK ELECTRONICS ORD 1,507 9 554 .| 06/28/2019.
08180D 10 6 |BENEFITFOCUS ORD.......cooorriireiinerinsiisssissssssssssisssssnssisssssssssssssssssnnes | aneveeas . 1,086 .(208) .| 06/28/2019. | ..
084423 10 2 |WRBERKLEY ORD........ccooviimiiiinniiinniiinsissiessssessssssssssssssssssssssssssssssssssnnsss | svinnns | ooe | svvnnneees 180.000 12,438 9,247 302 ..3,758 .110/10/2018. | ..
084670 70 2 | BERKSHIRE HATHWAY CL B ORD..........coouiriieiriiieriieneieseisseneisesessesessesessesenes | evivenes | eoe | o 2,026.000 458,889 226.500 | ..................458,889 | ....... 266,752 45,220 .112/18/2018. | ..
084680 10 7 |BERKSHIRE HILLS BANCORP ORD.......ccouiiirririeereninisisssserssssesessssssesesssssssns | aveenes 50.000 1,644 32.880 2,028 46 296 10/10/2018. | ..o
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08579W 10 3 |BERRY GLOBAL GROUP ORD........ccosriieriiimreiireiirresiesessssessssesssssssssssssnsssnens | coneenes | e | coneriinns 170.000 8,073 7,461 w .110/10/2018. | ..
08579X 10 1 |BERRY PETROLEUM ORD.. . 85.000 802 841 (39) .| 10/15/2019.
086516 10 1 |BEST BUY ORD.....coooouiiiiiriiiiriiiereiieseiieseiiesesiesessesessesessesesssessssssesssssessesssssnes | cvvenes | eoe | coveeeeens 185.000 | ..covvvverrrenn 16,243 | 0.87.800 | i 16,243 | ...... 10,967 | coovvverceireeirennne 93 269 ..6,445 .110/10/2018. | ..
089302 10 3 |BIGLOTS ORD 2,142 60 (10) .1 10/10/2018. | ..
090572 20 7 |BIO RAD LABORATORIES CLAORD..... 8,455 4,134 .| 10/10/2018.
09058V 10 3 |BIOCRYST PHARMACEUTICALS ORD... 1,125 .(635) .103/19/2019. | ..
09060J 10 6 |BIODELIVERY SCIENCE INTERNATIONL ORD.........ccccoommmviimniiinniiinniisssiiisniiinns | cevieeas 570 156 .110/15/2019. | ..
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD........cocoouvvimmriemnnrimnniemeneisnneesenessssessenesnsnens. | eevvenee | ene | eeevereeni220.000 | i 18,601 | 1184550 | i 18,601 | ...... 21,659 (132) .110/10/2018. | ..
09062X 10 3 [BIOGEN ORD.......cocovviirririirerininsinniersissiessnssseesssssssssssssenssssessessssssssenssesssnsesses | avennne | one | ererenernsni 229,000 | ovrvriiriinnnnnn66,764 | 110000296730 | oo 66,764 | ...... 42,134 .(959) 12/16/2019.
090672 10 6 |BIOTELEMETRY ORD.......cooiiiiiiimeiiceiieresieseeiecesessessssesssesesissssssssesessesssssssesssnses | oo 1,852 2,097 .(537) .110/10/2018. | ..
09073M 10 4 |BIO TECHNE ORD.........coovvviririiririrerisnerinesninsssinnseissnesssensssssessssssssssssssssssnsseses | evinenee | eoe | ceverernerne30.000 | i 10,976 | 11000219510 | i 10,976 9,121 64 ..3,740 .| 10/10/2018. | ..
09180C 10 6 |BJS RESTAURANTS ORD.......ccoooimiiiriiiniiiseiissiisnesissssesesisessssssssssessssssnns | anvveons 1,139 1,977 15 (378) 10/10/2018.
092113 10 9 |BLACKHILLS ORD 5,498 4311 144 1,103 .110/10/2018. | ..
09215C 10 5 |BLACKKNIGHT ORD.......cccvvrirrmririnnreieriseienssissinnssesssnssssensssssssesssssssssnssessssseees | ovenvene | vee | sererenenn 180.000 | vivvviiviiiiinnn 11,608 | ... .64.480 | oo, 11,606 8,651 .3,496 .110/10/2018. | ..
09227Q 10 0 |BLACKBAUD ORD..........coomiuiieiimremircemissesissesesseseesessesesssessssssesesesssssssssssssesssees | aevvenns 4,776 4,387 29 1,002 10/10/2018.
09239B 10 9 |BLACKLINE ORD.......oiviiiiiriiireeiireiiesiisssisssisessissssssss s sssesesssssssessisesees | oneeees 2,578 2,149 531 .| 10/10/2018. | ..
09247X 10 1 |BLACKROCK ORD........ccooimmviiirniiinniiinniicnniisnniessnisssnisssssssssssssssssssnsssssssssnssnns | connene | oon | conenneenn 142,000 | i 71,383 | 110000502.700 | oo 71,383 | ... 44,441 1,874 15,603 .110/10/2018. | ..
09257W 10 0 |BLACKSTONE MORTGAGE CL AREIT ORD.... JESTSTTTRTRPTINNS IR 5211 4593 | 87 347 750 10/10/2018.
093671 10 5 [HE&R BLOCK ORD......cuiiriiniriiiieissieiesssisessssssesssssssssssssesssssssssesssssssssesssssssensns | sessnes 255.000 5,987 5,006 | ..o 66 260 (482) .1 10/10/2018. | ..
093712 10 7 |BLOOM ENERGY CL A ORD.....cccooviiriiriiririeeieneieseisesesssesessesessesessesessssessssesens | oo . 80.000 598 .981 .(384) .| 06/28/2019. | ..
094235 10 8 | BLOOMIN' BRANDS ORD.......coovuomrirmrriimiiimneessesesssesssnsessssssssssssssessssssssssssessssnnns | svnnnes | aoe | svvsneeens 110.000 2,428 2,204 44 460 10/10/2018.
095229 10 0 |BLUCORA ORD.........ooiiiimeiireiiiineiieeiesesssssissssssssssssessssessssesessessssssessesssesness | cooenes 60.000 1,568 2,063 (30) .110/10/2018. | ..
09609G 10 0 |BLUEBIRD BIO ORD.........coovuuriiimreiimceiimreiiscesissesisesesissessssssesssssssesssssssssssssssieens | cevvenas 6,143 8,942 .(802) .110/10/2018. | ..
09627Y 10 9 |BLUEPRINT MEDICINES ORD........cocoiriiimiiiimiiiiniisssiisneisseissesssssssssssssssssnns | onneees 4,807 4,012 1,572 10/10/2018.
097023 10 5 |BOEING ORD........coovvrrrrimrrinierissenissesissneessssissnsesssssssssssssssssssssesssnssssnssnsnesins | evvenee | eoe | eveeeeeeenn50.000 | i 179,168 | 1.......325.760 | ooooovneneen. 179,168 | ovvoo 120,422 4,514 21,793 .110/10/2018. | ..
09739C 10 2 |BOINGO WIRELESS ORD........cciuiiiueimiireiriisisesssisssesiesssssssssesssssssesesssssssssssssensnns | sosveees 657 1,877 (577) .110/10/2018. | ..
09739D 10 0 |BOISE CASCADE ORD.........ccooovommiiimmiirieiiinniinsiessiessssssssssssssssssssssssssssssssnnes | aevveons 1,827 1,630 69 634 .110/10/2018. | ..
097793 40 0 |BONANZA CREEK ENERGY ORD 700 611 90 .| 12/16/2019.
09857L 10 8 |BOOKING HOLDINGS ORD..........cccoocmmmriimriiinniisneiisnnisnsissnniessnssssssssssssssssssnnnes. | wvvvnnns | ooe | wvverenneenn38.0000 | 112,955 | 1..2,053.730 | oo 112,955 | ...... 59,379 18,222 .110/10/2018. | ..
099406 10 0 |BOOT BARN HOLDINGS ORD........ccomrviimrriemreeimremisseeissesissesessesesesesssesesessnsseenes | o 1,781 1,425 356 .| 06/28/2019. | ..
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD...... .12,803 8,656 173 .4,691 .| 10/10/2018.
099724 10 6 |BORGWARNER ORD........ccccooovvimmmriinninniisnnisnniissniessnssssnsssssssssnsssssesssnssnnnes | evevnnee | eoe | everennen 801,000 | i 17,395 | 1043380 | i 17,395 | 12,180 273 ..3,465 .1 01/19/2016. | ..
100557 10 7 |BOSTON BEER CL A ORD........cooovuimiriimiiimieiisesisesiesssissssisssssssssssssisssssssssinns | coneeees 7,557 5415 .2,740 .110/10/2018. | ..
101119 10 5 |BOSTON PRIVATE FINANCIAL HOLDING ORD..........cccocouernes ..110.000 1,323 1,323 1,252 40 72 .| 04/22/2019.
101121 10 1 |BOSTON PROPERTIES REIT ORD.........ooivvirieireiirienienieseneiseseseesesssssssseesesseses | coevenes 200.000 27,572 | ... 137.860 | oo 27572 | ... 23,736 196 21 ..5,062 .110/10/2018. | ..
101137 10 7 [BOSTON SCIENTIFIC ORD......ccivirirririirrieerenisisissiesssssesesssssssssssessssssssesssnsnes | avveneee | re | sonnsee 1,710.000 | cooveririinen 77,326 | ... 45.220 | oo 77,326 | ...... 42,161 16,895 .110/10/2018. | ..
101388 10 6 |BOTTOMLINE TECHNOLOGIES ORD . 50.000 2,680 2,680 3,200 280 .| 10/10/2018.
10316T 10 4 |BOX CLA ORD......coooriiimiiiriiireiiseiiseisenesssessesesssssssesssssesssssssssssssssessssennnes | envvnns | ane | cevvioeees 160.000 | ..ovvevrrirens 2,685 2,685 3,038 (16) .110/10/2018. | ..
103304 10 1 |BOYD GAMING ORD.........ccooviimriiiiriiinniisniisnsiesssisssssssssssssssssssssssssssssssssnns | conneies 3,293 3,293 3,420 | oo 8 29 ..1,008 .110/10/2018. | ..
104674 10 6 |BRADY NONVOTING CL A ORD......coocosvrvimrriimnrisnneiseneeieneiseseisesessssesssesesnssesnns | conrenen | oe | eorerenerne80.0000 | oo 3,436 3,436 2,441 51 828 .110/10/2018. | ..
105368 20 3 |BRANDYWINE REALTY REIT ORD.......cccseiriurirriieiernrieiesisissesesssesssssssensssssesenss | soesenes 3,465 3,465 3,320 167 634 10/10/2018. | ..o
108035 10 6 |BRIDGE BANCORP ORD.........cooiimiuirriirmenircerisesiesesissessssessssesssessssssssssesssesnns | consenes 25.000 838 838 847 (9) 12/16/2019. | oo
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109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.........cccovvemervermmeienmnnismerimeseinenenns | cvereves | e | worerrrereen80.000 | e 12,023 | 11000150.290 | oo 12,023 8,990 2307 | e | e 3,107 .110/10/2018. | ..
10921T 10 1 |BRIGHTCOVE ORD 50.000 435 601 .(166) (166) | .. .| 08/14/2019.
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD 219.996 8,630 9,623 21925 | | e 1,925 .| 06/27/2018. | ..
10948W 10 3 |BRIGHTSPHERE INVESTMENT GROUP ORD........coooomiiiiieiiiiiiesiicsiieniesiines | ceviis 95.000 971 957 14 14 .1 12/16/2019. | ..
109641 10 0 |BRINKER INTERNATIONAL ORD.........ccomimviimeiireeisenisesisessesesesseseseeseseesenenas 60.000 2,520 2,771 91 (119) (119) | .. .| 10/10/2018.
109696 10 4 |BRINK'S ORD......ccooviiiiiiriiiieiieneiieseiieseisesessesessesessssssssssssssssssssssssssssssssnnens. | coeeenes | e | wverevinnns 70.000 6,348 4,540 42 21822 | e | e 1,822 .110/10/2018. | ..
110122 10 8 |BRISTOL MYERS SQUIBB ORD.........cccooviiimiiimiiiineiinsiisssissssiesssssssssssssessssens | onneees IO (O 2,943.000 | .o 188,911 | 64190 | 188911 | oo 145,274 2,854 28,282 | ..o | s 28,282 .1 12/16/2019. | ..
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD........cccoommmviimirirerineriieneiieniinens | coerenes c 0.998 A2 | o 69 | s 1 (163) 1 1 .| 07/25/2017.| ..
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.......cccocmririrmrierniieirerisississsissessssensnns | aveeees 380.000 8,212 6,072 426 22,630 | o [ 2,630 | .o 10/10/2018.
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........cooimvirmmieimeiireiiecenisnsisneenens | cevvenns 18,531 | ...... 18,049 | oo 81 299 094 | | e 4,094 .110/10/2018. | ..
11135F 10 1 | BROADCOM ORD....ccoovvimiiirivirirereiiseeiisessisesssss s ssssssssssees | ansvenns ...150,426 | ...... 78,898 5,331 29,388 | ..o | s 29,388 .110/10/2018. | ..
112463 10 4 |BROOKDALE SENIOR LIVING ORD.........ccoomiiiimiiiiriiiniieneiesesissesessesissssssnesenes | conneees 1,672 2,091 131 10/10/2018.
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD........cooviiirieirerireeieneeseneesseneseesesenns | cevvenns 2,379 2,606 170 303 .| 08/27/2018. | ..
11373M 10 7 | BROOKLINE BANCORP ORD......cccrvviririrriiiririeerissieesesisisssessesssssssessssssessessane | snvenes 1,646 1,675 44 264 .110/10/2018. | ..
114340 10 2 |BROOKS AUTOMATION ORD.......coocurriririrneiineiseneisesessesessessssessssesessesessenens | coenenes 3,776 2,739 36 .1,420 10/10/2018.
115236 10 1 |BROWN & BROWN ORD.........coovvirriirriinnriisneiisneiienesinseessnessssesssssssssssssnsssnnns | connenen | e | creeereerei 290,000 | o 11,449 | 1100100.39.480 | oo 11,449 8,311 94 ..3,457 .110/10/2018. | ..
115637 10 0 |BROWN FORMAN CL A ORD........ocoomviimriinniineeiseiissssisssesssssssssssssssssssseees | conneees 4,394 3312 | oo 12 46 .1,075 .110/10/2018. | ..
115637 20 9 |BROWN FORMAN CL B ORD.........ccoocvumrriirriinrenieneiisnenienseesesnisssssssssessssssnssnens | coenenen | e | creeeeereei337.000 | o 22,781 | 111 67.600 | oooecene 22,781 7,956 | oo 59 224 .6,747 10/10/2018.
116794 10 8 [BRUKER ORD.......coooiiiriiiiiiiieinsisieissie s sesssssssssesssssssssesssssns | sevenes 6,626 4,096 21 ..2,756 .1 10/10/2018. | ..
117043 10 9 |BRUNSWICK ORD........ciiiimriiimreiiceiesesiesesiecesssesesssesessssesssesssssesesssesesssssesesesssenns | consenes 6,598 6,569 96 ..1,488 .110/10/2018. | ..
117665 10 9 [BRYN MAWR BANK ORD.....c.oviirririireriiieirenieisesesie s sesesssssessessssssssessssssnssnss | sonsenes . 1,237 1,119 16 118 06/28/2019.
12008R 10 7 |BUILDERS FIRSTSOURCE ORD.........ccooviireiimieiceminenissesissesessesssssessssesessenens. | evvenes | eoe | coeeeeeens 140.000 3,557 25.410 3,557 1,889 ..2,030 .110/10/2018. | ..
122017 10 6 |BURLINGTON STORES ORD.......ccoosiiiiriiimiriirieieesiesssissesisessisessssessssssssssseses | coenenes 90.000 20,523 228.030 | .coooorviennenne 20,523 | ...... 13,434 .5,882 .110/10/2018. | ..
12477X 10 6 |CAIINTERNATIONAL ORD......cccoovimviiirriiinriieniienas 725 28.980 725 728 3) 12/16/2019.
124805 10 2 |CBIZORD 1,887 26.960 1,887 1,643 508 .110/10/2018. | ..
12503M 10 8 |CBOE GLOBAL MARKETS ORD.........cccconiimiiinirnniienieninsiissiissiicsienissesnsiesnsnens. | evveeies | one | eveenreeens 140,000 | i, 16,786 | ........ 119.900 | .oovvviricrirns 16,786 | ...... 14,276 188 ..3,090 .| 10/10/2018. | ..
12504L 10 9 |CBRE GROUP CLA ORD......cccooiimriiimriiineiiineisneissnniesnnssssssnssssnsssssnsssnnsssnnnes | connenes | e | coeerneeen400.0000 | i 24,516 | 1000 61.290 | i 24516 | ... 14,842 ..8,500 .110/10/2018. | ..
12508E 10 1 |CDK GLOBAL ORD 8,749 9,144 96 ..1,088 .| 10/10/2018.
125146 10 8 |CDW ORD . 27,140 | ... 142,840 | 27,140 | ..... 15,458 240 1,740 | oo | s 11,740 .110/10/2018. | ..
125269 10 0 |CF INDUSTRIES HOLDINGS ORD.........coooiviuerirmerirniesesieseseisessssessssesessesessenens | coenenes 295.000 .14,083 14,083 | ...... 10,178 336 ..1,248 1,248 |.. .110/10/2018. | ..
12541W 20 9 |CH ROBINSON WORLDWIDE OROD.... ..180.000 ...14,076 .14,076 14,416 362 ...(1,060) | ... ..(1,060) | .. .| 10/10/2018.
125523 10 0 [CIGNA ORD.......ooiiiiiiiieiineiiseiissssesssse s | oenenes 346.000 70,754 | .......204.490 | ................ 70,754 | ... 42,536 14 5041 | | 5,041 .1 12/20/2018. | ..
125581 80 1 |CIT GROUP ORD......ociiiiiiiiiiiniisiisiisiissis s ssssssssssssins | covenes 6,529 169 957 .| 10/10/2018. | ..
12572Q 10 5 |CME GROUP CL A ORD......ccoovvieiinriccrisneisneissniissnsissssessssssnssssssssssssnssssnnees | connenes | e | cieenen:430.000 | iiiccececn.86,310 | 1......200.720 | ..................86,310 | ... 58,923 1,075 2,043 .5,418 .| 10/10/2018.
125896 10 0 |CMS ENERGY ORD......coooiriiiiiiiiiiieceiisssesiesesiesesiesesesesesssesessesesssssssssessssssssines | connenes 62.840 19,480 7,900 474 .4,089 .110/10/2018. | ..
126117 10 0 [CNAFINANCIAL ORD......cocovririervirniiernniseienieissnsnsienssssssensssssssssssssssnsssssessnsnens | avvenine | one | eonerreneered0.0000 | oviiivirnriennnn 1,792 | i 44.810 1,792 1,805 136 26 .110/10/2018. | ..
126128 10 7 |CNB FINANCIAL ORD.. 654 659 (6) .| 12/16/2019.
12618T 10 5 | CRAINTERNATIONAL ORD.......ccosiviimriiimriiirieiiseiissesiesssssssssssessesssssssssesssssens | ceevenns 817 816 1 .1 12/16/2019. | ..
12621E 10 3 | CNO FINANCIAL GROUP ORD.......ccooiriiiiriiinieiiniisnicsseissesssssssssssssssssssnssens | aevienns 210.000 3,807 4,452 90 683 .110/10/2018. | ..
126349 10 9 |CSG SYSTEMS INTERNATIONAL ORD.........ovvviemeiimrieirnniiseseiieseieesesesseneseessiseses | oerenes 50.000 2,589 1,869 45 ..1,001 .110/10/2018. | ..
126402 10 6 |CSW INDUSTRIALS ORD.......coiiiiirirriininiierssssesessssssssssssssssssssesssssessessssssssses | sevenes 20.000 1,540 1,175 8 365 | e | e 365 | o 0412212019, | ...coovvvvrienne
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126408 10 3 |CSXORD............. 445.000 | ...cooovirerrienan 5,764 427 .4,552 .| 03/28/2007. | ..
126501 10 5 |CTS ORD 50.000 1,548 4 (48) .| 04/22/2019.

12653C 10 8 | CNX RESOURCES ORD 260.000 3,684 .(668) .110/10/2018. | ..
126600 10 5 |CVB FINANCIAL ORD 140.000 3,107 95 189 .1 10/10/2018. | ..
126650 10 0 |CVSHEALTH ORD 128,447 ....106,816 2,696 15,453 .| 10/15/2019.

12685) 10 5 |CABLE ONE ORD......c.oovcviomriireiireiinceiinseiienenes 7,442 7,442 4,276 43 ..3,342 .110/10/2018. | ..
127055 10 1 |CABOT ORD 80.000 3,802 3,802 4,559 110 366 .110/10/2018. | ..
127097 10 3 |CABOT OIL & GAS ORD 540.000 9,401 9,401 9,799 L T IR (2,668) .110/10/2018. | ..
12709P 10 3 | CABOT MICROELECTRONICS ORD.......coniireririnirniieirnniersersnseesessssessssssssssssnses. | vnnens | oee | sovernrenenns 40.000 | ..ooovrvrreriiinn 5773 5773 3770 | e 17 66 1,959 10/10/2018.

127190 30 4 |CACIINTERNATIONAL CL A ORD.......comirriimriieriieeiseneesssseessssssssesssssssssnsssenens | coevenen | e | coeeevenend 40.000 | ..ooovvieriins 10,000 | ........249.990 | .....cccoovirnnenn. 10,000 7,196 .110/10/2018. | ..
127203 10 7 |CACTUSCLAORD.......... 50.000 1,716 1,716 1,938 5 .110/10/2018. | ..
127387 10 8 |CADENCE DESIGN SYSTEMS ORD..........ccoooiimviimeiimiiineiisnesiessieeseseesesesssnees 355.000 24,623 | .........69.360 | ...ooccoovvrinnne. 24,623 13,729 10/10/2018.

12739A 10 0 | CADENCE BANCORPORATION CL A ORD 90.000 1,632 1,632 2,238 63 .110/10/2018. | ..
127686 10 3 [CAESARS ENTERTAINMENT ORD......ccocrvrnririimninnernnrensnssienensssessnssensssssnssensnnsns | evnnne [ ore | erveerenen 140,000 | oiviiiiviinnnnnnn 10,084 | 10013600 | oo 10,064 6,741 .110/10/2018. | ..
128030 20 2 |CAL MAINE FOODS ORD 1,710 1,803 17 10/10/2018.

128126 10 9 |CALAMP ORD 431 507 .| 12/16/2019. | ..
128246 10 5 |CALAVO GROWERS ORD 1,812 1,919 22 .110/10/2018. | ..
129500 10 4 |CALERES ORD........coomiiiiriiiriiiereiiesesiesesiesesieseseeseseeseseesees 1,425 2,018 | oo 4 17 10/10/2018.

13057Q 20 6 |CALIFORNIA RESOURCES ORD........ccoiviiiriiireiisisesnsisssisssesssssssesesssssssessessnes 551 2,415 .1 10/10/2018. | ..
130788 10 2 | CALIFORNIA WATER SERVICE GROUP ORD... 3,004 2,551 47 .110/10/2018. | ..
131193 10 4 |CALLAWAY GOLF ORD 2,544 2,735 5 10/10/2018.

13123X 10 2 |CALLON PETROLEUM ORD.... 2,328 6,101 .110/10/2018. | ..
133034 10 8 |CAMDEN NATIONAL ORD 20.000 921 921 917 12 .| 06/28/2019. | ..
133131 10 2 | CAMDEN PROPERTY REIT ORD........occoomviimriiniiniisnsisssissssisssssssssessssesnsnens 110.000 | .ooovvviiriis 11,671 | ... 106.100 | ..ooovivvvs 11,671 10,205 | ..o 88 349 10/10/2018.

134429 10 9 | CAMPBELL SOUP ORD........ccoommmiimneeiereiieneirenenienesennesssnnsesnessssessssnsssnesesnesens | connenen | e | cvneereeenni228.000 | oo 11,120 | 10 49.420 | i 11,120 8,907 315 .110/10/2018. | ..
13462K 10 9 | CAMPING WORLD CL A ORD 663 625 .| 12/16/2019. | ..
13765N 10 7 | CANNAE HOLDINGS ORD 3,347 1,803 .110/10/2018. | ..
138098 10 8 |CANTEL MEDICAL ORD 3,545 4,327 10 (178) .| 10/10/2018.

14040H 10 5 | CAPITAL ONE FINANCIAL ORD.........cccocommmviinmriinniiinnisnniinsniisssssssnsessnssssnssnnenes | covenes [ eoe | wveeeenn10.000 | ciiiiiiininn.52,484 | 1102910 | i 52,484 32,811 816 13,933 .110/10/2018. | ..
14057 10 1 |CAPITOL FEDERAL FINANCIAL ORD 2,197 2,072 149 154 .110/10/2018. | ..
14067E 50 6 | CAPSTEAD MORTGAGE REIT ORD 1,002 | o 18 14 (51) .| 06/28/2019.

140755 10 9 |CARA THERAPEUTICS ORD 1,075 .(269) .| 06/28/2019. | ..
14149Y 10 8 | CARDINAL HEALTH ORD......oovrviiirriinrriinriiirnnninnesisensissesissssissssisssssssssesnnsnens | evvvonee | ene | ceerrnere385.000 | ovvvviviriirnnnn 16,944 | 1000050580 | v 16,944 | L 17,689 161 641 ..2,003 .| 10/10/2018. | ..
141619 10 6 |CARDIOVASCULAR SYSTEMS ORD.. 1,693 396 .1 03/19/2019.

141665 10 9 |CAREER EDUCATION ORD... 1,472 165 .103/19/2019. | ..
14167L 10 3 [CAREDX ORD....c.ovuriiriiririiieisisnsissiesssssessessssesesssssssessesssssas 1,681 .(689) .| 03/19/2019. | ..
14174T 10 7 |CARETRUST REIT ORD 1,579 | o 20 79 195 .| 10/10/2018.

141788 10 9 |CARGURUS CL A ORD.......oosrviumriimreiineiieseiieseiieseseeseseesenes 3,011 102 .110/10/2018. | ..
142339 10 0 |CARLISLE COMPANIES ORD 8,681 144 .4,906 .110/10/2018. | ..
143130 10 2 |CARMAX ORD 7,458 .4,988 .110/10/2018. | ..
143658 30 0 [CARNIVAL ORD.....ccoovivrriirirrieinnisieissienesinnins 510.000 24,327 1,020 780 12/18/2018. | .ooveerians
143873 10 7 |CAROLINA FINANCIAL ORD 30.000 1,297 1,297 1,052 | oo 3 3 244 06/28/2019. | ...
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143905 10 7 |CARRIAGE SERVICES ORD........coooiriiimiiireiiereiieseeiecesiesesiesesiessssssssesssssesssins | coenenes 25.000 640 25.600 640 691 (51) .1 12/16/2019. | ..
144285 10 3 |CARPENTER TECHNOLOGY ORD.. ....60.000 2,987 3,335 48 850 .| 10/10/2018.
14575E 10 5 | CARS.COM ORD......cosiiiiimiiimriiiceiieseieesessesessesessesesssesissess s | crevens 90.000 1,100 2,272 .(835) .110/10/2018. | ..
146102 10 8 |CARTER BANK AND TRUST ORD 35.000 830 798 33 .| 12/16/2019. | ..
146229 10 9 |CARTERS ORD. 60.000 6,560 5,715 120 ..1,663 .| 10/10/2018.
146869 10 2 | CARVANA CL A ORD......cosiiiimiiiiieieeeiesiisesisssiseseissesssssss e | oereees 3,682 1,863 .2,374 .110/10/2018. | ..
147448 10 4 |CASELLAWASTE CLA ORD.....ccoooiiiriiiireiiirrisneisseisssissssisesssssssssssssssnnies | conneees 2,762 2,377 385 .| 06/28/2019. | ..
147528 10 3 |CASEYS GENERAL STORES ORD.. . SOOI DR 7,950 6,137 61 .1,543 .110/10/2018. | ..
14808P 10 9 | CASS INFORMATION SYSTEMS ORD.......ocviuirririrerrrinrirssinsisisnssesenssseessssssseenss | ooneenes 1,155 .969 1" 185 06/28/2019.
148806 10 2 | CATALENT ORD......ooiiiiociiimeeicesiecesissesiesesissesssessessssssesssssssssssssssssssssssnnnes | coenenes 9,571 7,283 4,270 .110/10/2018. | ..
14888U 10 1 | CATALYST PHARMACEUTICALS ORD........ccooomiiimiiiiiciiiiisnississiiesiesissiiniins | cevies 469 674 .(206) .| 08/14/2019. | ..
149123 10 1 |CATERPILLAR ORD......coooviiriiirriisriiisneisneisssesssesissesisssssssssssnssssnssssnsesnnsens | connenes | on | creeeeee:588.000 | ciiiiiiiennrnn81,962 | 10 147.680 | oo 81,962 | ...... 55,145 2,052 11,439 10/10/2018.
14912Y 20 2 | CATCHMARK TIMBER CL A ORD.........covriuiriiirreiiienirseriesesiesesissesessesessssessseens | ceevenns 803 731 19 72 .| 06/28/2019. | ..
149150 10 4 |CATHAY GENERAL BANCORP ORD........ccomiirirmiiernireirersnieesesssissssssssssssssessnns | snvenes 3,805 4,185 124 452 .110/10/2018. | ..
149205 10 6 |CATO CL A ORD......cooiierceeieiireeicseisesies s | oerenes 522 B18 | 10 4 10/15/2019.
149568 10 7 |CAVCO INDUSTRIES ORD........ccouiiiriiniiiciieniississiesssisssssisisissssisssnnes | cvienes 1,954 2,154 650 .| 10/10/2018. | ..
150870 10 3 | CELANESE ORD........cooiiimiiimiiireiissiissssisssssssssssssssssessssssssseessssssssssssssss | conneies . ..20,930 | .......123.120 | .o 20,930 | ..... 17,085 408 5,636 .110/10/2018. | ..
15135B 10 1 [ CENTENE ORD......ccoiiiiiiiiiiriiieceiiereiieseiiesesiesesiesesiesessessssssssssssssssssssssssssnssens. | envvnns | ene | cevveoeees 440.000 .27,663 62.870 | ..ooovcrverienne 27,663 | ...... 23,654 585 10/10/2018.
15136A 10 2 | CENTENNIAL RESOURCE DEVLP CL A ORD......cccovvierriiiiniinsessinsieissssesssssssenss | rovvenes 1,063 4,892 | oo [ | [ (1,472) .1 10/10/2018. | ..
15189T 10 7 |CENTERPOINT ENERGY ORD........cccoocosmvimrrinncrrincenneersnerssesisssnessnssssnnsnnnens | svevenne | eee | cerrereen.010.000 | i 16,635 | 1iin27.270 | s 16,635 | ...... 14,538 702 .(586) .110/10/2018. | ..
15201P 10 9 | CENTERSTATE BANKS ORD.......coovviumriiiiiinnriinssissessnsesssessssessssssssssssssssssens | cevvenns 2,998 3,287 53 473 10/10/2018.
153527 20 5 |CENTRAL GARDEN AND PET CL A ORD.....ccocouiriimiiinnenieseiienesieseeissesieseneenens | coenenes 1,468 1,571 (95) .110/10/2018. | ..
154760 40 9 |CENTRAL PACIFIC FINANCIAL ORD..........cocvvimriimrerirerieseeissesissseessssesssssssssins | coeeenes 1,183 1,198 18 (15) .| 06/28/2019. | ..
156504 30 0 |CENTURY COMMUNITIES ORD.......ccocoimiiimiiimiiinriisneisnsisssssisssssssssenssesnssees | onneees 1,094 1,063 31 06/28/2019.
156700 10 6 |CENTURYLINK ORD.......cccooimiriiirrrirerisrcrisneiiseniisensessnsesssssssssssssssssnessnnesnnnens | connene | ooe | eeeeenn 1,025,000 | oo 13,540 | 1 13.210 | o 13,540 | ...... 20,132 920 | e [ e (1,989) .110/10/2018. | ..
156727 10 9 [CERENCE ORD.......ciiiiiiiiiiieiiiienissiessissess s ssssssssesssssssssessssssssassensnns | sonsenes 990 .803 187 .110/10/2018. | ..
156782 10 4 |CERNER ORD.......cocooomiiiriiiiriiireisneisseisnesssssssssssnsesnssssnssssnssssssssssssssnnnes | connene | e | creerrerei 399,000 | i 28,989 | 100000 73.390 | oo 28,989 | ... 19,350 | oo 7 142 8,275 .110/10/2018. | ..
157085 10 1 |CERUS ORD. 739 1,113 .(375) .1 03/19/2019.
157210 10 5 |CEVAORD......ooiiiiririicccess s | s 809 730 78 .| 06/28/2019. | ..
159864 10 7 |CHRLS RIVER LABS ORD........ccooueiiiiierimieriieesiesesissesisesessesssssssssssssssssssesssssans | coenenes 9,166 7,384 2,375 .110/10/2018. | ..
16115Q 30 8 |CHART INDUSTRIES ORD... 2,700 2,665 98 .| 10/10/2018.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD........occovmveiimriimniinnrssneessneissnesssnesnns | evvvnes | ane | eereeeennni 212999 | 103,322 | .......485.080 | oo 103,322 | ...... 30,459 42,623 .| 02/08/2016. | ..
16150R 10 4 |CHASE ORD 1,185 1,048 8 137 .| 10/15/2019. | ..
16208T 10 2 |CHATHAM LODGING REIT ORD. 1,100 1,147 53 (47) .| 04/22/2019.
163072 10 1 |CHEESECAKE FACTORY ORD... 2,332 3,094 83 .(279) .110/10/2018. | ..
163086 10 1 |CHEFS' WAREHOUSE ORD........cooomiiiriiiiiniiniieiierisiissisiiesiesssessessssissessnns | cvienes ....40.000 1,524 1,402 122 .| 06/28/2019. | ..
163092 10 9 |CHEGGORD..... ..140.000 5,307 3,637 1,329 .| 10/10/2018.
16359R 10 3 |CHEMED ORD.. 20.000 8,785 6,208 25 3,120 .| 10/10/2018. | ..
163851 10 8 |CHEMOURS ORD 220.000 3,980 7,852 220 | oo | e (2,229) .110/10/2018. | ..
16411R 20 8 |CHENIERE ENERGY ORD e e [ e 790.000 | ..ooovvieens 48,245 070 | o 48,245 | ...... 49,395 205 .| 1111212019, ..
165167 10 7 |CHESAPEAKE ENERGY ORD.......cccoiiiiiiriiireirniisinsienssssiessssssssesssssssssssessesssnes | avvenees | re | sonneee 1,120.000 | .oooeveceiiniiieins 925 | v 0.826 925 SAT4 | oo | v | | e (1,427) 10/10/2018. | ...oovevrrrans
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165303 10 8 |CHESAPEAKE UTILITIES ORD . 20.000 1,917 | o 95.830 1,917 1,685 | ..o 8 31 291 10/10/2018.
166764 10 0 |CHEVRON ORD.......ccocoimmiiimiiiiriiiniiisneisssisssisssssssssssssssssssssssssssssssssssnssens | connenes | oo | coneeees 2,020.000 194,539 9,615 23,674 .1 12/18/2018. | ..
168615 10 2 |CHICOS FAS ORD. 155.000 621 (31) 12/16/2019.
168905 10 7 |CHILDREN S PLACE ORD......covuuriiemrriimieiireisssessesssessssssessssssssssssssssssesnns | oneeees 20.000 2,549 45 .(551) 10/10/2018.
16934Q 20 8 |CHIMERA INVESTMENT REIT 240.000 4,934 20.560 4,934 4,178 120 480 658 10/10/2018.
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD........ccovorviiriiireiosreiieneiieneiessesissssisssssssnsins | cveeeven | e | orerevinnns 35.000 | .oooverrienneens 29,299 | ... 837.110 | oo 29,299 | ... 14,448 14,186 10/10/2018.
169905 10 6 |CHOICE HOTELS INTERNATIONAL ORD.......ccoooimiiiniiriinsiiississsisnsisniiinns | e 50.000 5172 | ........ 103.430 5,172 3773 | s 1" 43 .1,593 10/10/2018.
171340 10 2 |CHURCH AND DWIGHT ORD..........ccoovverriranerinrnrisneriseneeseneisesesisnesessnissseesennees | coneenen | e | creeereeeni310.000 | i 21,805 | i 70.340 | oo, 21,805 | ...... 17,351 282 .1,420 10/10/2018.
171484 10 8 [CHURCHILL DOWNS ORD.......cocrvrimivrirnriiinnineeenssisseessssnssssssenenssssssssesssssssssnssenss | avenne [ re | eererrnnresns80.000 | i 8,232 | i, 137.200 8,232 5,559 | .o 35 33 4,713 10/10/2018.
171604 10 1 |CHUY'S HOLDINGS ORD........ccooriiireiireeiceiisesiesessesesesesessesesesssssssesesssesssesnnns | coneenes 25.920 648 626 22 08/14/2019.
171779 30 9 |CIENA ORD......civviivirerineiieeneissssisessissssissssisssssssensssssssssnsssssssssssssnssesnnnees. | connene | ooe | crnerrernn 180,000 | v 7,684 | i 42.690 7,684 5,146 .1,580 10/10/2018.
171798 10 1 |CIMAREX ENERGY ORD......ccocooiimiiimiiiiniiiireiisseiiesesissessssssssssssssssssssssssesnns | conneees 52.490 9,711 | ... 13,795 L O IR (1,695) 07/24/2013.
171871 50 2 | CINCINNATI BELL ORD........covvveirrireiieneeieneiienesienesissenssnessssesssssssssnseenssnnnns | conrenen | oe | eoveeerernen 100000 | v 783 | i 10.470 733 531 202 12/16/2019.
172062 10 1 [CINCINNATI FINANCIAL ORD.......ccovrvrirrernrierinrriernnisseeninsisnsssssensssssssessssessnnnses | averne [one | wrnrerennn 198,000 | iviiiiiinnnnn. 20,504 | oo, 105150 | oo 20,504 | ..o 13,232 109 431 .5,407 10/10/2018.
17243V 10 2 | CINEMARK HOLDINGS ORD.........ccosriiimiiimeiiseiieseiienesiesssssesesiesesssessssssssessesens. | ceevenns 33.850 4,739 5,526 190 (273) 10/10/2018.
17273K 10 9 | CIRCOR INTERNATIONAL ORD........covrviumrriimreeimmeismsesiseessseseesesssesesssssssssesenns | cevvenns 1,380 8 06/28/2019.
172755 10 0 |CIRRUS LOGIC ORD.......oooiiiiriiiininsiissiisssiesssssssssssssssssssssssssssssssnsssssssens | conneees 2,838 ..3,938 10/10/2018.
17275R 10 2 | CISCO SYSTEMS ORD......ccovuurrieirriinreeiereieeneisseseisssessesesssssssssessssssesssssssesonnne | evnenee | eoe | voreeen,180.000 | i 200,473 | i 47.960 | oo 200473 | o 128,470 5,768 19,353 10/10/2018.
172908 10 5 |CINTAS ORD.... .115.000 7,589 293 11,625 .1 10/10/2018. | ..
172967 42 4 |CITIGROUP ORD.........cooriiireiireiirsemisesienessesessssesesesessesessssesesesesssssssssssssssssenes | connenes 2,864.000 | ...ocooerereeri228,805 | i 79.890 | i 228,805 | i 112,792 5,377 75,031 04/22/2019.
174610 10 5 [CITIZENS FINANCIAL GROUP ORD.......ccoocmivrvinmirerernrirernsisisnineressssesenssssssesesens | avenniee [ one | erererenn390.000 | 23,960 | ... 40.610 | i 23,960 | ... 17,270 802 ..6,419 10/10/2018.
177376 10 0 |CITRIX SYSTEMS ORD.........covvuirrriinnriirnressnriseneisensisesessensssssnsssssesssnesssnssssnens | connenen | e | cveeereenn170.000 | ciiiiiineee.. 18,853 | ......110.900 | .................... 18,853 | ...... 10,043 238 .1,435 10/10/2018.
177835 10 5 |CITY HOLDING ORD.......oostivimiriririrreniseeeiseeisessissssisessssssesses s | coenenes o 1,541 33 98 03/19/2019.
178587 10 1 |CITY OFFICE REIT ORD .|C 719 28 92 . 06/28/2019. | ..
184496 10 7 | CLEAN HARBORS ORD.........cooiiriuireiirceiiicesisesiesesssessnisesessssesssssssssssssssssssssssnsens. | coneenes 4,754 ..2,548 10/10/2018.
18539C 10 5 | CLEARWAY ENERGY CL A ORD.....oooiiriiiriririninsiersnissienississeessssssesessesssssens | aveenes .809 20 147 06/28/2019.
18539C 20 4 | CLEARWAY ENERGY CL C ORD.......coocviiriiinieiniiisseiisseiesssinesessssessssenssssnns | v 1,770 72 243 10/10/2018.
185899 10 1 | CLEVELAND CLIFFS ORD........ccoirviirriimiriirriinssiesesiesssiesssisesessesssssssssssssssnees | oeeeees 370.000 4,296 96 263 10/10/2018.
189054 10 9 |CLOROXORD...... .120.000 | ....cccooovvene... 18,425 | ... 153540 | .................. 18,425 | 11,349 485 (72) .110/10/2018. | ..
18914U 10 0 | CLOUDERA ORD........oooiiiiiieiiiieiieeiissesieseisssisssssessssssssssssssessssessssessssenenes | oo 247.000 3,804 .(357) 10/10/2018.
189464 10 0 |CLOVIS ONCOLOGY ORD.....ccrivuirirrirriiiiniisiiesiesissesssississesssssssssssssssisssiens | cvvenes 1,704 .(452) 10/10/2018.
191098 10 2 |COCA COLA CONSOLIDATED ORD..........ccocoommmviimieinriesneisniesniessnssssnsiesnnnsnnns | connenen | e | ernrnnernn10.0000 | i 2,841 | i 284.050 2,841 3,494 3 .(653) 08/14/2019.
191216 10 0 [COCA-COLA ORD.......ooiviiiiiriiiiiniissisiiesi s ssssssssssssssnies | coveses 257,267 55.350 | oo 257,267 | coovvvvrnenn 168,643 7,154 38,536 03/19/2019.
192005 10 6 |CODEXIS ORD.........ooriiiuieiiiriiiisniinsiisssissssissssssssssssssss s | conneies 270,000 | e 1119 | o 15.990 1,119 1,403 .(284) 04/22/2019.
192108 50 4 | COEUR MINING ORD.......ccooriiimieiimieeiseiiseiiesesiesesisesessssessssessssssssssssssssssssssens | consenes 245.000 1,980 | oo 8.080 1,980 1,152 828 03/19/2019.
19239V 30 2 |COGENT COMMUNICATIONS HOLDINGS ORD.......cccmrvinrieerieririnieninrisnsiseniens | ovriee | eon | vorerirnnenns 60.000 3,949 65.810 3,949 3,029 146 1,236 10/10/2018.
192422 10 3 | COGNEX ORD.....ooiviiriiimriiireiieseiicesissesisessesesessesessessssesssssssssssssssssssssssssnns | connenes . 210.000 11,768 56.040 | .ooovvvercirene 11,768 9,580 43 .3,648 10/10/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD.......coovveumriirrnrirerinniieneiaeneiens | oerenes B 710.000 | ..ooovveiiieen 44,034 | ......... 62.020 | ...cooooriiienn 44,034 | ... 30,318 151 I ORTON IO (1,037) 10/10/2018.
192479 10 3 |COHERENT ORD.......ccooviiimiiiniiiniisssisssississsissssesssssssssssssssssssssssssesnns | conneies 30.000 4,991 | ... 166.350 4,991 4,075 1,819 10/10/2018.
19249H 10 3 | COHERUS BIOSCIENCES ORD..........cooeuiiimeiirceeissesisesissessesesessessessssssssssnees | cvneees | eoe | covereneeeons 68.000 | ....ocoovvviirriis 1224 | ... 18.005 1,224 1,015 209 03/19/2019. | ..o
192576 10 6 [COHU ORD......oouiirriiiiiiieiseicie s sssssssnssssssssssessessssssesssnsnnss | avvesens | re | eorensensonnd 60.000 1,371 22.850 1,371 926 | 4 4 445 06/28/2019. | ...oovvvvrerirens




Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

AXAE

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
194014 10 6 | COLFAX ORD.......coouiiimceiirieiisesiesesieresissesissesssse s | oerenes [V 110.000 | .oocvverrrriens 4,002 | ... 36.380 4,002 3,626 703 | e | e 1,703 10/10/2018.
194162 10 3 |COLGATE PALMOLIVE ORD ST I 920.000 63,333 68.840 | ... 63,333 | ...... 43,084 1,573 WBOT4 | e [ e 8,574 .110/10/2018. | ..
19459) 10 4 |COLLEGIUM PHARMACEUTICAL ORD........ccoveiviminrirnriieseiieneiseneesseseisseseiseseies | oereees [V 45.000 926 20.580 926 543 383 | s [ e 383 | ... 10/15/2019.
19625T 10 1 |COLONY CREDIT REAL ESTATE CL A ORD SO TRTTROP DO wo| e 110.000 | wovveviriiniiene 1,448 | ... 13.160 1,448 2,289 | oo 1 186 .(289) (289) ... 10/10/2018.
19626G 10 8 | COLONY CAPITAL CL A ORD.......coocvviiriiieiiceiieeeiseeissseeeseesssssssssessssesssssas | coeeenes 610.000 2,898 | ..o 4.750 2,898 3,562 | oo 67 268 43 10/10/2018.
197236 10 2 |COLUMBIA BANKING SYSTEM ORD s | e . 90.000 3,662 | .......... 40.685 3,662 3,433 126 396 10/10/2018.
198287 20 3 |COLUMBIA PROPERTY REIT ORD.......ccooiiimiiiniiiiniiinniiinsicsscssecsssessssssesnsseans | conneees [0 150.000 3,137 20.910 3,137 KKK TN I 32 120 234 10/10/2018.
198516 10 6 | COLUMBIA SPORTSWEAR ORD.........coovieiimreiinneiieseiseneissesesssssessssesseseseesesiens | coerenes | 40,000 | 4,008 | L 100.190 4,008 3,434 38 644 10/10/2018.
199333 10 5 |COLUMBUS MCKINNON ORD........ocoevirririiiiiiieiieriiesssiisisesssssiessssssssissiiens | cveenes oo 30,000 | 1,201 | 40.030 1,201 1,259 4 (58) 06/28/2019.
199908 10 4 |COMFORT SYSTEMS USA ORD.........coocvuirerirmeeimeminesiesesessesisesesssesessssssssesens | coneenes coo | eeereeeen80.000 | 2,493 | 49.850 2,493 2,659 20 309 10/10/2018.
20030N 10 1 [COMCAST CLA ORD.........ccovvumriicrinriniiniinsiissiinsississississssssssssssensssssesssesssns oo | eon | 00000:,091.000 | . 228,942 | e 44.970 | ..o 228942 | ...... 70,292 4,115 55,594 08/29/2013.
200340 10 7 |COMERICA ORD........cooomiiiriiiiriiireissesiseiessss s | o | 110,000 | i 7,893 | 71.750 7,893 5,932 | oo 74 283 337 10/10/2018.
200525 10 3 | COMMERCE BANCSHARES ORD........ccosiiviiiimiriiiiceieneeseseesssessesessseseseesesienes | cveees o] 132,300 | 8,988 | i 67.940 8,988 7,812 131 .1,921 10/10/2018.
201723 10 3 | COMMERCIAL METALS ORD.......cooviiiiiireriririeiiisisnssesesssssessessssesesssssssssesssssnsses | aveneees PR R 150.000 3,341 22.270 3,341 2,907 72 938 10/10/2018.
20337X 10 9 | COMMSCOPE HOLDING ORD.........criviumiiimriereneiiineiseneisesessesesssesessssesseseseesens | coneeees 240.000 3,406 | .......... 14.190 3,406 6,209 .(528) (528)] ... 10/10/2018.
203607 10 6 | COMMUNITY BANK SYSTEM ORD.......ccouiiiiiiiiiiniissisiiiesississeississiissienissiies | cevvens 4,966 4294 | .o 29 109 885 10/10/2018.
20369C 10 6 | COMMUNITY HEALTHCARE TRUST ORD.......ccoooiimviiimiiiineiiineiiesniissesissnsisneninns | ceveenas 1,286 1,182 25 104 06/28/2019.
204149 10 8 |COMMUNITY TRUST BANCORP ORD 1,399 1,268 | ..o 1" 1" 131 06/28/2019.
204166 10 2 |COMMVAULT SYSTEMS ORD..... 2,232 2,991 (723) (723) .1 10/10/2018. | ..
2045IN° 10 1 | COMPASS MINERALS INTERNATIONAL ORD.........coooimeiimirinnrieninieneieesenisensinns | cevvenas . 3,048 3,213 144 10/10/2018.
205826 20 9 |COMTECH TELECOMMUNICATIONS ORD.......ccoomiiiriimrimiiiiiieiiinsisessnsissiiesinns | coviees 1,420 1,124 8 06/28/2019.
205887 10 2 | CONAGRABRANDS ORD.........ccooivimmiriieiesineiinesssesessessssesessesessssesssssessssessnens | oo 506.998 | ......ccccce.....17,360 | ..........34.240 | oo 17,360 | ...... 10,587 431 10/26/2018.
20605P 10 1 | CONCHO RESOURCES ORD.........cocomrieimriierriiirreiisceeisesisesseseseesssesssseesssssenns | coneeees [V 195.000 | .oovvvvrrreren 17,076 | 187570 | s 17,076 | ...... 24,396 98 10/10/2018.
206787 10 3 | CONDUENT ORD. v [ e 240.000 1,486 4,810 .110/10/2018. | ..
207410 10 1 [ CONMED ORD........covuiueiimneirieeiieeieseisesisesssssssssesessesssessssessssesese s | coiiies OO 40.000 4,473 2,846 | oo 8 32 10/10/2018.
20786W 10 7 | CONNECTONE BANCORP ORD.......coctimririnnieirerisisesessessssssiessssssessessssisssessens | sesenes . 50.000 1,286 1,133 9 06/28/2019.
20825C 10 4 |CONOCOPHILLIPS ORD........cccooumiiiimriiinniiseiiseieesssisesesssssssssesssssssssssssssssnns | aevseons | 1,350.000 | ....cccoooerennn.87,791 | ....i.65.030 | oo 87,791 | ... 82,818 1,774 10/10/2018.
20854L 10 8 | CONSOL ENERGY ORD........ccooumiiemmerimiiissiisesiesessesessssessisessssessssessssesesseseses | oo ] ...40.000 1,064 06/28/2019.
209115 10 4 | CONSOLIDATED EDISON ORD..........cooomriimriinriiseiisssiesssenesssssesssesnssssnnes e .340.000 | ...ccoovvrrerr...30,760 | ..........90.470 | .oooiirirneee.30,760 | ..o 23,478 948 .110/10/2018. | ..
21036P 10 8 |CONSTELLATION BRANDS CL A ORD ST RRRRTIINS BN ] .114.000 3,612 341 09/19/2018.
211171 10 3 |CONTINENTAL BUILDING PRODUCTS ORD....... FEUTOOT IO ] 50.000 1,696 10/10/2018.
212015 10 1 | CONTINENTAL RESOURCES ORD.........cccoooummiimmriiiniiiineiissesisesessssesssssssnesenns | o IO 110.000 6,755 6 10/10/2018.
21241B° 10 0 |CONTURA ENERGY ORD......cccomiiiiiiiiiisiissiisiiesisissiissiissssssesssssssssssssiens | cosenes . 30.000 1,557 06/28/2019.
216648 40 2 |COOPER ORD SOOI DO | eeennn80.000 | 19,277 | ... 321290 | .o 19,277 | ...... 15,155 4 10/10/2018.
21676P 10 3 | COOPER STANDARD HOLDINGS ORD..........ccccoueririrmererienireesiseeissesessssessssiens | coeeeees 995 33.160 995 2,915 10/10/2018.
216831 10 7 |COOPER TIRE AND RUBBER ORD.......c.ccooniiiinirrrrirereisissisnssesesssseessssssssensens | sosvenes 2,013 28.750 2,013 1,718 29 10/10/2018.
217204 10 6 | COPART ORD I | eeeni255.000 | e 23,190 | ........ 90.940 | ...cccoonnee 23,190 | ...... 13,752 10/10/2018.
218352 10 2 |CORCEPT THERAPEUTICS ORD.......ooiiiiiiiineiiciiiiciississiesiesssissisisssianns | ceviens ] 120,000 | i 1,452 | 12.100 1,452 1,632 10/10/2018.
218681 10 4 | CORE MARKHOLDING ORD.........cccooooimmiimiiimiiinsiisssissssiesssssssssssssssssssessssenns | o weo | 80,000 | i 1,631 | 27.190 1,631 2,046 27 10/10/2018.
21870Q 10 5 |CORESITE REALTY REIT ORD.......coooiriiiriiirieiireiieseiiecesiesesisesessessssesssesssesssnes | ceevenns wo | 40,000 | s 4485 | ... 112.120 4,485 4168 | .o 49 186 10/10/2018.
218700 50 2 |CORENERGY INFRASTRUCTURE REIT ORD........ [RRTRRTR I ] 20.000 894 | ... 44.710 894 793 30 06/28/2019.
218710 10 3 |CORELOGIC ORD........coooeiireiirceeiceeiesesisesssesissessssessssesesssesssssssssssssesssessns | aevvenns [V 110.000 | eoovverceriens 4,808 | ... 43.710 4,808 4,968 82 e | e 1,132 10/10/2018.
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2187IN° 10 1 |CORECIVIC REIT ORD.......cocosrvvirivirnriineeieneriseeeisessisssesssseessssssssessssssnssesnnees | envvenns | eee | eeevereees 190.000 | oo 2,607 | oo 17.380 2,607 3,573 263 (68) 10/10/2018.
21925Y 10 3 | CORNERSTONE ONDEMAND ORD. 4,099 58.550 4,099 3,482 568 .110/10/2018. | ..
219350 10 5 | CORNING ORD.........oooiivimiiirieiireeisseise s | oo . 990.000 | ..o 28,819 | 129110 | 28,819 | 23,716 72 RN (1,089) 10/10/2018.
22002T 10 8 |CORPORATE OFFICE PROP REIT ORD......c.ccocimiiiriiiireriiiseisiensnsieserssssseenies | aveenes B 130.000 3712 | i 36 143 ..1,086 10/10/2018.
22052L 10 4 | CORTEVA ORD.........osiiiiueririeeirineiieeisssssssssssssssessssssessessssssesssssssssessesssesnens | coeeies 990.000 | ....cccocorernn..29,264 | .........29.560 | ....................29,264 | ...... 28,263 257 ..1,001 03/19/2019.
22160K 10 5 |COSTCO WHOLESALE ORD.........ccouemivimiririeiseiiseneisessissssisssesssessssssssessess | coneeees .505.000 | ......coo........ 148,430 | ........293.920 | .................. 148,430 | ..... 72,310 1,270 45,556 10/10/2018.
22160N 10 9 |COSTAR GROUP ORD.......ccoooriiiriiiriiissiissiississssisssissssssssssssssssssssssssssas | avvsenas - ..50.000 |.....ccccoeee.....29,915 | ........598.300 | ....................29,915 | ... 18,663 13,048 10/10/2018.
222070 20 3 |COTY CLA ORD ..ot eneseneies. | v B 454.000 5214 226 2,118 12/11/2019.
22266L 10 6 | COUPA SOFTWARE ORD......c.covtiiriiiireiiiisisnsisisisssiesessssesessssssssesssssssssssessessns | avseres 4,352 .5,837 10/10/2018.
222795 50 2 | COUSINS PROPERTIES REIT ORD........coouriiimeiireeiceeieneiseseseenessesessenessenenes | oo 6,224 176 ..1,643 03/19/2019.
22282E 10 2 | COVANTAHOLDING ORD........cosrviimrriimmeiimieiisesesesssseeseseseessssssesssesssssesssisneses | coneeees 2421 | o 38 150 213 10/10/2018.
22304C 10 0 [COVETRUS ORD.......ooiiiiiiiiiriiiniinsiisiesssesssssssssssssssssssssssesssssssssssessssssnes | anvveons 3133 | s s [ | s (2,183) 10/10/2018.
223622 60 6 |COWEN CL A ORD......coooiiieiieeiiceineeieseieeseiseeeiseseisessss s | coieees . 687 (57) 06/28/2019.
224100 10 6 |CRACKER BARREL OLD COUNTRY STORE ORD.........cccceuumirimririirmiiniiineiinniinens | vveene 30.000 4,525 243 .(184) 10/10/2018.
224399 10 5 |CRANE ORD........coovviimrriireiiceiieneeiecesieseseesenes 6,418 109 994 10/10/2018.
225310 10 1 | CREDIT ACCEPTANCE ORD......coociiiimrriimreiiceiiresieseeseseseesessessssessssesssessenes 8,239 21,21 10/10/2018.
225447 10 1 |CREEORD.....cccccoovvvrannnns 4,505 439 10/10/2018.
227046 10 9 |CROCS ORD.........oomrviirriireiireiieresieseseesesiesenes 1,689 1,432 10/10/2018.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD......covvvrvirnrirernrirnenniseisnrsensensnsneenens | cvvneree [ oe | wrererernnn480.000 | oiviiincnen...68,232 | ... 142,150 | ... 68,232 | 41,761 2,196 16,090 .| 12/18/2018. | ..
228368 10 6 | CROWN HOLDINGS ORD 7,570 .4,955 10/10/2018.
228903 10 0 |CRYOLIFE ORD.... 1,392 (37) 04/22/2019.
229050 30 7 |CRYOPORT ORD. 933 (274) 08/14/2019.
229663 10 9 | CUBESMART REIT ORD 6,346 | ..o 76 294 642 10/10/2018.
229669 10 6 |CUBIC ORD 2,716 " 393 .110/10/2018. | ..
229899 10 9 |CULLEN FROST BANKERS ORD..........cccoovvvernns . 8,355 224 787 10/10/2018.
231021 10 6 |CUMMINS ORD.......coivirieiieiiiiiienisrinieesiisiiesiesississsssssssessesssssssessssssssssnnes | avveens | e | evvvesnions 110.000 | oo, 19,686 | ........ 178.960 | ..o 19,686 4,923 539 .4,985 09/29/2009.
231561 10 1 |CURTISS WRIGHT ORD........oocoiriiiriiimriisneiisseiisssessssissssessssssssessssessssssssssssenns. | cvines 60.000 8,453 | ... 140.890 8,453 7,332 40 .2,326 10/10/2018.
23204G 10 0 |CUSTOMERS BANCORP ORD........coovueumriirmirimmnrisnsiseseisesessssssssssssssessesessnsess | aeevenns 952 23.810 952 840 112 06/28/2019.
232109 10 8 |CUTERAORD... 537 35.810 537 465 72 .1 08/14/2019. | ..
23255M 10 5 | CYCLERION THERAPEUTICS ORD........ccooommrveirveireeienerienenisneniensssenesesneseennnes | evevenee | eoe | cevvennneen 1720000 | i 46 | .o 2.720 46 AT3 .(427) 10/10/2018.
232570 10 3 | CYMABAY THERAPEUTICS ORD......ccecvrirmrrnerrrinrirersninsiernsissnesssenssnsssssessnssessenss | reneee | oo | vervenennnn 78000 [ oviiiiviniiisiinins 163 | s 1.960 153 1,038 .(885) 03/19/2019.
232806 10 9 |CYPRESS SEMICONDUCTOR ORD........coooimiiimmeiiineiiineiiiseiissiesesisssssessssessnnnes | cveenes 10,499 23.330 | oo 10,499 5,945 | i 50 198 4,775 10/10/2018.
23282W 60 5 |CYTOKINETICS ORD.......ccoiiiiiiiciiiiicsissisiissiisisesiessssassssisssssssessssssssiens | cosenes A 849 | .......... 10.610 849 .900 (51) 06/28/2019.
23283R° 10 0 |CYRUSONE REIT ORD.......cccooimiiimiiineiiseiiessiissssissesisssssssssssssssssssssssssssssssenns. | avvveons B I 130.000 8,506 65.430 8,506 7,950 | v 65 244 1,632 10/10/2018.
23284F 10 5 |CYTOMX THERAPEUTICS ORD.......cooooiiimiriinriieeiieseieseiessiesesssesessesessesenes | oo 60.000 499 | oo, 8.310 499 673 (174) 06/28/2019.
23291C 10 3 | DMC GLOBAL ORD......cotirriririririireiisieisesssisesssse s ssesssssssssessssssssessessassssssessans | sossenes 20.000 899 | ..o 44.940 899 1,355 | o 3 3 .(456) 04/22/2019.
23331A° 10 9 |DRHORTON ORD.......coiiviireiimemiireiiresiesesisssessssesssesesssesssssseseesssssssssssesesssnes | cosseees . 250.000 13,188 52.750 | oo 13,188 3,016 156 4,523 10/10/2018.
233331 10 7 |DTE ENERGY ORD.....cooiiiiiiiiiiiiciiiirississ s sssssssssassiiens | cesiens B [ 230.000 | ..cooovericriinne 29,870 | ........ 129870 | oo 29,870 | ..ooovcriinnines 14,026 233 869 ..4,501 10/10/2018.
233377 40 7 |DXP ENTERPRISES ORD........ccoooimiiiimiiiniiiiniiisseisssiisssissssssssesnsssssssessssssnns | o L 30.000 1,194 39.810 1,194 1,136 58 06/28/2019.
23355L 10 6 | DXC TECHNOLOGY ORD.......cooouiiriiereiimreiiceeeesesiscessssessesesssssesseseseessssesesisies | oo B I 354.001 | oo 13,307 | oo 37590 | oo 13,307 | ...... 22,367 | oo 74 283 | s [ e (T E) 10/10/2018. | ..oooovvvs
235825 20 5 |DANAINCORPORATED ORD.....cocoviiririiiereriiisirsieisnssssesssssssesessssssssessssssssssssnns | avseres B 170.000 | ..ooovvvviririinns 3,04 | ... 18.200 3,094 2,893 68 77 10/10/2018. | ...oovevrrrans
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235851 10 2 |DANAHER ORD .655.000 | ..................100,529 | ....... 153.480 | ..covvceerre 100,529 | oo 35,172 111 439 32,986 .110/10/2018. | ..
237194 10 5 |DARDEN RESTAURANTS ORD ...95.000 | ..oooiivnnn 10,356 | e 109.010 8,018 310 869 .| 10/10/2018.
237266 10 1 |DARLING INGREDIENTS ORD........ccoovuriiimmeiimreiiereiiesesiesesiesessseseseeseseesesiesenes | cvieees 210.000 28.080 3,952 ..1,856 .110/10/2018. | ..
238337 10 9 |DAVE BUSTERS ENTERTAINMENT ORD.......cciviriiireriiisirriersnssienesiseeensnsins | aveenes 50.000 3,056 31 .(220) .1 10/10/2018. | ..
23918K 10 8 |DAVITA ORD ..160.000 9,880 23,171 .| 10/10/2018.
243537 10 7 |DECKERS OUTDOOR ORD.......ociriuimiriimreiimeiineesisessesessssssssesessssssssssssssssssisns | cvnees ....40.000 4,100 ..1,636 .110/10/2018. | ..
244199 10 5 |DEERE ORD......cccoooiimmiiiiriinniiinnessnnisnsssssissssisnsssssssssssssssssssssssssssssnsssnnnsens | wvnnnne | ooe | eveeenenn298.000 | ool 51,112 | i 173.260 | .ovvvverecnn 51,112 | e 29,695 224 861 7,107 .110/10/2018. | ..
24665A 10 3 |DELEK US HOLDINGS ORD I - 33.530 4,362 125 112 .| 10/10/2018. | ..
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.......ccovtiiermriieriernisisnnieissssssessssssesessssssssssssenss | svennee | e | sveverenene 143.000 | .coovvvercirnnn 7,349 | i 51.390 7,320 ..1,200 10/10/2018.
247361 70 2 |Delta Air LINES, INC........ouveereeireiiceeieceiieceeieseeisesissssssesssessssssessssesessssssssses | evvenes | eoe | coeveneeens 415.000 24,269 58.480 | ...occoovvvrennn 24,269 | ... 12,365 584 ..3,561 .110/10/2018. | ..
247916 20 8 |DENBURY RESOURCES ORD........ccoosiiimiiniiiciienisiiniissiesissisisssississsisssines | ceviens 570.000 804 | ..ccoceen. 1.410 804 3,414 (17 .| 10/10/2018. | ..
248019 10 1 | DELUXE ORD......coooiiiiriiinciissiiseiisssiisssiesssssssssssssssssssssssssssssssssssssssssneses | svenes 60.000 2,995 | ... 49.920 2,995 3,232 72 689 10/10/2018.
24823R 10 5 | DENALI THERAPEUTICS ORD.........cocvuireiirerirrerirresissesisessssssisssnssessssssssessnees | avevnns | ene | corevieeeesd 60.000 | ...ooovrrriieriinas 1,045 1,045 1,354 .(308) .103/19/2019. | ..
24869P 10 4 | DENNYS ORD......coimiiiiiiiireiiiisiisisissssssssssssessssssssessssssssessessssssssessessssssesssnsens | snvenes 80.000 1,590 k 1,590 1,642 (52) .| 06/28/2019. | ..
24906P 10 9 |DENTSPLY SIRONA ORD.......oooiiiiiiiiiriiiriisiseisessisesssssssissssssesesesessssesssessenes | coneenes 280.000 15,845 56.590 | oovovrrrrirnnns 15,845 9,853 | o 28 102 .5,426 10/10/2018.
24983L 10 4 | DERMIRA ORD......coovvimiiiiriiirieiieieisseieseisessissssssessssessssessssssesssssssssssssssssens | svnnnes | ooe | covereneeonns 65.000 | ..o 985 985 848 137 .1 12/16/2019. | ..
250565 10 8 | DESIGNER BRANDS CL A ORD.......ccoooiimiiirriimiiineiieseiissssissesesnsssssssessssssssssens. | v 90.000 1,417 1,417 2,567 | oo 23 90 .(806) .110/10/2018. | ..
25179M 10 3 | DEVON ENERGY ORD.......ccovirivimeiirreiieesiessisseisesessessssessssesssssesssesssessessssns | cooeees 680.000 17,660 | .........25.970 | .ooorriiinenn 17,660 | e 21,787 238 .2,332 02/09/2018.
252131 10 7 [DEXCOM ORD......ooiriiiririieirinieierssiesssssssssesssssssssssssssssssssessssssssessssssssssssansassans | sossenes | ann | sverersnnes 110.000 | coovevirriininen 24,061 | ........ 218.740 | ....ccovvevee.. 24,061 | 12,990 10,883 .1 10/10/2018. | ..
25264R 20 7 |DIAMOND HILL INVESTMENT GRP CL A ORD.....ccocoouriiimriieniieneienesisseeeneins | cevvenns 5.000 702 | 140.460 682 45 20 .110/15/2019. | ..
25271C 10 2 | DIAMOND OFFSHORE DRILLING ORD.......ccocvumiirirriirinisirersssieeesisisssssssssssenns | conveees 80.000 575 | e 7.190 1,542 .(180) 10/10/2018.
252784 30 1 |DIAMONDROCK HOSPITALITY REIT ORD..... et [ s 260.000 2,855 | s 33 130 520 .110/10/2018. | ..
25278X 10 9 |DIAMONDBACK ENERGY ORD........coovueureuimreiirieeirresiecesssesssesessesessessssessseesens | coneeees 200.002 | ...ccoovrirenn 18,572 | ....92.860 | e 18,572 | 25,784 138 32 .110/10/2018. | ..
253031 10 8 | DICERNA PHARMACEUTICALS ORD.......cccoimmiiimiiiniinniissniissiisnissssssnssssness | cvinnes [ ooe | covereneieons 70.000 938 604 03/19/2019.
253393 10 2 | DICKS SPORTING ORD........ccouourevireririeeirieeissesessesissesesessssssssssssesssssssssssssnees | oo 90.000 3,008 99 ..1,646 .110/10/2018. | ..
253651 10 3 | DIEBOLD NIXDORF ORD........cceovurimriimiiniiieiiesisiiniissiisssiesissessssssssssssessenssns | venens | o | coevieeens 100.000 1,111 (55) .| 03/19/2019. | ..
253798 10 2 | DIGI INTERNATIONAL ORD..........cooovvirivirreierrniinniessesessssisssssessssessssssssssssssssssnns | evnnnes | ooe | coverenneenns 40.000 .705 4 .1 12/16/2019. | ..
253868 10 3 |DIGITAL REALTY REIT ORD 255.000 | ...cccooveern30,534 | ... 119.740 | ............30,534 | . 28,085 275 1,084 ..3,363 .| 10/10/2018.
253922 10 8 | DIME COMMUNITY BANCSHARES ORD........cocooumiiimiiinniiinniissiisssisnessnsissnnses | covenes [ eoe | coveineienns 40.000 836 20.890 .804 6 31 .1 08/14/2019. | ..
25400W 10 2 |DIGITAL TURBINE ORD.......oooiiiiirieirieireeieseeieseseesessesesssesessssesssssessssesssssseens | coneenen | e | coneeiinns 105.000 | .oooovvereriieriins 749 | 7.130 667 82 .1 08/14/2019. | ..
254423 10 6 |DINE BRANDS GLOBAL ORD 20.000 1,670 83.520 1,670 1,561 | i, 14 54 324 .| 10/10/2018.
254543 10 1 | DIODES ORD.......ooviiiiiiriiiciiiesiieseiiesesisesissesessssis s sssssssssssssssssssssnnnes | oo . 50.000 2,819 1,501 .1,206 .110/10/2018. | ..
254687 10 6 |WALT DISNEY ORD.......ooiriiiriimreiiieiiseiisessssessssessssssssssessssesssssssssessssessssens | svveees | eoe | voeeees 1,914.000 276,822 | ..coovvvnn 100,372 1,684 2,99 66,844 .103/19/2019. | ..
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD ..451.000 38,254 | ... 13,677 758 11,654 .| 05/26/2017.
25470F 10 4 |DISCOVERY SRS A ORD........ccooovremmmrrmrnriareiirines 200.000 5,223 ..1,600 .110/10/2018. | ..
25470F 30 2 |DISCOVERY SRS C ORD.....ccvtiiirririrmieierisisesssisisessssssssssessssssssesssssssssesssnssnns | avnenee | e | sveverenensd 434.000 | .o 13,233 | ..........30.490 | ..o 13,233 | e 10,786 .3,216 .110/10/2018. | ..
25470M 10 9 |DISH NETWORK CL A ORD 304.000 10,783 9,942 .2,918 .| 12/03/2019.
256163 10 6 |DOCUSIGN ORD...........coorriirriireiicsiensisssissssiss s | siniees 50.000 3,706 2,031 .1,702 .110/10/2018. | ..
25659T 10 7 |DOLBY LABORATORIES CL A ORD.......ooosmiiimriiniiinniisneiisssisssisenssessssssssienns. | coenes . 80.000 5,504 5,365 63 557 .110/10/2018. | ..
256677 10 5 | DOLLAR GENERAL ORD........ooosiiiiriiiriiiieiisseiieseseesessesesssessssssssssessssssssssnssens. | cvvenes | eoe | coveeeeens 205.000 | ..o 31,976 | ........155.980 | ..................31,976 | ... 14,129 256 ..9,820 .110/10/2018. | ..
256746 10 8 |DOLLAR TREE ORD......coccsviririiirirerieisirsiessssseiesssisesessse s sessssssessesssssssssessnes | aveenes 292.000 27,463 050 | 27,463 | 19,423 ..1,089 10/10/2018. | ..o
25746U 10 9 | DOMINION ENERGY ORD.........coovveimreirmeiirrerirsesieesissesssssesssssessssssssssssssssssssnnees | cevvenns 903.000 74,786 82.820 | ..o 74786 | ...... 52,213 3,314 12,680 10/10/2018. | ....ccovvverees
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25754A 20 1 | DOMINOS PIZZA ORD......coooriiiriiieseiieseiieseieeseseesesssesessesesseseseesssesessseesssieses | coneeees 30.000 8,813 | ........ 293.780 8,813 8,248 78 BTA | e | 1,374 .110/10/2018. | ..
257554 10 5 |DOMO CL B ORD.. 25.000 543 543 574 (31) (31)].. .| 12/16/2019.
257559 20 3 | DOMTAR ORD.......corvuiriiimreiiceieesesiesesieseseesessesessesessesesssessssessessssseessssssssens | cvnenes | eoe | cevereneeeons 80.000 | ...oooorrierinnad 3,059 3,059 3,675 | oo 36 142 249 .110/10/2018. | ..
257651 10 9 | DONALDSON ORD.....ccviiuiieiiireriiiseirerisissssssessssssesssssessessssssessssssssssssesssssssssenss | oosvenes | aon | seeersnens 170.000 | .vovevereceririnens 9,795 9,795 9,206 139 2,419 .1 10/10/2018. | ..
25787G 10 0 | DONNELLEY FINANCIAL SOLTN ORD 50.000 524 524 667 .(144) .| 06/28/2019.
258278 10 0 | DORMAN PRODUCTS ORD.......ocmmrviemrriimmriemreiemsensssessssessesessssesssssessssssssssessens | evnenes | eoe | covereneeenns 40.000 | oo 3,029 3,029 2,726 (572) .110/10/2018. | ..
25960P 10 9 |DOUGLAS EMMETT REIT ORD.......ccocovmviiimriiinriienniisssisssiessesisssisssnssssssssnnies | conneies | | conneiins 190.000 | ..ooovvvirriinnens 8,341 8,341 7,055 | oo 53 198 ..1,856 .110/10/2018. | ..
25960R 10 5 | DOUGLAS DYNAMICS ORD.........covuimirimmerirerisseisssiissssisessisssssssesssssssssssssessenes | ceevenns 30.000 1,650 1,650 1,193 16 457 .| 06/28/2019. | ..
260003 10 8 |DOVER ORD.......coiiiirriiiniinieisssisiesssssessssssisssssssssss e ssessssssesssssssssesssssssssssssenss | avsenes . 85.000 9,797 9,797 2,779 165 ..3,766 11/20/2012.
260557 10 3 | DOW ORD.........cirriireiireiineiicessesesisessesessesesssssesesssssssesesssesssssssesssssssssssssssssnens. | cvnenes | eoe | coereneeees 990.000 | ..ooovvvvereens 54,183 | ........54.730 | ..o 54,183 | ..... 46,761 2,079 1421 .103/19/2019. | ..
262037 10 4 | DRIL QUIP ORD......coovviimiriiriiieriiiereiieseiieseisesssssesessesessessssessssessssssssisssssesenins. | v 50.000 2,346 2,346 2,380 .| 10/10/2018. | ..
26210C 10 4 |DROPBOX CL A ORD.......coooiriiimiiireiinreiisneiissesissesssssssesssesssssssesessssssssssssssens | avvveons 280.000 5,015 5,015 7,014 06/28/2019.
264147 10 9 | DUCOMMUN ORD........ccoomiiimiririniirieiisneeisessessssssessessssssessssesssssessssessssesessenes | coeeees ....15.000 758 758 757 .1 12/16/2019. | ..
264411 50 5 |DUKE REALTY REIT ORD.....cotiiiiiieriiierinsisisesssisisesssessssssssesssssssssessssssssssssessnns | avsenes .450.000 | ..ovvviiriiinnee 15,602 | .........34.670 | ...ccoceunnee. 15,602 | ...... 12,794 396 .110/10/2018. | ..
26441C 20 4 |DUKE ENERGY ORD.......ccoooiiieiiieiiiieeiresisssisssissssissssissssssssssssssssessssssssssenes | aeevenas 656.997 59,925 | .........91.210 | oo 59,925 | ...... 45,036 2,434 10/10/2018.
265504 10 O | DUNKIN BRANDS GROUP ORD..........ccoooummiiimniiineiiinniiinnsinssssnsssssssssssissssisnes | coniees 8,309 7,926 165 .110/10/2018. | ..
26614N 10 2 |DUPONT DE NEMOURS ORD........ccccoomiimmmriinmniiiniissneiisnesnsnssessssssnssesssssssssinnns | avveens | ane | weeee1,008.000 | i 64,521 | 064200 | e 64,521 | ..... 62,777 414 .1 12/16/2019. | ..
267475 10 1 |DYCOM INDUSTRIES ORD.........oomiiimriiririiriniiseseisessisessssesessesesssssssseseseesesseses | oo 1,886 3,031 10/10/2018.
268158 20 1 |DYNAVAX TECHNOLOGIES ORD.......c.cooevermriirrirriernersiressnsiessessssssssssessssssssenss | svennee | e | sveverenene 115.000 | .o 658 658 484 .1 10/15/2019. | ..
26817Q 88 6 | DYNEX CAPITAL REIT ORD.......ccoovimiiireiiceiieseeiseeiesesissssssssessssssessssesssesnnns | ceevenns 35.000 593 593 535 | s 5 1" .110/15/2019. | ..
26875P 10 1 |EOG RESOURCES ORD.......oovirivireriririiniisessisssisessissssissssssssssssssssssssssssses | coneeees 300.000 25128 | ... 83.760 | o 25128 | ...... 10,685 305 12/17/2008.
26884L 10 9 |EQT ORD......cooieeiceiiceiieceeiesesisesissssissessssesss st sessssnsesnssss | oo 330.000 3,597 3,597 8,171 40 .110/10/2018. | ..
26884U 10 9 |EPRPROPERTIES REIT ORD. SO OSOPTORPTORSPTUSPOURSPTOOPIN IURVOPOORS DUUS ISVOPPPOOON 100.000 | ..oovvvevcrrinens 7,064 7,064 6,816 | ..covveerrrerienne 38 449 .110/10/2018. | ..
268948 10 6 |EAGLE BANCORP ORD.........ccoooviimmriimriinniiinsiisssiesssssssssssssssssssssssssssssssssnns | aoinnns | ooe | sovesonnieons 40.000 | ..o 1,945 1,945 2,020 18 10/10/2018.
269246 40 1 |E TRADE FINANCIAL ORD........coomiuiieiirreiinenisesiesesessesesssssssssssssesssssssssssssssssnnnnes. | cvvenes | eoe | cveneeeeees 325.000 | ..oocoovvrinnnens 14,745 | ... 45370 | .ccoccoceenene. 14,745 | ...... 10,547 182 .110/10/2018. | ..
26927TE 10 4 |EVO PAYMENTS CL A ORD......coooiiiiiiiniiiciieniiinissiissiesiesesnsississsiesissesnsies | cvienes 50.000 1,321 1,321 1,576 .| 06/28/2019. | ..
26969P 10 8 |EAGLE MATERIALS ORD.........ccoovviiiiiieiiiniisniisssiessssssssssssssssssssssssssssssssssens | coneeees 60.000 5,440 5,440 4846 | .o 6 24 .110/10/2018. | ..
27579R 10 4 |EAST WEST BANCORP ORD.. .000 | oo 8,766 | i 48.700 | oo 8,766 | 10,778 190 .| 10/10/2018.
27616P 10 3 |EASTERLY GOVERNMENT PROPERTIES ORD.........ccococommmviiriiinniiinniissnsisnniians | oo 80.000 1,898 23.730 1,898 1,383 62 .| 04/22/2019. | ..
277276 10 1 |EASTGROUP PROPERTIES REIT ORD..........ccocvcmirienrieseiieneriinneessenesseneeienesennnns | evonenee [ eoe | eevreeeernnD0.0000 | iiiiiiiiiiiinnnnn6,634 | 10132670 | 6,634 | 4,686 | 38 146 ..2,047 .110/10/2018. | ..
277432 10 0 |EASTMAN CHEMICAL ORD 178 670 ..1,661 .| 02/25/2016.
278265 10 3 |EATON VANCE COM NON VTG ORD........ccoouommiirmiiirneiisnniissniessssesssiesssssessnsenns | cveines 214 27 .110/10/2018. | ..
278642 10 3 |EBAYORD........... 400 .5,749 .110/10/2018. | ..
278715 20 6 |EBIXORD 9 .(275) .| 10/10/2018.
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD w) .| 06/28/2019. | ..
278768 10 6 |ECHOSTAR CL A ORD......cooviiiiriierniieiesinsiseressssisssssisessssssssesssssssesssssssssssessnns | avsenes 468 .110/10/2018. | ..
278865 10 0 |ECOLAB ORD ..280.000 . 132 515 12,779 .| 10/10/2018.
28035Q 10 2 |EDGEWELL PERSONAL CARE ORD.......c.coouumiiiiriiiiiniiiniisiissiiesssssssiesssissisnns | connieas 2 70.000 | oo 2,167 | 30.960 2,167 3,221 .(447) .| 10/10/2018. | ..
281020 10 7 |EDISON INTERNATIONAL ORD.........cooommmiinmiiinriiinniiissiessnicsnssssssssssssssssssnnees | o .400.000 | ....cccovvvrnnnens 30,164 | .......... 75410 | oo 30,164 | ..... 22,033 255 959 ..7,456 .110/10/2018. | ..
28106W 10 3 |EDITAS MEDICINE ORD........coooiiviieiiiiiieriisesieseseieseiseseisesessssessesssseseseenenes | oeneees ....60.000 1,777 29.610 1,777 1,560 412 .110/10/2018. | ..
28176E 10 8 |EDWARDS LIFESCIENCES ORD.......cvvoiiiiiieriiiiirinsieiiesisssessssissssesssssienss | cvsenes 260.000 60,655 | ........ 233290 | .o 60,655 | ...... 23,914 20,831 | oo | e 20,831 | o 10/10/2018. | ...oovevrrrans
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28238P 10 9 |EHEALTH ORD....coiiiiiiiiiiiiieiiessiiesiise i | oeeenes 29.000 2,786 2,786 1,654 21,132 .103/19/2019. | ..
282914 10 0 |8X8ORD ..2,196 2,196 2,164 31 .| 10/10/2018.
283677 85 4 |EL PASOELECTRIC ORD . 3,395 3,395 2,960 76 888 .110/10/2018. | ..
28414H 10 3 | ELANCO ANIMAL HEALTH ORD.......cuiiiiireriiieinisrsnssiesssissesessssssssssssesssssssenss | oeveees | eon | seevernnnns 440.000 12,958 | ..i.in29.450 | i 12,958 12,551 407 .| 04/22/2019. | ..
28470R 10 2 |ELDORADO RESORTS ORD . 90.000 5,368 5,368 4,116 .2,109 .| 10/10/2018.
285512 10 9 |ELECTRONIC ARTS ORD.....covviuirireiirreiireriseeeiessssessssesssssessssesssssssssssessnness | evneees | eoe | cvvoneeeens 360.000 | ......ccccee.....38,704 | ... 107510 | oo, 38,704 31,344 10,296 .110/10/2018. | ..
28618M 10 6 |ELEMENT SOLUTIONS ORD........ccovviimiiiniiiriiinniissiisnsisssssssssssssssssssssnnsenns. | coenes 270.000 3,154 2,984 365 .110/10/2018. | ..
28852N 10 9 | ELLINGTON FINANCIAL ORD.......coosiviirriiirimiirneeieneesssneissesessesssssesessssssssssessesenes | svevnns | ene | coreveeeeies 45.000 817 13 8 .110/15/2019. | ..
29084Q 10 0 |EMCOR GROUP ORD.......coivuimriimeriririssessseesssssssssssssssssssssssesssssssssssssssssssnns. | aevsenns 80.000 6,904 5,706 26 2,129 10/10/2018.
29089Q 10 5 |EMERGENT BIOSOLUTIONS ORD. 60.000 3,237 3,704 .(320) .110/10/2018. | ..
291011 10 4 |EMERSON ELECTRIC ORD.........ccooiriiniiiiiiininiisiissiiesiesissesssssssisssessssssss | evvveens | e | cevvennioad 680.000 | ...ooovrvcriinn 51,857 | ... 76.260 | oo 51,857 44,361 1,308 11,227 .110/10/2018. | ..
292104 10 6 |EMPIRE STATE REALTY CL AREIT ORD.......ccoovviiiriiimiiienieeneiseiiesniessnsesnees | cvvenes | eoe | cvvieneees 170.000 | .ooovvecirriens 2,373 2,373 2,735 7 (46) 10/10/2018.
292218 10 4 |EMPLOYERS HOLDINGS ORD.........ccocociriimmiiimeniseneiseseesesessesessesessesessesesennens | v | 0,000 | 1,670 1,670 1,798 35 9) .110/10/2018. | ..
29250N 10 5 [ENBRIDGE ORD.......cccovimiiiriimiirerisisiesisisesessesssssssssessssssssessssssssesssssssssessessassnes | sosvnes C 39,770 | i 39.770 | e 39,770 35,716 416 ..4,054 .110/10/2019. | ..
29251M 10 6 | ENANTA PHARMACEUTICALS ORD..........cooourriermeeirreeirserissesessesessesesesssesssseens | o 1,853 2,294 (272) 10/10/2018.
292554 10 2 |ENCORE CAPITAL GROUP ORD........cocuriiiiiiiiciisiisiississiiesiesissssssiesssiesiienes | ceviens 1,768 1,693 75 .| 06/28/2019. | ..
292562 10 5 |ENCORE WIRE ORD.........ccoooviimiiimniiineiiseiisesissssissssessssssssssssssssssssssssssssesns | oo 1,722 1,757 1 (35) .| 06/28/2019. | ..
29261A 10 0 |ENCOMPASS HEALTH ORD.........oocvuimiiiimreiinreieecesieseiisceseeseseesessesssssesssessesenns | coneeees 9,005 9,815 142 984 10/10/2018.
29272W 10 9 |ENERGIZER HOLDINGS ORD.......ovueririrerrierirnernrsnssssessessssesesssssssssssesssssssessens | sevenes 4,018 4,706 96 406 .1 10/10/2018. | ..
29273V 10 0 |ENERGY TRANSFER UNT......cccooiiiiiiriinnriennesnneesssesssssssssnsssssssssssssnnssssssenns | connene | coe | 200eD9,776.000 | oo 766,926 | ... 12.830 | oo 766,926 | ....... 973,819 72,927 (22,715) .1 04/11/2018. | ..
29275Y 10 2 |ENERSYS ORD....coiviuiriomriimiiissiiesssnsesssessessssssssssssss s sssssesssssssssesssisens | oneenes 4,490 4,972 42 (1B7) | o | cenreneneirnneeene(167) e 10/10/2018.
29336T 10 0 |ENLINK MIDSTREAM COM UNT......coiiiiimriirmieimeiineeisesessesisssesesssssessssssesssssnns | coenes [ eoe | e 55,000.000 | ...cooovrrernnne 337,150 | ... 6130 | oo 337,150 | ..o 710,961 44,928 (176,184) .1 12/18/2019. | ..
293389 10 2 | ENNIS ORD.....coiiiiiiiiriiicieiereiieeiiessiessieses s | oo . 35.000 758 689 8 69 .1 08/14/2019. | ..
29355A 10 7 |ENPHASE ENERGY ORD.......coccoomiiiimiiiirriiinrisneisnsissssessssessssssssssssssssssssnnsess | conneies | | conneiins 120.000 3,136 3,136 2,187 949 06/28/2019.
29355X 10 7 |ENPRO INDUSTRIES ORD.........ccooouiimiimieiireeiineiseseesssssssessesessesessssesesssssenes | coneenes 30.000 2,006 2,006 2,107 30 203 .110/10/2018. | ..
29357K 10 3 |ENOVA INTERNATIONAL ORD........covviiiiciiiiiiiiniissieiiesissssssissisessssssssssnins | cvienes 50.000 1,203 1,275 (72) .| 04/22/2019. | ..
29358P 10 1 |ENSIGN GROUP ORD.......ccooiriiimiiiireiineiisesissesisssessessssssssssssssssssssssssssssnnes | coneeees ....70.000 3,176 2,434 742 .110/10/2018. | ..
29362U 10 4 |ENTEGRIS ORD.... ..180.000 9,016 4,786 54 ..3,995 .| 10/10/2018.
293639 10 0 |ENTERCOM COMMUNICATIONS CL A ORD......cocooimriiimiiiiniiisnsisssiiseisnniisnnies | covnes ..170.000 |. .986 7 (197) .| 06/28/2019. | ..
29364G 10 3 |ENTERGY ORD....ccooiiiiiiiiieiiieieseeieseeisseisssssisessssessssesssssssssssssssesessesesssssssnnns | avvvenes | ane | eevveoeees 225.000 | ..ooorreriienan 26,955 | ........119.800 | ............ 26,955 16,860 824 ..7,589 .110/10/2018. | ..
293712 10 5 |ENTERPRISE FINANCIAL SERVICES ORD . 30.000 1,446 1,446 1,273 14 173 .| 04/22/2019.
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT.......coooiiiiiiiiniiinniiinniiessiisnesesnniisnnnes [ covenes [ ene | e 27,800.000 782,848 | .........28.160 | .....ccccoeennn. 782,848 | ...cooovvn. 759,083 40,652 70,866 .1 09/20/2019. | ..
29404K 10 6 |ENVESTNET ORD ....60.000 4,178 3,486 1,226 .| 10/10/2018. | ..
29414B 10 4 |EPAM SYSTEMS ORD.. ....70.000 ....14,851 8,549 .6,731 .| 10/10/2018.
294268 10 7 |EPLUS ORD.......coiiiiiiiiiiciiieeicesisssissssisessssssssssssssssss s sssesessessssenenes | o 20.000 1,686 1,378 307 .| 06/28/2019. | ..
29428V 10 4 |EPIZYME ORD.. ....78.000 .936 983 .| 03/19/2019. | ..
294429 10 5 |EQUIFAX ORD.. ..130.000 7,337 203 .6,109 .| 10/10/2018.
294440 70 0 |EQUINIX REIT ORD ...99.996 | . . . 36,428 984 23,113 .| 10/10/2018. | ..
294600 10 1 |EQUITRANS MIDSTREAM ORD.........ccoommmiiiiniiiiniiiniiisniissesssssissssssssssssssssnsses | coenns | eoe | cerennes 3,464.000 | ...ccooovirrennnn 46,279 | ... 13.360 | coovriirrinnnn 46,279 76,636 6,097 (23,070) .1 1211212018, | ..
29460X 10 9 |EQUITY BANCSHARES CL A ORD.........ccomviiiiiimeririeiireeiesesissssiessseessssesssisnnies | coneeees . 20.000 617 620 3) .1 12/16/2019. | ..
294628 10 2 |EQUITY COMMONWEALTH REIT ORD.......cccoviviiririiinireeinrsisssiensssseeessssessesessnnns | avvnnee | e | cvvvernnene 150.000 4,925 4,925 4,421 525 423 10/10/2018. | ..o
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD.......ccooouiriiiieiireriseeiesesiesesissesissesesesnsenns | cevvenas 220.000 15,486 | ........70.390 | .o 15,486 10,256 263 4,374 10/10/2018. | ....ccovvverees
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20476L 10 7 |EQUITY RESIDENTIAL REIT ORD........cosmviimerirerinneiennnisensisnneisnseissssssenisnnnnes | evneeee | eoe | cvereeneni50.000 | i 36,414 | 1110...80.920 | oo 36,414 22,622 1,009 .6,710 .110/10/2018. | ..
29530P 10 2 |ERIE INDEMNITY CL A ORD 6,640 4,978 144 .1,308 .| 10/10/2018.
296315 10 4 |ESCO TECHNOLOGIES ORD..........ccooouemrieimreiirreiirseeisnesisesesissesiesssssssssssssssssiens. | v 3,700 2,504 | oo 13 ..1,062 .110/10/2018. | ..
29664W 10 5 |ESPERION THERAPEUTICS ORD.......cccoviimiiieiiiiiiiiniisiieiissisiissississsissiinns | coienes 1,789 1,335 454 .| 03/19/2019. | ..
29670E 10 7 |ESSENTIAL PROPERTIES REALTY TRUS ORD.. 1,737 1,402 | s 15 334 .| 06/28/2019.
297178 10 5 |ESSEX PROPERTY REIT ORD......cccooomrvimmmriirnrriinnriinnniinsesisnssissesssnesssnssisssssnns | evvneeee [ eoe | ceverernernn89.000 | i 25,573 | .....300.860 | oooovvvvrnenne 25,573 | oo 18,186 655 4,730 .110/10/2018. | ..
29786A 10 6 |ETSY ORD 6,645 5,999 .(491) .110/10/2018. | ..
298736 10 9 |EURONET WORLDWIDE ORD........cooommveiemirinmerienereneneisnesisnnnisnesesessssssssenssennns | evoneeee | ene | ceverennnenne 10,000 | i 11,029 | 100157560 | oo 11,029 7,756 ..3,863 .110/10/2018. | ..
29975E 10 9 |EVENTBRITE CL A ORD....coosiiiiririniiieiinicsiesisniesie s esississsssessessssssnsnss. | cvienes 1,009 810 199 | o e 199 | 06/28/2019.
29977A° 10 5 |EVERCORE CL A ORD.......ooiiiiriiiciiiineisneieseissssssessssesssiesssseseseesessesessssnesens | coneenes 3,738 4,550 112 160 .110/10/2018. | ..
29978A 10 4 |EVERBRIDGE ORD.......ccooooiiiiieiiieiineiiseiisssisseiss s | oneeees 3,123 1,900 853 .110/10/2018. | ..
30034T 10 3 |EVERIHOLDINGS ORD.......occoomiiimiiiimiiiiniiineiisreiienesessssssssssssessssssssssssesssssesns | o 90.000 1,209 1,209 1,073 135 [ o | e 138 | 06/28/2019.
30034W 10 6 |EVERGY ORD......ooiiiiiiiiiriiiiriiieceiiesesieseseesesssesessesessssssssesessssssssssssssseesssins | conseees 340.000 22,131 | .........65.000 | ............ 22,131 19,029 656 .2,829 .110/10/2018. | ..
30040P 10 3 |EVERTEC ORD O SRRR IOROO 80.000 2,723 2,723 1,811 16 427 .110/10/2018. | ..
30040W 10 8 |EVERSOURCE ENERGY ORD.......ccoocoiiiiiriiiieniieiiseeisesieessessesesssssssssesssssssens | coeneees 400.000 34,028 | .........85.070 | oo 34,028 18,710 856 .8,012 10/10/2018.
30050B 10 1 |EVOLENT HEALTH CL A ORD.....coomiivimiiiiriieiieeiieseiseseisessssesesssssssesssesseies | oneeees 90.000 815 815 2,290 .(981) .| 10/10/2018. | ..
30057T 10 5 |EVOQUA WATER TECHNOLOGIES ORD SO DO 100.000 | ..oovverirriens 1,895 1,895 1,645 935 .110/10/2018. | ..
30063P 10 5 |EXACT SCIENCES ORD.........cosriuiriiirieiieniinesiesesiesessssessesssssssesssesssssssssssssins | coneeees 163.003 15,075 | .........92.480 | oo 15,075 11,192 .4,522 11/08/2019.
3016IN 10 1 [EXELON ORD.......ccociiiiiieiiiieiniiiieesiissiesi s sesssssssesssssesssenesssses | conseons 1,035.000 | cooovreviriininens 47,165 | ..o 85570 | i 47,165 38,876 1,501 486 .1 10/10/2018. | ..
30161Q 10 4 |EXELIXIS ORD....civiiieiiciiiieiisseeiceeiseeisesssssssssssssssssssssesssssssssssssssessssessenes | avevenas 370.000 6,519 6,005 (759) .110/10/2018. | ..
302081 10 4 |EXLSERVICE HOLDINGS ORD.......ccocomviimreiieresnneesssesssssssessssssssssssssssesesssssenns | oo 50.000 3473 3,129 842 10/10/2018.
30212P 30 3 |EXPEDIA GROUP ORD........cooiiiiiieiireiiiieeieseissseeessisessssessssessssssssssssessensnens | coneeees ...18,492 19,016 212 .(829) .110/10/2018. | ..
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD........ccocmrvuemiieminineeiseneiisneinene | cvieees ..17,164 15,037 220 .2,185 .110/10/2018. | ..
30214U 10 2 |EXPONENT ORD.......ccoooiiriiimiiiniiinsississsisssssssssnessssssssss s | conneees 4,831 3,441 45 .1,281 10/10/2018.
30219E 10 3 |EXPRESS ORD......cooiuiieiieiiieeiceiissenisesisesssisssssssesssssssssssssssssssssssssssssnssens | connenes 447 (9) .1 12/16/2019. | ..
30224P 20 0 |EXTENDED STAY AMERICA UNT......oiiiiriiiiieiiiisinsiseississiesissieeensseissssssnns | sneenes 240.000 4,486 218 .(145) .| 10/10/2018. | ..
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.......ccoiiiiiniiiiiiinniiinsiissiesnssissssessssessnens | v ..155.000 12,326 552 ..2,347 .110/10/2018. | ..
30226D 10 6 |EXTREME NETWORKS ORD ..160.000 1,243 (64) .| 04/22/2019.
302301 10 6 |EZCORP CLANV ORD.....ccooiiiriiiriinriinsinsisssissscsssssssssssssssssssssssssssssns | oo ....70.000 466 1 .1 12/16/2019. | ..
30231G 10 2 | EXXON MOBIL ORD.........cvveimieimreiireeeissesieceseesesssesessssesssesesssssesssesesssssssessssnens | aeevenns 5,304.000 370,113 | .........69.780 | ..ccooovrrrnnen. 370,113 | ... 369,268 15,543 ..7,067 .110/15/2019. | ..
302445 10 1 |FLIR SYSTEMSORD..... 170.000 8,852 8,852 8,841 116 ..1,450 .| 10/10/2018.
302491 30 3 |FMC ORD......coooiiiiciiireiiceiireiisese s | o A5971 | 99820 | s 15,971 L [ 192 .6,810 .110/10/2018. | ..
302520 10 1 |FNBORD 5,080 5,064 192 1,144 .| 10/10/2018. | ..
302941 10 9 |FTICONSULTING ORD 5,533 3,457 ..2,201 .| 10/10/2018.
30303M 10 2 |FACEBOOKCLAORD...... 205.250 | ..o 541,655 | ....... 325,394 | oo | e | s | e 192,398 | ..o .| 03/19/2019. | ..
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD 268.300 10,779 140 ..3,409 .110/10/2018. | ..
303250 10 4 |FAIRISAAC ORD.......... 8,329 ..7,507 .| 10/10/2018.
311642 10 2 |FARO TECHNOLOGIES ORD 1,677 .(167) .| 04/22/2019. | ..
31189P 10 2 |FATE THERAPEUTICS ORD 1,405 141 .1 03/19/2019. | ..
311900 10 4 |FASTENAL ORD . . 12,941 635 21,743 .110/10/2018. | ..
313148 30 6 |FEDERAL AGRICULTUR MORTGAGE CL C ORD......cccovvurirernrieiriereierisseensersnnins | sveeees 10.000 835 83.500 835 726 14 109 | v | e 109 | i 06/28/2019. | ...oocvvrerenee
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313747 20 6 |FEDERAL REIT ORD.....coooiiiiiiriiireiiereiieceeiesesiesessesessesesssesessssessssessesssssesssins | cvnenes | eoe | cevereneeonns 95.000 | .o 12,229 | ........ 128.730 | oo 12,229 | oo 11,316 100 390 .1,016 .110/10/2018. | ..
313855 10 8 | FEDERAL SIGNAL ORD... . . 80.000 2,580 32.250 2,580 2,010 26 988 .| 10/10/2018.
314211 10 3 |FEDERATED INVESTORS CL B ORD.........ccoooueuriiireriireiiereiieneisseeissnssssessinnnesens | evneees | eoe | coveeeeens 120.000 32.590 3,911 2,848 130 725 .110/10/2018. | ..
31428X 10 B [FEDEX ORD....cciiiiireiiiieisieissieie et ssssessssssssssensens | sonsenes ..210.000 151.210 | oo 31,754 | v 21,904 137 BAB | oo [ e (2,125) .110/10/2018. | ..
315405 10 0 |FERRO ORD. ..110.000 14.830 1,631 2,262 (94) .| 10/10/2018.
315616 10 2 |F5ENETWORKS ORD........coviiiuriiimiiiimriiiseisesesssesssssssssesesssesessssessesssssssssesssssnes | v 139.650 | ..oovvverrrii 11,870 | ...... 12,933 | oo [ e | e | e (1,902) .110/10/2018. | ..
31572Q 80 8 |FIBROGEN ORD......cccocoommviiirriinrriiinniisnnisnnisnsisnnissssssnnssssnsssssssssnssssnsssnnses | anvenns | ane | aveeeennns 100.000 | v 4,289 | s 42.890 4,289 4,976 .(339) .110/10/2018. | ..
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD........ccosriuimrririreeirneeeseneessssesesesins | o N . ...59,531 | ... 139.090 | oo 59,531 | ..... 12,622 391 35,943 .1 03/18/2014. | ..
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD.......ccsvuerniierrnerirnninersnsseeensssisssssssssssnsnenss | revenes | eon | vvererennes 330.000 | .oooveieriinienne 14,966 | .......... 45.350 | .o 14,966 | ...... 12,540 416 4,590 10/10/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD.........coovuiieiirmniircneiienisesissesessssssssnssssssssssssssneees | v 989.000 .30,402 30.740 | oo 30,402 | .o 18,717 237 875 6,438 .110/10/2018. | ..
317585 40 4 | FINANCIAL INSTITUTIONS ORD.......osirviumrieemreiimreiiseniesenesessesssessesessssesssssnins | v 25.000 803 32.100 803 T4B | 6 56 .1 10/15/2019. | ..
31816Q 10 1 |FIREEYE ORD.....oiiiiiiciccecceccissssissesssssssssssssessssssssssssnsssnns | anvseons 230.000 3,802 | oo 16.530 3,802 3,740 74 10/10/2018.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD..........ccoooemriimerirrenineeiesesessensssssessssesesssennns | eevvenes | eee | cevveienes 140.000 8,165 58.320 8,165 7,155 235 1,915 .110/10/2018. | ..
318672 70 6 |FIRST BANCORP ORD......ccovvimiiiiriireriiieirenssisisessssssssssesssssssesessssssssessesssssssssenss | avsenes 260.000 2,753 | v 10.590 2,753 2,369 33 517 .110/10/2018. | ..
318910 10 6 |FIRST BANCORP ORD.........coooiurieiieiiienisesissesissssissesssesssssesssesssssssssssssssssssees | oo 1,596 39.910 1,596 1444 | 7 10 153 04/22/2019.
318916 10 3 |FIRST BANCSHARES ORD.. 888 35.520 888 773 2 115 .| 08/14/2019. | ..
319383 20 4 |FIRST BUSEY ORD 1,650 | ......... 27.500 1,650 1,843 50 178 .110/10/2018. | ..
31946M 10 3 |FIRST CITIZENS BANCSHARES CL A ORD........coooommevimmmrieniinereireneinsneirnnnninnnees [ evonenee [ eoe | cevrennenn 100000 | i 5322 | .ccoou. 532.210 5,322 4,633 | oo 4 16 ..1,552 10/10/2018.
319829 10 7 |FIRST COMMONWEALTH FINANCIAL ORD.......cccovvvirnmnrrernrinnenniiensnssensensnnssserens | sevenes | e | erreeennnn120.000 | oivviriviiininnnns 1,741 1,741 1,928 48 292 .1 10/10/2018. | ..
31983A 10 3 |FIRST COMMUNITY BANKSHARES ORD.........cocosimiiimiiinieiiceisneesenesisnesssnesiene | coneeees 776 819 6 (43) .1 08/14/2019. | ..
32006W 10 6 |FIRST DEFIANCE FINANCIAL ORD.......ccovviiriiiieririniineeenisissiesessseeensessssssssessens | sneenes 945 857 12 88 06/28/2019.
320209 10 9 |FIRST FINANCIAL BANCORP ORD.........ccommiuimemiremiremirsesissesiesessssessssssssssesennns | coenes 3,053 3,506 108 206 .110/10/2018. | ..
32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD.. . 5,616 AT37 | i 19 72 21122 .110/10/2018. | ..
320218 10 0 |FIRST FINANCIAL CORPORTN INDIANA ORD........ocoommiiimiiiiimiisniisnsissisnniins | cvines 686 612 74 08/14/2019.
32026V 10 4 |FIRST FOUNDATION ORD........cooouiimiimmiirineiiseisesessessssssssssesessesessesesssssessssesens | coneenes 957 814 3 143 .110/15/2019. | ..
320517 10 5 |FIRST HORIZON NATIONAL ORD......cccstuirimiiiirriiremmeierinsisseessssssssesssesssssseensnns | aveeres 6,790 6,945 | oo 57 221 .1,39%4 .110/10/2018. | ..
32051X 10 8 |FIRST HAWAIIAN ORD........cooiimiiiiiiinciiineiiessisssisssisssessessssssssssssssssssesnssens | connenes 4,039 3,679 146 888 .110/10/2018. | ..
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST ORD. 6,642 4,966 | ..ocoorrierrii 37 145 .2,024 .| 10/10/2018.
32055Y 20 1 |FIRST INTERSTATE BANCSYSTEM CL A ORD.........ccooovviriiiriiineieneisnessneiinnes | e 2,096 2,296 62 268 .110/10/2018. | ..
320734 10 6 |FIRST OF LONG ISLAND ORD.........ccocvuimiiimriiimneiisneiisseeissesisesssssessssssssssssssissnees | cvoeees 878 T4 6 137 .1 08/14/2019. | ..
320817 10 9 |FIRST MERCHANTS ORD.... 2,911 3,147 70 512 .| 10/10/2018.
320866 10 6 |FIRST MID BANCSHARES ORD.........ccooovimmiiiriiiniiisiesseeissiesssessssessssssesnsssns | v 705 684 8 21 .110/15/2019. | ..
320867 10 4 |FIRST MIDWEST BANCORP ORD 2,998 3,462 | oo 18 68 423 .| 10/10/2018. | ..
33616C 10 0 |FIRST REPUBLIC BANK ORD 35822 | ...... 26,814 229 .9,318 .1 01/16/2018.
336433 10 7 |FIRST SOLAR ORD 5,596 55.960 5,596 4,637 ..1,351 .110/10/2018. | ..
33767D 10 5 |FIRSTCASH ORD.......coouiiuiiimiiiiiiiisnisriisiissiiessesissessssessssessesssessssssssssssssens | coeseons 4,838 4,432 61 497 .110/10/2018. | ..
337738 10 8 |FISERV ORD ..716.000 82,791 | ..... 32,917 29,987 .| 10/10/2018.
337932 10 7 |FIRSTENERGY ORD......cocooiiiiiiiiiiinniiciinsiiciiesisisssisissssesisssssssssssssssesssniss | cesiens ..605.000 29,403 | ...... 21,210 916 ..6,685 .| 10/10/2018. | ..
33812L 10 2 |FITBIT CLA ORD....covviiriiiriisceiseiseissississssssss s snsssssssssssnnsens. | coines 278.000 1,826 1,643 183 .1 03/19/2019. | ..
33829M 10 1 | FIVE BELOW ORD....cooviiiuiiiiieiiieiieseeieesiiseesiessissssesessssesssssssssessssesessssessesens | cvnenes | eoe | cevereensoons 70.000 8,950 8,054 .1,788 .110/10/2018. | ..
338307 10 1 [FIVED ORD....oiiuiiiiiieiiieieiisies ittt sssssssssessessssssessssens | avsenes 80.000 5,246 65.580 5,246 2,998 1,749 10/10/2018. | ..o
339041 10 5 |FLEETCOR TECHNOLOGIES ORD..........cccooimmeermemimienirnneirsneessssessesssssnssssssssnnes | covenes | eoe | coeveeneens 100.000 | ..oovovuriirane 28772 | ........ 287.720 | ........... 28,772 | ...... 20,778 10,200 10/10/2018. | ....ccovvverees
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33938) 10 6 |FLEXION THERAPEUTICS ORD........ccoiviiiiiiiriireriiieneieneeseseisesessesessesesseseseeses | cevvenns 20.700 932 493 438 08/14/2019.
339750 10 1 |FLOOR DECOR HOLDINGS CLA ORD... 3,049 1,660 .1,495 .110/10/2018. | ..
343412 10 2 |FLUOR ORD.......osiiiimiiiimreiiceeiesesisresiesesisssissssssessss s essssssssseseisnnees | oo 3,398 9,029 | ovvvieriereins 18 L OO IR (2,398) 10/10/2018.
343498 10 1 |FLOWERS FOODS ORD.......ctuiiiiiieiiiiririeiisisesssissessssssessssssessessssssessssssssessssnnsss | aveneres 5,000 4,462 173 752 10/10/2018.
34354P 10 5 |FLOWSERVE ORD........ccooouiiiiiiieiieeiieeisesisssissesssssssssssssssssesssssssessssssssensnens | coneeees 8,212 5,719 | oo 31 125 .1,939 10/10/2018.
34385P 10 8 |FLUIDIGM ORD........covuireiimiiiieeeiseeiesesisesisssiss s | oneeees 348 1,232 .(884) 06/28/2019.
343873 10 5 |FLUSHING FINANCIAL ORD.......coooiimiiiimiiiiniiiniisniisssicsseisnsssssssssnssssssssssssens | oo 864 .888 17 (24) 06/28/2019.
344849 10 4 |FOOT LOCKER ORD.......cooiiviieririeririeeisiesisessisesssssssssssssssssssesssssssssssesessesssens | oo X 5,849 6,597 223 | s [ e (2,132) 10/10/2018.
345370 86 0 |FORD MOTOR ORD......coovimirireriiienriisisssssssissssesssssssessessssssesssssssssssssssssssssenss | avinsees | re | vonnes 4,193.000 | .coocvecviirinnes 38,995 | v 9.300 | .coovirinne 38,995 | ...... 23,405 2,516 ..6,918 10/10/2018.
34553D 10 1 |FORESCOUT TECHNOLOGIES ORD........cocooiivirrireiireiisnesesesisnsssessssesesennens | cevvenns 60.000 1,968 32.800 1,968 2,031 (63) 06/28/2019.
346375 10 8 |FORMFACTOR ORD.......cooiiiiumiiimmiiimreiiseesesessesessesessesssssssssesssssssssssssssssssenens | oo 97.000 2,519 25.970 2,519 1,538 981 03/19/2019.
34959E 10 9 |FORTINET ORD......coooiiriiiriiiireiinseiisnesiesesiesssisssssssssssssssssssssssssssssssssssssssssnssnns | connenes | e | conneienns 180.000 | ..ccovcvvirrenenn 19,217 | . 106.760 | ... 19,217 | 14,324 .6,539 10/10/2018.
34959) 10 8 |FORTIVE ORD......cocooiiiiriiiriiieriiieseiiesessesessesessesessesessesessssssssssesesssssssssssssssens | envvnns | one | cevveeeees 177.000 2,337 50 .1,545 04/17/2009.
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD......ccccovrimirvirierernricernnisensnenerenns | covveees 8,847 158 .4,923 10/10/2018.
34983P 10 4 |FORTY SEVEN ORD.......ccoooiiiiiiieriieiiinieiseeeisssseissssssessssesessssssssessssesssssessseenes | coneenes 1,060 121 12/16/2019.
349853 10 1 |FORWARD AIR ORD.......ccoouoiriimmeiimieiineeiieseiisesisesssisessssesessssssssssssesssssssssssnnses | oo 2,592 29 604 10/10/2018.
34988V 10 6 |FOSSIL GROUP ORD........ccoomiiiriiiriiiriiiseieesesisssessssssssessssssssssssssssssssssnnns | coneeees .805 .(253) 06/28/2019.
35086T 10 9 |FOUR CORNERS PROPERTY ORD........cooomiiiiiiiiiniiiereiieseissesiessssssesssssesesienenes. | cvieees 2,307 105 181 10/10/2018.
35137L 10 5 |FOXCLAORD s | e || o 803.0000 | 14,939 | 037,070 | 14,930 L 16,257 185 ..(1,318) .| 03/19/2019. | ..
35137L 20 4 |FOX CORPORATION ORD.........cooreiireiimeiisenissesiesesisnesessssessessssesssssssssssnsssns | oo 7,831 91 .(624) 03/19/2019.
35138V 10 2 |FOXFACTORY HOLDING ORD........cooooomririmriiinniisnisnsicsnsiissssssssssssssssssnnnes | nneies 3,004 535 10/10/2018.
353514 10 2 | FRANKLIN ELECTRIC ORD......ccooiiiiiieiirieieiieeiesiiesiesssesssssssssssssesssssssensssns | v 2,671 35 866 10/10/2018.
35352P 10 4 |FRANKLIN FINANCIAL NETWORK ORD.........coomvvemriiireiiereiiesesessesiessesssseiseseses | coneeees 695 (9) 12/16/2019.
354613 10 1 | FRANKLIN RESOURCES ORD. . 390.000 . ...11,544 105 406 ....(1,435) .110/10/2018. | ..
35471R 10 6 |FRANKLIN STREET PROPERTIES REIT ORD... SSSTURURUPRURRU FUUROOR VRN ISP 140.000 | .ooovvecceriens 1,198 1,198 1,033 25 165 06/28/2019.
35671D 85 7 | FREEPORT MCMORAN ORD......ccoviiriiiririiiiernnisrsnsnsierssssssessssssssesssssssssssssensnns. | vevnees | enn | eerenene 1,790.000 | ..ovovvverrrirns 23,485 | 113120 | 23485 | ... 20,394 358 ..5,030 10/10/2018.
358039 10 5 |FRESHPET ORD........cooiiiiiiiiiiriiiniiiinsiissniesssssssssssssssssssssssssssssnsssssssssssses | oo 35.000 2,068 2,068 1,469 599 03/19/2019.
35904G 10 7 |FRONT YARD RESIDENTIAL ORD........cooocirvirrriiniiiereiseneisesessenessssssssnessnnsiens | avevnns | ene | cerevieneees 70.000 | .ovvooriirii 864 864 855 1" 9 [ et | e 9 06/28/2019.
35905A 10 9 |FRONTDOOR ORD.. 90.000 4,268 4,268 3,980 .1,873 .110/10/2018. | ..
359694 10 6 |HB FULLER ORD........ccooiiiriiiiriiiceiieceiieseeiesesisessesessssssssesssssesssessssssssssssssssssnnns | cvnenes | coe | covereneeenns 70.000 | .o 3,610 3,610 3,308 44 623 10/10/2018.
360271 10 0 [FULTON FINANCIAL ORD......coiiiriirriirenirisisssisisnssssesssssssesesssssssesssessssssssessessaes | essnes 220.000 3,835 3,835 3,740 | o 29 121 429 10/10/2018.
361448 10 3 | GATX ORD......cooiiiiriiineiiseiseiesesesesisssss s | v 50.000 4,143 4,143 4,215 92 602 10/10/2018.
361620 10 6 | GEO GROUP REIT ORD.....c.coiiiiiiiiiiiiniissiiciiecisiissississiesssssnsssssisssiesiseses | oo 2,492 3,660 288 .(464) 10/10/2018.
36164V 30 5 |GCILIBERTY CLA ORD........cooviiimiiimiiineiiesesiesesissesessssesesisssssssssssssssssssesns | conneees . , 9,211 6,213 .3,860 10/10/2018.
36164Y 10 1 |GCP APPLIED TECHNOLOGIES ORD USRI DA 90.000 2,044 2,044 2,245 .(166) 10/10/2018.
3621LQ 10 9 | G1 THERAPEUTICS ORD.......coiiiiiiiireirnieisssssiesssssesessssssssssssesssssssssessssssssenss. | oosvenes 50.000 1,322 1,322 1,533 (211) (211) 06/28/2019.
36237TH 10 1 |G I APPAREL GROUP ORD........ccoociiiieriiciiieiisseissesssesssessssesssssesessesinnes | ceevenns 60.000 2,010 2,010 2,198 337 | e [ e 337 10/10/2018.
362393 10 0 | GTT COMMUNICATIONS ORD........cooimriiimeirineireeniseneisssssssssssssssssssnssssnssisns | o 681 2,272 (739) (739) 10/10/2018.
36251C 10 3 |GMS ORD......oiiiiiriirississis s | s .45, , 1,219 959 260 | s [ e 260 08/14/2019.
363576 10 9 | ARTHUR J GALLAGHER ORD.........cooomriiiririreiieniieseiseseisensissssessesessssessesesnns | evnenes | eoe | covreeeeens 230.000 | ..o 21,903 | ........95.230 | oo 21,903 | ..... 16,857 396 LA952 | e | e 4,952 | oo 10/10/2018. | ..oooovvvs
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD........cccevvrieerieeereerenieisnsssisennns | oevveres | eon | cvererinnns 250.000 | .cocverririiennne 10,763 | .........43.050 | .coooviiiirnnee 10,763 8,635 685 22,685 | e | 2,685 | .o 10/10/2018. | ...oovevrrrans
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36467W 10 9 |GAMESTOP CLA ORD. .130.000 .....6.080 790 1,929 49 .(850) (850) | .... 10/10/2018.
36472T 10 9 |GANNETT CO ORD.. .144.998 925 1,129 53 .(203) (203) . 06/28/2019. | ..
364760 10 8 | GAP ORD.......oiiiiiiiiiciiiceiieceiiere e | i 280.000 4,950 6,332 272 | oo [ e (2,262) | ..oovvvoerierireen 10/10/2018.
36555P 10 7 | GARDNER DENVER HOLDINGS ORD.......cccecmiiuiirriirniiiieriesiseiresisssesesssessssssenenes | snsenes 5,135 3,668 .2,272 10/10/2018.
366651 10 7 |GARTNER ORD.......ccoooiiiiiiireiiineieceseseissseiisnesissesisnesessesssssesssssssssssssnsssnesns | evvvenes | eoe | eveveennenn 110,000 | i, 16,951 | i, 154.100 | woovvvecei 16,951 | ...... 15,595 ..2,889 10/10/2018.
368736 10 4 | GENERAC HOLDINGS ORD.........coommrviirriiinreineeinniisnnsissnsessssssssssssssinnsnnnnnes. | evvnnene | eoe | ceverennernn80.0000 | v 8,047 | i, 100.590 8,047 4,565 .4,071 10/10/2018.
369550 10 8 | GENERAL DYNAMICS ORD........coooimviiirriinniisnnisnnisneisnnssnssssnssssnssssnnsesnniens | evivnnes | eoe | cveeennnn288.000 | iviiiininnnnn.50,260 | oo, 176.350 | ..ooovvvereiin 50,260 | ...... 37,356 1,099 ..5,455 10/10/2018.
369604 10 3 | GENERAL ELECTRIC ORD........ccooovuimiiiimeinmeiireceeieneiienesesnesessesssnesssssssssesesnenes | eoivenne | eoe | 20000 9,537.000 | oo 106,433 | .......... 11160 | v 106,433 | oo 115,552 | veveceecirenae 95 235 | s [ e (9,119) | oo 10/15/2019.
370334 10 4 | GENERAL MILLS ORD......ovtvurmrirmrriimreiinsessessessssessssssssssssessssssssssssssssssnns | svieees .39,634 53.560 | .covvrvirrrnnnnn 39,634 | i 29,829 1,450 10,819 10/10/2018.
37045V 10 0 | GENERAL MOTORS ORD........ccocvummrmimeeiameeineriresnsisnnsissnnsesssesssssssssssesensensnsens | coneene | con | cveeeneenn 180.000 | oo 28,548 | ......... 36.600 | oo 28,548 | oo 23,151 1,165 ..2,457 10/10/2018.
371532 10 2 |GENESCO ORD.....oiiiiiiiiiiiiiisiissisisesi s ssssines | cnsiens 1,438 | .......... 47.920 1,269 169 06/28/2019.
371901 10 9 | GENTEX ORD....oiiiiiiiiiineieceisesisesisssi s | oo 330.000 9,563 28.980 \ 6,448 150 .2,894 10/10/2018.
371927 10 4 | GENESIS ENERGY UNT......ooiiiiiiiiiiceiisneeiscesiesssisseeisesissssssssssssssssesssssssesons. | cvieees I 19,300.000 395,264 20480 | oo 395264 | ....... 564,906 42,460 38,793 04/11/2018.
372460 10 5 | GENUINE PARTS ORD.....coouiiuiiiiiniiierieririississiiesiesessasssssssssessessssssssssensions | cesvees N 180.000 | ..ovevivrerinen 19121 | ... 106.230 | oo 19,121 9,180 137 541 .1,838 10/10/2018.
37247D 10 6 | GENWORTH FINANCIAL CL A ORD.........cooveuireiirriiieiiesesiesesiesesissseseesssessssens | ceevenns 620.000 2,728 | oo 4.400 2,728 2,542 (161) 10/10/2018.
37253A 10 3 | GENTHERM ORD.......ooiiiiiiiiieiireiiereiieseisseiss s | oeeeees 50.000 2,220 2,003 221 10/10/2018.
373865 10 4 | GERMAN AMERICAN BANCORP ORD..........coocoumiiiniririniiinnieisnesisneisnnissssesssnenes | evienes | eoe | covereneienns 40.000 1,425 1,205 14 220 06/28/2019.
374297 10 9 |GETTY REALTY REIT ORD 1,644 1,538 | oo 19 18 106 06/28/2019.
374689 10 7 |GIBRALTAR INDUSTRIES ORD 2,018 1,652 594 .1 10/10/2018. | ..
375558 10 3 | GILEAD SCIENCES ORD.........ccoooommmriiimeeinmerisnerisnenisneniennsssessssnsssssssssssssnnnsns | eoveeee | eoe | eereees 1,491,000 | . 96,885 | 1........64.980 | oo 96,885 | ...... 71,296 3,757 ..3,623 04/02/2018.
37637Q 10 5 | GLACIER BANCORP ORD 5,059 4,820 155 701 10/10/2018.
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD.........osivvieieiireiiceeeeseniseeeesssnssssesisnesens | o 874 849 30 26 06/28/2019.
377316 10 4 | GLATFELTER ORD......oiiiiiiiiiieiiieeiieesiieseiseseiseseisessssesesssssssesessessssssessesenes. | cvnnnes | ooe | covereneeeons 1,098 1,013 16 85 06/28/2019.
377322 10 2 |GLAUKOS ORD.... . 2,724 2,866 (85) .110/10/2018. | ..
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD........ccocucumieireeiciiceeissneesssnesssnesiesesesenns | cvvvnns | ene | coveveeneees . X 5,564 2,292 ..2,691 10/10/2018.
379378 20 1 | GLOBAL NET LEASE ORD.......civiniiiiiieriiiiiiissieiiesisisssississssiessssssessssiassias | cevienes 90.000 1,825 20.280 1,825 1,773 160 239 10/10/2018.
37940X 10 2 | GLOBAL PAYMENTS ORD.......ccoouuimiiimriiriiineiiseiissesissesesssisssssessssssssssssssssssnns | connenes | e | coneeieo 378.000 | ...ccoovvinnnenn 69,008 | ... 182.560 | ...ovvvrciinnn 69,008 | ...... 32,572 80 37,588 10/10/2018.
379577 20 8 | GLOBUS MEDICAL CL A ORD.....ccoooviurrimirireiieseiessisseisessissssssssessesssssssisenes | v 90.000 5299 | ..o 58.880 5,299 4,562 .1,404 10/10/2018.
37959E 10 2 |GLOBE LIFE ORD .130.000 | ....cccooverr... 13,683 | ........105.250 | .................... 13,683 | ... 11,358 88 ..3,994 .110/10/2018. | ..
379890 10 6 | GLU MOBILE ORD.......ccooovereeireieceieceiieceiieseieenenes .150.000 1,623 (716) 04/22/2019.
380237 10 7 | GODADDY CL A ORD......evuiriririiiririiernsisiessssissssesssissssssesssssssssessssssssesssssssnssses | avsenes 200.000 , R 584 | ... 14,160 460 10/10/2018.
38068T 10 5 | GOLD RESOURCE ORD.........cooriiiriiimiiineiinesinesissssessesssssssssssssssssessssesssssens | v 85.000 AT | 5.540 471 447 24 12/16/2019.
38141G 10 4 | GOLDMAN SACHS GROUP ORD.......cevuiiiiiciiiiiiiinsissiiesiesissssssississssssissnes | oo . 390.000 89,673 229.930 | oo 89,673 | ... 66,203 1,619 24,523 12/18/2018.
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD...........cccosmiiiiriiieiinniisniisniisnsiessniesniens | v | 430.000 | ..oooovvirinne 6,689 | ... 15.555 6,689 8,457 282 | s [ e (2,088) | ... 10/15/2014.
382687 10 3 | GOPRO CL A ORD......ccooiiirieiceiireeiesesiesesiesessesesiesessesssesesssessssssssissssssesssisns | cooeees B - 160.000 | ..ooovevrierniennnd 694 | .o 4.340 694 873 (179) 06/28/2019.
38341P 10 2 | GOSSAMER BIO ORD......covvirirririiniinsiiesiesissesssissiiesiesssssssssisssssessesssssssenss | cvsvenes | eoe | eoveeriennd 60.000 | .cooeveiiiiniiieieas 938 | e 15.630 938 .957 (19) 12/16/2019.
38388F 10 8 |WR GRACE ORD.......cooiiiireiiceiireeicesiesesissesissesssssssssessssessssssssssssssssssenssssens | oo 90.000 6,287 69.850 6,287 6,143 97 445 10/10/2018.
384109 10 4 | GRACO ORD......ccoiiiiimriimreiimreiiseissessssessss s | i 210.000 10,920 52.000 | .o 10,920 8,543 134 2,132 10/10/2018.
384637 10 4 | GRAHAM HOLDINGS CL B ORD.. et | e [ | e 10.000 | oo 6,390 | ........ 638.990 6,390 7,040 14 .(650) 08/14/2019.
384802 10 4 |WW GRAINGER ORD........ccooriiiriiiriiiseeieseeiesesissessesessssssssssssssssssssssensssnens | cvnenes | eoe | covereneeeons 15.000 | cooooereriis 5,078 | ... 338.520 5,078 1,333 85 842 07/2412009. | ......cevvverneee
38526M 10 6 | GRAND CANYON EDUCATION ORD......ccomiiririieiererieisisssierssnsssesesssssssssessssssssens | evvenene | ore | eerersnnnonnd 60.000 | ..ooovvviiiiriinns 5,747 | ... 95.790 5,747 6,916 (21) 10/10/2018. | ...oovevrrrans




0cci3a

Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

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

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
387328 10 7 | GRANITE CONSTRUCTION ORD ..60.000 1,660 2,625 31 (757) .110/10/2018. | ..
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD... ..60.000 1,103 1,151 50 (48) .| 06/28/2019.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD........cocommveemriimeiieneieeseieeseesssesiesesseseiis | o 390.000 6,494 4,965 | oo 29 17 ..2,344 .1 10/10/2018. | ..
389375 10 6 | GRAY TELEVISION ORD......coviiiiiiiiireiiieieriieiesieissssiesssssessssssssesssesssssssssenes | aveenes 2,144 1,682 670 .1 10/10/2018. | ..
390607 10 9 | GREAT LAKES DREDGE AND DOCK ORD 793 773 20 .| 06/28/2019.
390905 10 7 | GREAT SOUTHERN BANCORP ORD........ccomiiiiimiriimreiiseiiesiisesessessessssssssenens | v 950 958 | s 5 (8) .1 12/16/2019. | ..
391416 10 4 | GREAT WESTERN BANCORP ORD.........ccooouumeiinniinciiisniessniesssiesssissssssssssenns | o 2,779 3,350 92 279 .110/10/2018. | ..
39304D 10 2 |GREEN DOT CL A ORD.......osiiiiiiiiirieriineiesesisssisessisessssssssssssssensssssessesssosnens | aeevinas 1,398 4,597 | oo | e | s | e (3,373) .110/10/2018. | ..
393222 10 4 | GREEN PLAINS ORD.....coiiiiiiiiinieiserisiesissisississesssssesssssssssessssssssessssssssssssessens | avseres 772 .561 21 10/15/2019.
393657 10 1 |GREENBRIER ORD.........coooiiriiriiiceiiieiiesesieeesiesesissssissesssssssssessssssssssssesssssnns | oo 1,297 2,426 40 .(284) .110/10/2018. | ..
397624 10 7 |GREIF CLAORD.....ccooiiiiiiiiiissisicscsss s | onsians 1,768 1918 | s 18 70 284 .| 10/10/2018. | ..
398433 10 2 | GRIFFON ORD......coviiiiiiiiiiiriiseiiessiisssieesssissessssssssesss s | oo 915 811 7 104 08/14/2019.
398905 10 9 | GROUP 1 AUTOMOTIVE ORD.......ccoouriiimiiiriiiesesieseiisesessssessseseseeseseesessesesenses | cveees 2,000 1,638 1" 362 .| 06/28/2019. | ..
399473 10 7 | GROUPON ORD.....coiiirurrimmerismesisssisesssseesisessssssssssssssssssssssssesssssssssssssssesssses. | seseees 550.000 1,315 1,826 (446) .110/10/2018. | ..
400110 10 2 | GRUBHUB ORD.........cooooriiiriiireiiceiiceiiesesisesiseseseesssssssssssssessessssesssssssseennnes. | cvvenes | eoe | coveeneens 120.000 | ..ccoovivvrrrcrenn.5,837 | i 48640 | i 5837 | ... 14140 | e [ | e | e (3,380) 10/10/2018.
401617 10 5 |GUESS ORD........ooorvoireiineiineiiessins s | cinines . 80.000 1,790 1,648 | oo 9 54 129 .110/10/2018. | ..
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........ocoiiiiiriiimriiimiiiseiisnesiesssissssessesessssssssssnns | connene | e | connevinns 100.000 | ..covveviriiis 10,977 | ........ 109.770 | oo 10,977 8,950 2,954 .110/10/2018. | ..
402635 30 4 | GULFPORT ENERGY ORD......ccoociiiiiiiiiiniieeeisesieeseisessisesssssesessssssssssssssseseens | cvieees 210.000 (5K 0 3.040 638 2,323 (737) 10/10/2018.
404030 10 8 |HAND E EQUIPMENT SERVICES ORD........ccrvuivririrnieinnisierssssessessssessssesssins | avenenes 50.000 1,672 33.430 1,672 1,472 41 200 .| 04/22/2019. | ..
40412C 10 1 |HCA HEALTHCARE ORD........ccoooiiiiiieeiieiiineessseisesesssssssessssssessesssssssssssnsssnns | avvvnns | ene | coveveeneens 95.000 | .ooooorrinnnens 14,042 | ........ 147.810 | oo 14,042 8,694 152 2,219 .| 08/08/2018. | ..
40416M 10 5 |HD SUPPLY HOLDINGS ORD.........ccosiiiiiiriiiiiiiinsiieiiiesiesessssisssisssiesisesessssssians | coviens 230.000 9,251 | oo 40.220 9,251 9,083 621 10/10/2018.
404251 10 0 [HNIORD ... | oo . 60.000 2,248 | .......... 37.460 2,248 2,429 73 122 .110/10/2018. | ..
40425) 10 1 |HMS HOLDINGS ORD.........coorvuirreerieiirieeirsesiesesissessesesssesessssesssssesssssssssesssssnssens | evnenes | eoe | coveeeeons 110.000 3,256 29.600 3,256 3,397 162 .110/10/2018. | ..
40434 10 5 [HP ORD.......ooiiiiriiccicciseise s | i 690.000 14,180 20.550 | ...oocooriins 14,180 6,457 122 442 62 09/18/2013.
405024 10 0 |HAEMONETICS ORD.........coomvuermemirieeircemissesessesessssessessssessssessssesssssssssssssesessssas | o 2 70.000 | oo 8,043 8,043 7,398 1,040 .110/10/2018. | ..
405217 10 0 |HAIN CELESTIAL GROUP ORD........ccciririiiriiiinniierissisesessssissssesssssssssssesssssenss | avseres ..120.000 3,115 3,115 3,088 1,211 .| 10/10/2018. | ..
406216 10 1 |HALLIBURTON ORD.......cccocoommviiimriiriiinniisneinneisnssisnssesnessssssnssssnsssnsssnnnes. | evennnes | ooe | werenes 1,080,000 | i 25,694 | . 24470 | e 25694 | ... 38,549 756 | oo [ e (2,216) .110/10/2018. | ..
40637H 10 9 |HALOZYME THERAPEUTICS ORD 2,837 2,738 496 .| 10/10/2018.
407497 10 6 |HAMILTON LANE CL A ORD......ccooviirriiimriinniseiisssiissiesssisssssssssssssssssssssnies | covnes 1,192 1141 | 6 6 51 .| 06/28/2019. | ..
410120 10 9 |HANCOCK WHITNEY ORD........ccoomiririerirneeiiieeiseneiseseisesesssessssssessesesssesessesssees | cveees 4,388 4,705 108 923 .110/10/2018. | ..
410345 10 2 |HANESBRANDS ORD . 10,039 | ... 12,563 411 ..1,568 .| 08/22/2018.
410495 20 4 |HANMIFINANCIAL ORD.........coooiiiiriiimiiiinesisseiiesssessssissssesssssssssssssssssssssssean | o 30.000 600 668 14 (68) .| 06/28/2019. | ..
41068X 10 0 |HANNON ARMSTRONG SUST INFR CAP ORD.........cooovuerruemniemmnninnneeseneineneinns | veeeies | e | eovereviinns 78.000 2,510 1,916 | oo 26 78 594 .103/19/2019. | ..
410867 10 5 |HANOVER INSURANCE GROUP ORD s 60.000 8,200 7,054 582 1,194 .| 10/10/2018.
412822 10 8 |HARLEY DAVIDSON ORD........ccoouriuimiiirieiisesiesesiesesessessssesesssesssssssssssssessssssns | o 7,810 8,646 315 645 .110/10/2018. | ..
413160 10 2 |HARMONIC ORD......ooiiiiireriiiiirerisisesesis s ssssessssssssssssessssssssessassses | avsenes 858 610 248 .| 06/28/2019. | ..
415864 10 7 |HARSCO ORD 2,301 2,543 315 .| 10/10/2018.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD........cccccoeuuvvvimmrinriiniicnnivcniinniienns | ervenne | e | ererernenc818.000 | o 37,556 | ......... 60.770 | ..ccvvriiines 37,556 | ..ooovcriinniina 21,755 185 742 10,086 .| 10/20/2016. | ..
418056 10 7 |HASBRO ORD........cccoommmriiimriirrinnrisnnisnsisnnsssssssnssessnsssssssssssssnssssssssnnsnns | evnnnes | ooe | cvnnennens 190,000 | i 15,842 | i, 105.610 | .oovvvcrriine 15,842 | ...... 14,719 401 ..3,654 .110/10/2018. | ..
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD.. . covevrmenennenee [ e | e 140,000 | 6,560 | e 46.860 6,560 5,026 179 1,434 .110/10/2018. | ..
419879 10 1 |HAWAIIAN HOLDINGS ORD.......ccovruririirniirirnnisisisssiessessssesesssssssssssesssssssenssnssnens | avsnenes 29.290 2,050 2,383 34 202 10/10/2018. | ..o
420261 10 9 [HAWKINS ORD.......cooovimrireeimriinneeieneiissesiennsissessssessssnssssssnssssssssssssssssssessnsennnns | evovenes | eoe | eevrnnnnenns 19,0000 | 887 | it 45.810 687 670 17 12/16/2019. | oo
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420877 20 1 |HAYNES INTERNATIONAL ORD.......ccoouiieiimeiireniieneissseisseseisssessssessesessessssesees | o 20.000 716 698 4 18 18 |.. .1 10/15/2019. | ..
421906 10 8 |HEALTHCARE SERVICES ORD 2,432 4,101 79 ...(1,586) | ... (1,586) | .. .| 10/10/2018.
421946 10 4 |HEALTHCARE REAL REIT ORD......ccoooiiiiiiriiireiieseeiesesieseseesessesessesssessssssesesins. | cvieees 5,339 4,590 192 789 .110/10/2018. | ..
42222N 10 3 |HEALTHSTREAM ORD......cooiiiiiiieiniieieiisiesiesieisssss s essesssssessssssssessesssssass | esvenes 952 .980 (28) .108/14/2019. | ..
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD 7,873 6,851 | ooveerrrerenennns 82 324 1,292 .| 10/10/2018.
42226A 10 7 |HEALTHEQUITY ORD.....ccooiriiimmiiiiriimeiiseiissssisessesessessssssssssssssssssesssinsnes | coneeees 5,185 5,934 ..1,009 .110/10/2018. | ..
42234Q 10 2 |HEARTLAND FINANCIAL USA ORD.........coooviiimiiinniiinniinniesssissseissssssssesssnssns | cones 1,990 2,302 27 232 .110/10/2018. | ..
42250P 10 3 |HCP REIT ORD.....coiiiiiiiiiiieiieceiieceiiesesisesiesesiesesisess s | coeeenes 590.000 20,337 | oo 34470 | 20,337 | ..... 14,456 873 ..3,859 .110/10/2018. | ..
422704 10 6 |HECLA MINING ORD......ccvuriiririireriiesisesieisesssie s ssssesssissssssssssssssssssessssssessesss | avsenes 560.000 1,898 | oo 3.390 1,898 1,568 6 577 10/10/2018.
422806 10 9 |HEICO ORD......oiviiieiieiiceiieeiisesisssisssss s | oo . 50.000 5708 | ... 114.150 5,708 4171 7 .1,834 .110/10/2018. | ..
422806 20 8 |HEICO CLA ORD........ooiiiiiciiiiirisissisiesisesne s ssisssissssssssssnsias | envvenns | e | orvinsions 100.000 8,953 89.530 8,953 6,685 14 ..2,653 .| 10/10/2018. | ..
422819 10 2 |HEIDRICK STRUGGLES INTERNATIONAL ORD.........ccoooommmiiiriiiiniesniiiensiessiiinns [ v 30.000 975 899 9 76 06/28/2019.
42328H 10 9 |HELIOS TECHNOLOGIES ORD..........cooouriiemmimimreiirnenisnesissesesseseesesesssesessssiesns | ceevenas ...30.000 1,387 1,423 1 391 .110/10/2018. | ..
42330P 10 7 |HELIX ENERGY SOLUTIONS GROUP ORD........cocoirieiiiniieriiisiissisesinssienienes. | cvvenes ..180.000 .9 1,733 1,834 760 .110/10/2018. | ..
423452 10 1 |HELMERICH AND PAYNE ORD..........ccoovumiiimerirericesisssessssesssssssesssssssssssessssesnnns | evveees | eoe | cvveeeeees 135.000 | .eoovvverrrriennen: 6,133 | ..ccccoens 45.430 6,133 7,231 383 .(339) 10/10/2018.
426281 10 1 |JACKHENRY AND ASSOCIATES ORD SSTSTTUSTUTTOSTOSPUURSPUURIORN IVOURVOPRN VPR ISP 100.000 | ..ovvevnrviirns 14,567 | ........ 145.670 | ..oovvveriri 14,567 | ...... 15,005 160 21,915 .110/10/2018. | ..
426927 10 9 |HERITAGE COMMERCE ORD.........ccoooiimiiimiiiireiiineiisseiiesesissssssessssssesssessnsens. | coiines 50.000 642 | ... 12.830 642 612 12 29 .| 06/28/2019. | ..
42704L 10 4 |HERC HOLDINGS ORD........cooomriieriiimieiirreiiereiessesssesessesessssesssesesssesessesssssssssens | cvnenes | eoe | covereneeenns 30.000 | ..o 1,468 | ... 48.940 1,468 1,375 94 06/28/2019.
42722X 10 6 |HERITAGE FINANCIAL ORD.......cccsvieriiiiereriiisirsiersssseiesssisssssssssssssssessasssssenss | sevens 50.000 1,415 28.300 1,415 1,735 42 (71) .1 10/10/2018. | ..
427746 10 2 |HERON THERAPEUTICS ORD........ccooiiiiiieiiceiiseeesseeiesessssesssssesessssssssssessnnnss | o 90.000 2,115 23.500 2,115 2,641 .(220) .110/10/2018. | ..
427825 50 0 |HERSHA HOSPITALITY CL A REIT ORD......coomrveimrriimrriineesnsesnessssssssseessnssens | evnnees | eoe | coverenronns 40.000 | oo 582 | oo 14.550 582 662 1" (80) 06/28/2019.
427866 10 8 |HERSHEY FOODS ORD.........ccoovuimieimmemimiemisenisesisesessesssssessssssssssesssssssssssssssnns | covenes | eoe | cveneneeees 175.000 | oovveoriii 25722 | ... 146.980 | ...oovvveverirnne 25722 | ... 10,910 520 ..6,965 .110/10/2018. | ..
42805E 30 B |HESKA ORD......cooiiiiiiiiieiicciiceiieeesiessiesiissss s | s 5.000 480 | .......... 95.940 480 .369 111 .110/15/2019. | ..
42806 10 6 |HERTZ GLOBAL HOLDINGS ORD..........coomviimriinriinniissniissnisssssesssessssssssnsssnnns | aviines | eoe | cvvinnniees 130.000 | .ooovvvirriiens 2,048 | .......... 15.750 2,048 2,074 (27) 06/28/2019.
42809H 10 7 [HESS ORD....ccoiiiiiciiiceiieceiicesiesesiecesisesssesessssessssessssessssessssssseesssssssesessssnsnns | avvsenns 330.000 22,047 66.810 22,047 | ...... 18,107 330 ..8,682 .110/10/2018. | ..
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........cccovvuiiviimiierinieierinsieessseisnnsseenens | vevnees | oo | vereeene 1,875.000 | .oovvvvevrrrinnns 29,738 | ......... 15.860 29,738 | ... 20,148 225 844 ..4,969 .| 10/10/2018. | ..
428291 10 8 |HEXCEL ORD....ccoooiiiiiiiriiieiiseiiseiisesisssissssssssssssssssssssssssssssssssssssssssnsses | evnenes | eoe | coeenneees 110.000 | .ooovveiriinens 8,064 | ......... 73.310 8,064 6,874 70 1,757 .110/10/2018. | ..
428567 10 1 |HIBBETT SPORTS ORD . 25.000 701 28.040 701 565 136 .| 10/15/2019.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD..........ccoovummiiinniinniisnniissniessniessnssssniennns | cvinnes [ eoe | cvvinneees 130.000 | vvierirriinnnead 6,358 | .......... 48.910 6,358 6,019 247 1,329 .110/10/2018. | ..
431475 10 2 |HILL ROM HOLDINGS ORD.........ccoovueurriimieiemreeisserissesissesssesesssssssesessssssssesesssenins | v 80.000 9,082 | ........ 113.530 9,082 6,954 67 .1,998 .110/10/2018. | ..
431571 10 8 |HILLENBRAND ORD 92.000 3,065 33.310 3,065 4,446 69 .(318) .| 10/10/2018.
432748 10 1 |HILLTOP HOLDINGS ORD........cocoimiiimiiimeiineiinesiessiisnssesssssssssessssssssssessssesnes | cveines . 90.000 2244 | .......... 24.930 2,244 1,800 29 639 .110/10/2018. | ..
43283X 10 5 |HILTON GRAND VACATIONS ORD........cocviirimiiicriiiniiniissiissienissisessissssssiienss | svveies | one | sveveiiens 120.000 | ..ovvvverrrienens 4127 | e 34.390 4,127 3,527 960 .| 10/10/2018. | ..
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD. 305.000 33,828 | ........ 110.910 ..33,828 22,482 183 11,929 .| 10/10/2018.
436106 10 8 |HOLLYFRONTIER ORD........cooviiiriiimmiiimreiiceeiesesieseseesesssseseseseseesesssesesssesssesnens | cooeees 205.000 10,396 50.710 | ... 10,39 | ..... 13,575 275 (84) .110/10/2018. | ..
436440 10 1 |HOLOGIC ORD.......ceviiiirrimriaiiiesiieiiesiesisssississssessesss s sssesssssssssiassisns | cessees 340.000 A7,751 | 52210 | e 17,751 | ...... 13,545 L3777 .110/10/2018. | ..
436893 20 0 |HOME BANCSHARES ORD. 200.000 3,932 3,932 4,346 102 664 .| 10/10/2018.
437076 10 2 |HOME DEPOT ORD......c.ceouiiiniiciiniisiicnissisiiesisssesississsssssisssssessssssssssnsies | cossiees | oo | eovieens 1,200.000 | ...cooovvviunnas 262,056 | ........218.380 | ...ccccoevnnee. 262,056 | ....occovoennnene 139,001 6,453 55,194 .| 03/19/2019. | ..
43785V 10 2 |HOMESTREET ORD . 30.000 1,020 1,020 .889 131 . 06/28/2019. | ..
438516 10 6 |HONEYWELL INTERNATIONAL ORD........cooiriiimriimreiirneiieseneeseseesessesesssseseenens | evvenes | eoe | cvereeeeens 793.000 | ..ocoovvries 140,361 | .......177.000 | ..ooccoovrrrcs 140,361 | ...... 52,925 2,664 35,590 .1 01/04/2017. ..
43940T 10 9 |HOPE BANCORP ORD.......ccoviuiiririrnirniersessseressssssessssesssssssesssssssssesssssssssssssessnns | svnvnes | oer | sverenens 160.000 | ...ocvvvvvirinnn 2,378 2,378 2,586 90 480 10/10/2018. | ..o
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440327 10 4 |HORACE MANN EDUCATORS ORD.........coocvuureiemremirieeinreniseseesesessesessesesessesesns | coieees 60.000 | ..o 2,620 2,620 2,550 69 373 .110/10/2018. | ..
440407 10 4 |HORIZON BANCORP ORD........ 50.000 950 950 .856 94 .| 10/15/2019.

440452 10 0 |HORMEL FOODS ORD.........cooouvemerirrerirnnrinneessseienesesseessesesssssessnsesssssesssesssnnnens | evoneeee | eoe | cvreenreen340.000 | i 158,337 | 5110 | i 15,337 13,620 286 826 .110/10/2018. | ..
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD........ccocvirinriinriserierisciississiesisesieninnnis | evvvee | one | eveeereen 908,000 | i 16,843 | 118550 | e 16,843 | oo 15,803 772 1,707 .1 10/10/2018. | ..
44109) 10 6 |HOSTESS BRANDS CL A ORD 1,890 1,726 164 .| 04/22/2019.

44157R 10 9 |HOUGHTON MIFFLIN HARCOURT ORD........ccoovourrirrrioreiinninesisssssseseisessisene | cevvenns 875 1,016 (141) .| 04/22/2019. | ..
441593 10 0 |HOULIHAN LOK CL A ORD.........coommiiimmiiiniiinieisseiissiessssessssssssssssssssssssssnsssns | oo 2,444 2,158 60 604 .110/10/2018. | ..
44267D 10 7 |HOWARD HUGHES ORD.........ccoouivirieiirnieisnceieesissessisesessesssssssssessssesessessssess | aeevenns 6,340 5,771 .1,459 .110/10/2018. | ..
443320 10 6 |HUB GROUP CL A ORD.......viriimriimrriminisessissesssesssssssssssssssssssssssssssssssssnsnes | svenees . 2,565 2,173 Al 10/10/2018.

443510 60 7 |HUBBELL ORD......ccoiiiiiiieiiriiieesieceiesesicesissessesessesesssessssssesssssessssesssesesesnens | cooenes 70.000 | .o 10,347 | ... 147.820 | oo 10,347 8,638 240 ..3,39% .110/10/2018. | ..
443573 10 0 |HUBSPOT ORD........coiiiimriiimreiimceiieesissesissesssssss s sesessessssssesssssssssssssssssisenes | coieees 50.000 7,925 6,331 .1,639 .110/10/2018. | ..
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD........ccooiviiiniiiineiiiniieneiseieisniiinnies | v 200.000 6,348 200 1,718 10/10/2018.

444859 10 2 |HUMANA ORD.......cooviiiiiieriiieiiseeisesissesesessessessss s esssesnesiens | oo ..155.000 26,186 | ..oocoovvvecri 333 12,406 .110/10/2018. | ..
445658 10 7 | JB HUNT TRANSPORT SERVICES ORD.........ccoovtieirinirierirriniiinniieiiesissssenisssians | cevvees ..110.000 |. . . 12,533 114 .2,611 .110/10/2018. | ..
446150 10 4 |HUNTINGTON BANCSHARES ORD.........ccocmmiiiimieireeiienisnniessssesssessesessesesessnens | oo 1,360.000 | ....cccovvevrnene 20,509 | .........15.080 | ...ccoovvirannnenns 20,509 20,618 775 .4,298 10/10/2018.

446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD.......cccoovviumriiimiinniicninninniiinsissiensinnies | srvenns | e | eerirereenn80.0000 | o 15,053 | ........250.880 | ......ccccoeuriunee 15,053 14,875 217 ..3,634 .| 10/10/2018. | ..
447011 10 7 [HUNTSMAN ORD.....ccoooviiiiiiiiniiiseissssisssisssessssssssssssssssssssssssssssssssnssesness | coenes 6,523 6,523 6,415 176 1,315 .110/10/2018. | ..
447462 10 2 |HURON CONSULTING GROUP ORD.........ccoovummmveemmrriamnrirnerirmseisesessesesnssesnneeens | evineeee | eoe | cevereenernn30.000 | i 2,062 2,062 1,386 675 04/22/2019.

448579 10 2 |HYATT HOTELS CL A ORD......ccoovvomrrrerirarirnens et | s 5,383 5,383 4,248 46 1,327 .1 10/10/2018. | ..
449172 10 5 |HYSTER YALE MATERIAL HANDLG CL A ORD.........ccoovvememirerirreeeenenisseniesenienes | o 590 590 553 6 .| 06/28/2019. | ..
44919P 50 8 [IAC INTERACTIVE ORD......cocoiiimiiiiiiiinisiisiiisiiesisississsiisssessessssssessiesssiens | cvienes 100.000 | .cvoevircniranes 24911 | ... 249110 | oo 24,911 19,167 ..6,607 10/10/2018.

449253 10 3 [IAA ORD ... | e 160.000 7,530 5,589 .1,941 .110/10/2018. | ..
44925C 10 3 |ICF INTERNATIONAL ORD.......ccocvuuieiimiriimreiienesiesesiesessesesiesssssssssessssesssisssnens. | aeevenas 30.000 2,749 2,199 | o 17 805 .110/10/2018. | ..
44930G 10 7 |ICUMEDICAL ORD......ccovviirieiiriiiniisssiisnsiisssisssssssssssssssssssssssssssssssssssses | coenes 20.000 3,742 5,204 .(850) 10/10/2018.

44980X 10 9 |IPG PHOTONICS ORD..........covuemrrerirernrisneisesessessessessssssssssssssssssessssesesseneses | coneeees 50.000 7,246 7,292 .1,582 .110/10/2018. | ..
450056 10 6 |IRHYTHM TECHNOLOGIES ORD.......cocoriiriiiciiiiiiiinsissiieniesiesissississssnsiiess | coviees 30.000 2,043 2,436 (42) .| 10/10/2018. | ..
45031U 10 1 [ISTARREIT ORD......ooiiiiiiiiiiiriiisiissiessisssssssssssssssssssssssssssssssssss s | anvveoas 80.000 1,161 994 16 167 .| 06/28/2019. | ..
45073V 10 8 |ITTORD. ..110.000 8,130 5,862 65 .2,820 .| 10/10/2018.

450828 10 8 |IBERIABANK ORD.........ccoooiiimriiniiiireisnsiissiiseiessssssssssessssssssssssssessnsssnnnes | o ....70.000 5,648 | oo 120 739 .110/10/2018. | ..
451107 10 6 |IDACORP ORD ....70.000 6,954 179 962 .110/10/2018. | ..
45167R 10 4 |IDEXORD ..100.000 14,013 193 .4,574 .| 10/10/2018.

45168D 10 4 |IDEXX LABORATORIES ORD........coooimiiiriiiriiineiineiiesssiesessssssessssssssssssssennns | avvveons 22,976 ..8,262 .110/10/2018. | ..
452308 10 9 |ILLINOIS TOOL ORD ..65,565 | ....coooriiianes 31,778 1,486 19,323 .| 10/10/2018. | ..
452327 10 9 |ILLUMINA ORD ..63,031 47,838 .6,044 .| 10/10/2018.

45245E 10 9 |IMAXORD.............. 1,430 1,430 1,680 113 .110/10/2018. | ..
45253H 10 1 [IMMUNOGEN ORD........cocsvtiirimrimiiniiniiesiesisssiessiissiessesssssssssssssssesssesssssssssians | coereons 995 553 443 .| 08/14/2019. | ..
452907 10 8 |IMMUNOMEDICS ORD. 3,809 3,559 ..1,240 .| 10/10/2018.

45337C 10 2 [INCYTE ORD.....cccceeviiriririiniisniicnissisniicssissiissssisssssssissssssssssssssssssssssssssssonnss | oveneens | oo | cvererennn220.000 | 19,210 | 10087320 | v, 19,210 14,255 .5,221 .| 10/10/2018. | ..
45378A 10 6 |INDEPENDENCE REALTY ORD.......cccooiimiiiimiiineiineiisnsisssiesssesssssssssssssnnsees | conneees 1,686 1211 | s 43 475 .| 04/22/2019. | ..
453836 10 8 |INDEPENDENT BANK ORD........ccoomiriiiriiireiieceiieseiiesesiesesiesesiessssesssssssssessnens. | o 3,330 3,325 | oo 68 518 .110/10/2018. | ..
453838 60 9 |INDEPENDENT BANK ORD.......ccoviimiiiiiinimiiiiiesiissiesiesissssssssiessesssesessssnsiens | cevvees . 680 BT6 | oo [ | s | 3. | e | e | e 12/16/12019. | ccovovvvrins
45384B 10 6 |INDEPENDENT BANK GROUP ORD.......ccocosiiiirieireiirineineiisseiesessesessesesssnesens | coneenes 30.000 1,663 1,663 1,992 30 290 | e [ e 290 | s 10/10/2018. | ....ccovvverees




€ccia

Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

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

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
456237 10 6 |INDUSTRIAL LOGISTICS PROPERTIES ORD..........ccooveervuerririrrenieeniseneiseneieienees | oo 50.000 1,121 1,121 936 66 138 ..138 .1 12/27/2018. | ..
45667G 10 3 | INFINERA ORD. ..190.000 1,509 .898 610 .| 04/22/2019.
45688C 10 7 |INGEVITY ORD s | s ....61.000 5,330 5,221 225 .110/10/2018. | ..
457030 10 4 |INGLES MARKETS CL A ORD.....cccotiiiiniiiiiiiiiiiniissiicsiesississnsisssisssesssssssensies | conveees | o | corviennions 15.000 713 .509 2 204 .| 08/14/2019. | ..
457187 10 2 |INGREDION ORD 90.000 8,366 9,12 | o 57 225 140 .| 10/10/2018.
45765U 10 3 |INSIGHT ENTERPRISES ORD........coociiviriiirreieeiieeiieseissesisessssessssessssssessns | cevvenns . 50.000 3,515 2,397 1,477 .110/10/2018. | ..
457669 30 7 |INSMED ORD........coooviirriiiriiniinsiisnsissss s | cviines | ooe | covnnneees 100.000 2,388 23.880 2,388 1,573 1,076 .110/10/2018. | ..
457688 10 5 |INNOSPEC ORD.........cooiriiireiiceiireeieseiiesesisesssisesssisesesesssssssssssssssssssssssssnes | coneenes 30.000 3,103 2,085 31 1,250 .110/10/2018. | ..
A5TT2F 10 7 [INPHIORD ..ot ssssssssesssssssssessssssssssssensensns | svvessne | ne | eerersennonnd 60.000 4,441 1,916 2,512 10/10/2018.
45774N 10 8 |INNOPHOS HOLDINGS ORD... 30.000 959 873 14 86 .| 06/28/2019. | ..
45774W 10 8 |INSTEEL INDUSTRIES ORD.... 25.000 537 579 (42) .| 12/16/2019. | ..
45778Q 10 7 |INSPERITY ORD......cooiiiiiiriiireiiscisssiisssiisssisssesssssssssssssssssssssssssssssssnnnes. | cvenes 50.000 4,302 5,403 60 .(366) 10/10/2018.
45780L 10 4 [INOGEN ORD........cooooiiiimriiiriiieseiiesesieseseesessesesssesesssesess s esssienes | coieies 30.000 2,050 5,883 | oo | s | e | e (1,675) | oo .110/10/2018. | ..
45780R 10 1 |INSTALLED BUILDING PRODUCTS ORD.......ccovverirmriirnereirerssisserssssessssesssssssssens | oosveees . 20.000 1,377 1,184 193 .| 06/28/2019. | ..
45781D 10 1 |INOVALON HOLDINGS CL A ORD.......cccooiriiimeiirieireieesesiesesisseseesessssessesesssnens | evvvnns | ene | corevieneees 90.000 1,694 1,142 552 03/19/2019.
45781U 10 3 |INSTRUCTURE ORD....ccosiviiiiriiiiiciiiiiiiesississiissiisisesisisssisssissssessssssssssssiens | conniis | con | covesisnnenas 42.000 2,025 1,887 137 .| 03/19/2019. | ..
45781V 10 1 |INNOVATIVE INDUSTRIAL PPTY ORD 20.000 1,517 1,607 | oo 20 28 (90) .| 04/22/2019. | ..
45784P 10 1 |INSULET ORD.....cooviuiiiiriiiiriiiereiieseiieseiiesesiesessesessesesssesssssesessssssessssssessseesenes. | coeeenes | e | coverevinnns 80.000 | ...ccoovvirennn 13,696 | ... 171200 | oo 13,696 7,014 ..7,350 10/10/2018.
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD........ccoumiirermririereriserssisisssessssenssseens | aveveens 90.000 5,245 5414 .1,186 .1 10/10/2018. | ..
458140 10 0 [INTEL ORD......ooiiieiirieiiieeisseeessissssssesssssssssssssessssessssesssssssssssssssnessenenes | evvenes | cve | woreeees 4,785.000 286,382 59.850 | ..ocoovvrirnne 286,382 | ...ccoovven. 150,749 6,010 61,822 .110/10/2018. | ..
45826H 10 9 |INTEGER HOLDINGS ORD.......covuomriimmriirreiimeeiisssssesssssssssssssssessssssssssssssssssssins | avvsnns | eee | oovevennennas 40.000 | oo 3217 | s 80.430 3,217 2,955 167 10/10/2018.
45826) 10 5 | INTELLIA THERAPEUTICS ORD.........coociiimeiicemirceiisesicesessenessesssesesssesssessesesns | cooenes . 55.000 807 807 931 (124) .1 12/16/2019. | ..
45841N 10 7 |INTERACTIVE BROKERS GROUP CL A ORD.........ccoovemrriierriienieiereiieneiiseseienenenins | eevvies | eee | cevvieenes 100.000 | ..oovvernrrirnens 4,662 .46. 4,662 5,366 40 (781) .110/10/2018. | ..
45845P 10 8 |INTERCEPT PHARMACEUTICALS ORD et | e 30.000 3718 | ... 123.920 3,718 3,063 694 10/10/2018.
458665 30 4 |INTERFACE ORD.......coooiiiiiireiiimeiieceiiesesiecesissssssesessssesssssssssesessssssssssssssssssnnes | cooenes 80.000 1,327 | o 16.590 1,327 1,683 21 187 .110/10/2018. | ..
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......ccoooviiiiiniiiiieriiinsissisiissiieninsins | coienes 615.000 56,918 92.550 | covvevirriers 56,918 | ...... 32,048 677 10,590 .110/10/2018. | ..
45867G 10 1 |INTERDIGITAL ORD........ocosiiiiimiiiriiiiniiisneisssiessssssssisssssssssssssssssssssssssessssenns | coones 2,725 3,646 70 (597) .110/10/2018. | ..
459044 10 3 |INTERNATIONAL BANCSHARES ORD 3,015 2,994 74 607 .| 10/10/2018.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD..........cccoovvimmmiimmniinnniisnniisnniisnniens [ evvvenes [ eoe | 2000000e.908.000 | i 121,306 | ... 134.040 | oo 121,306 | oo 111,227 5,791 18,435 .110/10/2018. | ..
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD..........cooovuiriiiniiieneiieseeienenisneees | o 16,773 | ... 17,199 | oo 98 382 .(683) .1 12/18/2018. | ..
460146 10 3 |INTERNATIONAL PAPER ORD.... 23,716 | ...... 16,552 1,036 ..2,930 .| 10/10/2018.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.........cccoomivimmiirmeienniisniisnesesnesiins | o 3,860 447 L1173 .110/10/2018. | ..
46071F 10 3 [INTERSECT ENT ORD.....coosiiiiiiniiiniiericineissisiesissssississsissssssssssssissiis | cosienes 1,292 (321) .| 03/19/2019. | ..
46116V 10 5 |INTL FCSTONE ORD.......... 1,049 172 .| 10/15/2019.
46116X 10 1 |INTRA CELLULAR THERAPIES ORD.......coccomriiiriiireiiereiisesiesesiesesiesesessesisnsnens | coneenes 172 .1,286 .1 12/16/2019. | ..
461202 10 3 |INTUIT ORD...covireriririrnieieieienissiessssissssensnssssesssssssssesssessssssssenssnsssssessssssnsenss | svonenrs | e | erneeeennn310.000 | ciiviiiiiiinnnnn81,198 | 10000261930 | vovviviiennn81,198 | i 47,934 601 20,175 .110/10/2018. | ..
46120E 60 2 |INTUITIVE SURGICAL ORD. 50,267 15,151 .| 10/10/2018.
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD........cocouririiniiniiiiciieninicniissieeiiiens | cvieees 1,951 | 65 230 282 .| 10/10/2018. | ..
46146L 10 1 |INVESTORS BANCORP ORD........cooiimviimiiiniiiiniisnsiisssissssissssssssssssssssssssesnnnes | oo 3,609 132 455 .110/10/2018. | ..
461730 50 9 |INVESTORS REIT ORD......ccooouiiiimriiirriiireeiesseiseeissssisessssessssessssssssssssssssessens | oo B8 | s 7 7 138 . .| 06/28/2019. | ..
461850 10 3 |INVITAE ORD.....coouiieiiireiiiicissisiesssie s ssssisesssssssen s sssssssessessssssessssssssessensnnsns | avseses 2,292 (792) (792) | ovvvreeirriereireienns 03/19/2019. | ..o
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46187W 10 7 |INVITATION HOMES ORD.......ccoooourvveaririaririecinenas 360.000 10,789 | .oiir29.970 | i 10,789 7,913 187 ..3,560 3,560 .110/10/2018. | ..
462222 10 0 |IONIS PHARMACEUTICALS ORD 9,062 6,611 953 .| 10/10/2018.

462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD..........coovueurieireiircniiseieeceieeseniesenens 3,820 1,417 ..2,403 .103/19/2019. | ..
46266C 10 5 |IQVIAHOLDINGS ORD........ccooomiuirinriiciinnienienisninniiinsissiesissessnssesssssssessnes | ovenenes | o | crerreen200.000 | 30,902 | 154510 | e, 30,902 23,032 ..7,668 .1 10/10/2018. | ..
46269C 10 2 |IRIDIUM COMMUNICATIONS ORD. 2,710 2,154 681 .| 10/10/2018.

462726 10 0 |IROBOT ORD 1,519 2,665 (99 .110/10/2018. | ..
46284V 10 1 |IRON MOUNTAIN ORD.......cccooimmmiimmmiiinmiiinniisnniissnissnisssnsssssssssnssssssssssssnssnns | conneees | o | cieerrren398.000 | i 11,409 | 1 31870 | 11,409 | oo 10,582 221 875 (19 .110/10/2018. | ..
46333X 10 8 |IRONWOOD PHARMA CL A ORD......ccoooirriirerireiiseeiesesieseeisseneesenens 2,263 2,430 (168 .110/10/2018. | ..
46571Y 10 7 [I3VERTICALS CL A ORD.....ccosvurirmrirrirnrirersirnneenns 565 .568 12/16/2019.

465741 10 6 |ITRON ORD 3,358 2,190 ..1,466 .110/10/2018. | ..
46590V 10 0 |JBG SMITH PROPERTIES ORD 4,787 4,409 | oo 27 120 610 .| 10/10/2018. | ..
466032 10 9 |JAND J SNACKFOODS ORD........coovmmviirriiinriieneriineisnniisnssesssssssssssnssessnssennnss | evvnnes | ooe | eevernnnnenn 10,0000 [ 1,843 1,843 TAT6 | s 6 20 397 10/10/2018.

46625H 10 0 | JPMORGAN CHASE ORD........coovuirieireiireiiesesiesesissesissesesssesssesesssssessesssessssens | avevnns | ane | ceveoe 3,444.000 | ...ooveonenn 480,094 | .......139.400 | ....occoorruernn 480,094 | ....oocovvvvie 115,855 11,223 | e [ e 143,890 .| 02/25/2016. | ..
466313 10 3 | JABIL ORD 200.000 8,266 8,266 4,764 64 23,308 | [ e 3,308 .110/10/2018. | ..
466367 10 9 | JACKIN THE BOX ORD...... . 30.000 2,341 2,341 2,486 48 10/10/2018.

469814 10 7 | JACOBS ENGINEERING GROUP ORD........coooouiiciiiiiniiniiinsissiiesiesisssississiiiens | evvveens | e | evvieseiens 155.000 13,924 | ........89.830 | .o 13,924 8,869 105 ..4,862 .| 10/10/2018. | ..
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD 365.000 7,800 7,800 7471 642 .1,464 .110/10/2018. | ..
47580P 10 3 |JELD WEN HOLDING ORD.......oostivimieieriiirinniseneisessiseseessesssssssssssesesssssesssesessnses | coeeenen | e | worerevinnns 80.000 1,873 1,873 1,806 736 10/10/2018.

476405 10 5 | JERNIGAN CAPITAL ORD.... 25.000 479 479 AT3 | 9 .1 10/15/2019. | ..
477143 10 1 | JETBLUE AIRWAYS ORD.... 380.000 7,114 7,114 6,323 1,011 .110/10/2018. | ..
477839 10 4 | JOHN BEAN TECHNOLOGIES ORD..........covvveerriirrrireniirensiessesesisennens . 30.000 3,380 3,380 3,260 12 .1,226 10/10/2018.

478160 10 4 | JOHNSON & JOHNSON ORD.......ccoiviireiirieierceniseerisseeissesesssessssssssssssssssssessnnees. | evvenes | eoe | woreeees 3,190.000 | ....ovvvrnnnn 465,325 | .......145.870 | ....cccooeonnnnn 465,325 | ...... 335,697 9,974 48,802 .1 12/16/2019. | ..
48020Q 10 7 |JONES LANG LASALLE ORD 57.005 9,924 9,924 7,662 46 ..2,605 .107/01/2019. | ..
48123V 10 2 |J2 GLOBAL ORD 50.000 4,686 4,686 3,669 45 21,217 10/10/2018.

48203R 10 4 |JUNIPER NETWORKS ORD... 360.000 8,867 8,867 8,425 274 .(821) .110/10/2018. | ..
482387 10 9 [KAR AUCTION SERVICES ORD......cccevurirmriirieriiersnieeesisisssseissssssensssssesessnns. | svnvenes | oer | svevenines 160.000 | ..ocverreriiiinns 3,486 3,486 3,402 | oo 30 30 85 .| 10/10/2018. | ..
48242W 10 6 |KBRORD 5,185 3,502 | ooveererreerin 14 54 ..2,604 .110/10/2018. | ..
482480 10 0 |KLAORD 13,397 574 16,406 .| 10/10/2018.

48273U 10 2 |K120RD 1,766 (749) .| 04/22/2019. | ..
48282T 10 4 |KADANTORD........... 1,921 9 186 .| 04/22/2019. | ..
48283N 10 6 |KADMON ORD 464 329 .| 10/15/2019.

483007 70 4 |KAISER ALUMINUM ORD 2,056 48 432 .110/10/2018. | ..
483548 10 3 |KAMAN ORD 1,929 24 295 .| 10/10/2018. | ..
485170 30 2 |KANSAS CITY SOUTHERN ORD. 14,648 | ..o 52 74 .5,239 .| 08/14/2019.

48576U 10 6 |KARYOPHARM THERAPEUTICS ORD 644 794 .1 08/14/2019. | ..
48666K 10 9 [KBHOME ORD......cccocmirermiireireiinirnnisisisssieseninens 2,163 23 1,517 .110/10/2018. | ..
48716P 10 8 |KEARNY FINANCIAL ORD 1,514 28 111 .| 10/10/2018.

487836 10 8 |KELLOGG ORD......ccccoeviriiiiniinniiciissicsissississssssisssssssssssssssssssssssessssssnsens | evvenns | e | eeeernenn300.0000 | ciiiiiiciiinnnnn 20,748 | 1069160 | oo 20,748 20,270 678 ..3,645 .| 10/10/2018. | ..
488152 20 8 |KELLY SERVICES CL AORD 903 1,047 6 (144) . 06/28/2019. | ..
488360 20 7 |KEMETORD......... 2,164 1,369 8 795 .| 04/22/2019. | ..
488401 10 0 |KEMPERORD......ccccovvvvrrnrenns 4,650 4,720 62 667 10/10/2018. | ..o
489170 10 0 |KENNAMETAL ORD.....ccooomiriiimiiireiieseiiesesiesesiesesesesessseseseesesssssssssenes 3,689 4,080 80 361 10/10/2018. | ....ccovvverees
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489398 10 7 | KENNEDY WILSON HOLDINGS ORD........cocmiiviurriinriremeiieneesesessesesssnessesesseness | evvenes | eoe | coveeeeens 150.000 3,345 22.300 3,345 2,928 | oo 33 126 620 .110/10/2018. | ..
49271V 10 0 |KEURIG DR PEPPER ORD 220.000 6,369 28.950 6,369 5177 132 728 .| 10/10/2018.
493267 10 8 |KEYCORP ORD 630.000 12,751 20.240 | oo 12,751 5,233 447 ..3,440 .1 07/23/2010. | ..
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD..........cvvuriiiiiirririiiniiniiieiiesisesssissiesssiesisesess | cvvveens | e | evviseiens 230.000 | ..covvevrinriinne 23,605 | ... 102.630 | oo 23,605 | ...... 14,122 .9,327 .1 10/10/2018. | ..
493732 10 1 |KFORCE ORD.........cooriiireiiceiicemisesissesiesesesesesssesesss s ssscssseos 30.000 1,191 39.700 1,191 1,088 16 103 .| 04/22/2019.
494274 10 3 | KIMBALL INTERNATIONAL CL B ORD.........cevvueuiriirrriirrerineeisesissesisssssssssinsnnes. | evvenes | eoe | coverenenenns 40.000 827 20.670 827 BI7 | 4 4 130 .| 06/28/2019. | ..
49427F 10 8 |KILROY REALTY REIT ORD......ccooooirviimiiiiniinceisnsisssissssissessssssssnssssnsssnssens | conneies | | connniins 110.000 9,229 83.900 9,229 7797 | e 53 207 .2,312 .110/10/2018. | ..
49428) 10 9 |KIMBALL ELECTRONICS ORD.........ccoomivimerireriieneiseneiseseisssessesessssessssessesesins. | v . 30.000 527 | v 17.550 527 536 9 .1 12/16/2019. | ..
494368 10 3 |KIMBERLY CLARK ORD.......coviiiiriiiisirrieinnssiesssissssesssssssssssssssssssssesssssssssessnes | avenne | e | sveverenensd 436.000 | ..o 59,972 | ........ 137.550 | oo 59,972 | ... 28,330 449 1,783 10,294 | oo | e 10,294 | .o 05/20/12011.
49446R 10 9 |KIMCO REALTY REIT ORD.......cocomrviirriirmeiirmenirsenisnsissesssssesessesssssssssssssssssnsssennes | avevnes | aee | cevveseees 495.000 10,251 20.710 10,251 | oo 7,348 139 554 23,000 | oo | e 3,000 .110/10/2018. | ..
49456B 10 1 |KINDER MORGAN CL P ORD......ccosvimiiniiicriiiiiiinsissiesisissssssississsssssssssnnens. | cvvenes | one | veees 17,000.000 | ...ooovvernnnes 359,890 | ......... 21.170 ....359,890 316,089 13,130 52,276 | ..o | s 52,276 .| 05/29/2019. | ..
49714P 10 8 |KINSALE CAPITAL GROUP ORD..........ccooooimiiiriiriiiniissiisseessessssessssssssessns | coneeees 26.000 2,643 | ... 101.660 2,643 1,779 6 864 | ... [ e 864 | ... 03/19/2019.
497266 10 6 |KIRBY ORD.......coiiiiiiiiiriiireiieceiiecesiesessesessesessesessessssesssssessssessssessssesssiennnes | cvieees 6,267 89.530 6,267 5,501 L1852 | e | e 1,552 .110/10/2018. | ..
49803T 30 0 |KITEREALTY GROUP REIT ORD......otvimiiiirieriiiiiirisiiiesissssssississsssessnsssenes | cvienes 1,953 1,565 159 S44 | oo | e 544 .110/10/2018. | ..
498904 20 0 | KNOLL ORD.......ooiiiimiiiimeiirieeiseesisesissssisesssssssssesssssssssesssssssssesessesessesessenenes | oo 1,516 1,378 20 06/28/2019.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CLA ORD...... ceerensnnins [ s 5,376 4,755 36 .110/10/2018. | ..
49926D 10 9 [KNOWLES ORD.......cooiriiiiiireiiriiissiisssiesesissssssssesssssssssssssssssssssssssssssssnns | anvveons 2,115 1,395 .110/10/2018. | ..
50015M 10 9 | KODIAK SCIENCES ORD.........cooriiimriiiceiimieiisesessessssesesesesisesssssesessesssssesssisssssens | cooeees 2,159 2,059 12/16/2019.
500255 10 4 |KOHL'S ORD......cooviiriririerniiiirerisissiessssisssssssessssssssessssssssessssssssssssessssssessessasssenss | avinsnee | e | sveverenens 210.000 | ...ocooevveeere 10,700 | .........50.950 | o 10,700 | ...... 12,236 563 .1 10/10/2018. | ..
50050N 10 3 |KONTOOR BRANDS ORD.........ccoovuurreimmemimmeeimsesessesessesessesessessssessssesesssesesssssens | cevvenns 65.000 2,729 719 73 .| 04/09/2012. | ..
50060P 10 6 |KOPPERS HOLDINGS ORD.......ccoimiiiiiiiiiiciiieniiieinsisiiesissssssssssssisssisssinns | cvienes 25.000 956 690 08/14/2019.
500643 20 0 |KORN FERRY ORD.......cccoooimiriiimriiniiineiseeisesessessisssssssssssssssssssssssssssnessssseses | wvnnnes | eoe | covereneeenns 70.000 2,968 3,229 | oo 7 28 .110/10/2018. | ..
500688 10 6 |KOSMOS ENERGY ORD........ccocmimiiimreiireiireeisesesesesissesiesesssesssssesssesessssesssessneses | oo 290.000 1,653 2,477 52 .110/10/2018. | ..
500754 10 6 |KRAFTHEINZ ORD.......cccooimimiiiriiiniiisnisssississsssisssesessssssssssssssssssssnsees | coones 252.000 8,097 8,186 403 10/02/2012.
50077B 20 7 |KRATOS DEFENSE AND SECURITY SOLS ORD........ccoovmrveimreririneienemieneeiseneniens | cvvvenen | e | cvveeiinns 110.000 1,981 1,562 .1 12/18/2018. | ..
50077C 10 6 | KRATON ORD.......ccoiiumiiriiieiineissisessssisesssesssssisessssssse st ssssss s ssssssesssasnss. | eeesns . 30.000 760 1,143 .| 10/10/2018. | ..
501044 10 1 [KROGER ORD........ccooouriiiriiiniiiniiiseiissesiesssessssessessssssssssssssssssssssssssssssnsssns | cvinnes | eoe | coeenneees 710.000 | ....cccccoceerr.n.20,583 | ...28.990 | i 20,583 | ..... 10,608 426 .110/10/2018. | ..
50127T 10 9 |KURA ONCOLOGY ORD. 30.000 413 591 .| 06/28/2019.
501797 10 4 |LBRANDS ORD........ccooooiirriiriiiineiisnissssisssssssnssssssssssssssssssssssssssssssnnes. | o 280.000 5,074 | ........18.120 5,074 6,324 336 .110/10/2018. | ..
50187A 10 7 |LHC GROUP ORD.........cosmviiieririeriieriieeissesissssisessissssssssssssssssessssssssssssssssnsseses. | coneenen | coe | overeieinns 30.000 | ..o 4133 | ... 137.760 4,133 2,942 .110/10/2018. | ..
50187T 10 6 |LGI HOMES ORD.. 30.000 ..70.650 2,120 2,041 .| 04/22/2019.
501889 20 8 |LKQORD 390.000 35.700 | oo 13,923 | ...... 11,691 .110/10/2018. | ..
50189K 10 3 |LCIINDUSTRIES ORD.......coosiivimirimmerirniissiisssesesessessissssssessssssssssssssesssensees | coneeees 30.000 107.130 3,214 2,333 77 .110/10/2018. | ..
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD ..100.000 92.250 9,225 6,051 100 .| 10/10/2018.
502175 10 2 |LTC PROPERTIES REIT ORD........ccoouiriiireiicieineeieresissesiesesesesesesssessssesesesssenns | oo ....40.000 44770 1,791 1,783 91 .110/10/2018. | ..
502431 10 9 |L3HARRIS TECHNOLOGIES ORD........cevvirirrirriiiinirierienissnsinsiesssiessesesssssessinns | venens | oo | cvevereenns 247.000 197.870 | ..oovvvvines 48,874 | ...... 20,280 521 26,861 .110/10/2018. | ..
505336 10 7 |LAZBOY ORD . 50.000 31.480 1,574 1,438 27 189 .| 10/10/2018.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD..........cccooovuiimiiiiiniinnicnsinninnins [ vvrins [ oo | v 130.000 169170 | ovvcinne 21,992 | ... 13,669 ..5,565 .| 12/18/2018. | ..
505743 10 4 |LADDER CAPITAL CL A ORD.......cccoooviimmiiinniinniisssiesssiisssissssssssssnsssssssssnnies. | coenes 1,804 1,704 | s 34 159 257 .110/10/2018. | ..
511637 10 0 | LAKELAND BANCORP ORD.........ccoocmmivimriirniimeiieniisessesessisesessessssesessesessesenes | oo 1,043 .969 15 74 .| 06/28/2019. | ..
511656 10 0 |LAKELAND FINANCIAL ORD......cccovimirirerriieiierisiresssssisssssssssssssessessssssesssssssssenss | avseres 1,468 1,39% 27 74 0412212019, | ...coovvvvrienne
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512807 10 8 |LAMRESEARCH ORD........ccooouiiiiieiiiniineeisessieseiseseisesssssssssessssessssessssesesens. | oo 48,246 292400 | ...ooovvvennenns 48,246 | ....coooovvenn. 17,550 190 553 25,778 | oo | v 25,778 .110/10/2018. | ..
512816 10 9 |LAMARADVERTISING CLAREIT... 8,926 89.260 8,926 7,398 384 ..2,008 2,008 .| 10/10/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD.........cccooocmmrvimmrrimmnienneriseneissneesssessesesnssessenees | evineeee | eoe | cvreenenn 180,000 | i 15,485 | 1101....86.030 | ovooveiinne 15,485 | ...... 13,181 144 22,245 | s [ e 2,245 .110/10/2018. | ..
513847 10 3 |LANCASTER COLONY ORD.....coviiiriiiiiiiiniiieiiesisiississiisiiesssssessssssssissssinss | ceviees 3,202 2,957 53 .(335) (335)| .. .1 10/10/2018. | ..
515098 10 1 |LANDSTAR SYSTEM ORD... 5,694 5,445 35 910 .| 10/10/2018.
516544 10 3 |LANTHEUS HOLDINGS ORD........ccocrmrviimrriimiriiiniisesiesessssssssesesesesssssssssesssisnees | v 820 .955 .(135) .| 04/22/2019. | ..
516806 10 6 |LAREDO PETROLEUM ORD.......ccccooimiiiimiiiinriiinniisseiisssiesssssssssssssssssssssssssniees | coenes 235.000 674 666 8 .1 12/16/2019. | ..
517834 10 7 |LAS VEGAS SANDS ORD........ocosiiuimiririeririneieseisiseesssssssssssssssessssssssssesssssessnsenes. | cvonenes | eoe | cvoeeeeens 440.000 | ...ccocoeierr..n30,378 | ......69.040 | i 30,378 | ...... 24,790 1,355 1,476 .110/10/2018. | ..
518415 10 4 |LATTICE SEMICONDUCTOR ORD.......cccvvuumirirriimriiiniinieiiiesisssiessssissisessnssiens | cevvees 2,928 1,965 964 03/19/2019.
518439 10 4 |ESTEE LAUDER CLA ORD........ccoomviimmrimmrirnnnrsnneiennninsenesnnsssnessssnsssssnssssssennnes | evinenes | eoe | eveveenens 170,000 | i 35,112 | 111...206.540 | oooooeiinne 35112 | ... 11,951 301 12,995 .110/10/2018. | ..
518613 20 3 |LAUREATE EDUCATION CL A ORD 1,937 1,640 261 .| 10/10/2018. | ..
521865 20 4 |LEARORD.......cccooiimiriiiriiiiniiienesssesneisssesissnssssssssnssssnssssssssssssesnssssssssnsss | evnnnes | ooe | eovrennrnn80.0000 | i 10,976 | o, 137.200 | oo 10,976 | ...... 10,806 240 1,147 10/10/2018.
524660 10 7 |LEGGETT &PLATT ORD 50.830 6,354 2,673 | oo 50 195 .1,874 .1 07/23/2010. | ..
524901 10 5 |LEGG MASON ORD . 35.910 3,591 2,968 | .o 40 148 ..1,040 .110/10/2018. | ..
525327 10 2 |LEIDOS HOLDINGS ORD.........ccoorvimmreimrriinnemienesieneniesenisnesessnssssnnsessesssessensnens | evvveees | eoe | cveveennens 170,000 | i 16,641 | i 97.890 | oo 16,641 | ...... 11,227 224 1,679 10/10/2018.
52603A 20 8 |LENDINGCLUB CORPORATION........ccooumiiimrimriiiiniinsiiicsisnisssissississsssssienssenes | covenes | oee | eeveerernnn83.0000 | o 1,047 | i 12.620 1,047 1,253 .(206) .| 03/19/2019. | ..
52603B 10 7 |LENDINGTREE ORD......ccocoommiiimiiiriiiisiiisiiiesesissesissssessssissessssssessssssssssssnsens | connenes 303.440 3,034 2,224 839 .1 12/18/2018. | ..
526057 10 4 |LENNAR CL A ORD.......ccocovimmrriimrrrinrieisrneisneeissseisnssissnsssssssssssssssessssnsssnssesnnsenes | evvneees | eoe | cvrnennenn 160,000 | i 8,926 | i 55.790 8,926 2,420 26 ..2,662 10/10/2018.
526107 10 7 |LENNOX INTERNATIONAL ORD.......cccovirrmrrrerernnirermnreinnsssesensnssssenssssssnsensesssnssens | seevenes | avo | verveneneernd0.000 | oo 9,759 | i 243.970 9,759 8,192 | o 31 113 ..1,004 .1 10/10/2018. | ..
529043 10 1 |LEXINGTON REALTY REIT ORD........cccooommmmrimmmimnnriinneesnneessceesnneessnesssnessnneninnns | evivenes | eoe | eveeeeeenn200.000 | i 2,761 | i 10.620 2,761 2,088 | oo 27 126 627 .110/10/2018. | ..
530307 10 7 |LIBERTY BROADBAND SRS A ORD........ccovunrirvrimirrrnrinernrniirenesiseessnnensensnsnessenns | cevenes | e | vereeneneenn30.000 | oo 3,737 | i 124.560 3,737 2,395 ..1,583 10/10/2018.
530307 30 5 |LIBERTY BROADBAND SRS C ORD........cccoommmvmmmmermmemnneeinneeienensnesssnesssenessnnens | evivenee | eoe | wvreenenn 120,000 | 15,090 | e 125.750 | oo 15,090 9,570 ..6,446 .110/10/2018. | ..
53115L 10 4 |LIBERTY OILFIELD SERVICES CL A ORD.........cccoovemmmrimmmrimnrrrmnneiseneiseneinnsesnnnens. | evivenee | eoe | cevrennneene 10,000 | il 778 | 11.120 778 767 1 .1 12/16/2019. | ..
531172 10 4 |LIBERTY PROPERTY REIT ORD.......cccocoimmmiiimmmiiimnniinnniinnniisnnissnissnssssnssssnennns | evvvnnns | eoe | evennnenn 190,000 | i 11,410 | 60.050 | ...ccoovriiirnnenne 11,410 8,009 | oo 78 310 ..3,452 10/10/2018.
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD.........ccooormmvrimmrirmmrinneieneresseninnenens | evvenes [ eoe | coveeneens 100.000 | ..oovveverirens 4,834 4,834 4,084 1,154 .110/10/2018. | ..
531229 60 7 |LIBRTY MEDIALRTY SIRIUSXM SRS C ORD.........ccooomirieiiiiiininrisniieiiesiiesinnins | ceviens 200.000 9,628 9,628 8,172 2,232 .| 10/10/2018. | ..
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD.........ccccooimmmuimmmiranniinnnissniesenninsnnns | evvenne [ ene | eveennnn240.000 | i 11,032 | 145965 | i 11,032 8,014 ..3,664 .110/10/2018. | ..
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD......cccocmmrviemiiiiniineiiieseiieseieesnsens 1,751 1,434 317 .| 06/28/2019.
531229 88 8 |LIBERTY MEDIALIBERTY BRVS SRS C ORD.......cccooumviimrriiimiinriiisniissniisnsiinns [ o ....40.000 1,182 1,135 47 .| 04/22/2019. | ..
531465 10 2 |LIBERTY TRIPADVISOR HOLDIG SRS A ORD.........ccocmiriieriiieneemneeesenieseeeisenenins | covenes [ eoe | coiieneens 100.000 735 1,726 .(854) .1 12/18/2018. | ..
53220K 50 4 |LIGAND PHARMACEUTICALS ORD 20.000 2,086 4,280 .(628) .| 10/10/2018.
53223X 10 7 |LIFE STORAGE ORD.......coooiiiiiriiiimiiineiieneiiesssiesssessesssssssssssessssssssssssssssssesns | coneeees 50.000 5414 | ... 108.280 5414 4,587 200 765 .110/10/2018. | ..
532457 10 8 | ELILILLY ORD...coiiiiiiiiiciiiceiieseeiesiiessisesi s sssssssssessessssnnees | oo 950.000 124,859 | ........ 131.430 | oo 124,859 | ... 74,329 2,415 14,925 .110/10/2018. | ..
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD ....70.000 6,771 6,013 | oo 34 132 .1,252 .| 10/10/2018.
534187 10 9 |LINCOLN NATIONAL ORD.......coocvuiiriimiiirnenissesissesissesissesesssesssssesssesssssessssesssens | cveeees 260.000 | ....cccooveeenn.. 15,343 | 100 59.010 | oo 15,343 | ...... 12,170 385 ..2,002 .110/10/2018. | ..
535555 10 6 |LINDSAY ORD.....ccoiiiiririiiiiriieresisiessesisisesss s sssssssssesssssssnsesssessasssenss. | avsenes ....10.000 960 822 6 138 .| 06/28/2019. | ..
535919 50 0 |LIONS GATE ENTERTAINMENT CL B ORD ..120.000 1,192 2,603 .(594) .| 10/10/2018.
536797 10 3 |LITHIAMOTORS CL A ORD........coviiiiiiiiiirisiisiissiiesiesisisssssssisssessssissiias | cesiens 2,940 1,543 24 1,413 .110/10/2018. | ..
537008 10 4 |LITTELFUSE ORD......ccccoiiimiiiriiiriiisssisssiissssissssssessss s | oo 7,652 6,824 73 793 .1 12/18/2018. | ..
538034 10 9 |LIVE NATION ENTERTAINMENT ORD........ccocooommrvvrmmrrirmmnrieneeinnnsisneeisnsnisnneessenees | evineene [ ene | evreeneed 170,000 | i 12,150 | i 71470 | i 12,150 8,430 3,777 .110/10/2018. | ..
538146 10 1 |LIVEPERSON ORD......ccovuiirmriiririeisnsieiesisiesssssessssssssssssssesssssssssessssssssesssssnns | avseres 2,590 1,530 1,270 10/10/2018. | ..o
53814 10 8 |LIVENT ORD......cooiiiimriiimceiiceiiesesicessesesesesessssesssesessssesssesessssesssessssssssesesesssnns | oo 1,274 1,402 (129) 10/10/2018. | ....ccovvverees
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53815P 10 8 |LIVERAMP HOLDINGS ORD........cooomriiiiriireiimneeieresieseseesesissessesessssessssessesssens | coneeees 90.000 4,326 | ......... 48.070 4,326 4,032 850 .110/10/2018. | ..
539830 10 9 |LOCKHEED MARTIN ORD... ..255.000 ..99,292 | ... 389.380 62,124 1,811 20,881 .| 08/14/2019.
540424 10 8 |LOEWS ORD.....ooiiiuiiiiriiiereiieceiieseiiesesiesesiesesissessesesssesesssessssssesssisssssesssins. | coieies 517.000 27,137 52.490 19,003 129 ..3,603 .| 02/09/2016. | ..
54142L 10 9 |LOGMEIN ORD ....60.000 5,144 85.740 4,817 78 250 .1 10/10/2018. | ..
546347 10 5 |LOUISIANA PACIFIC ORD... ..170.000 5,044 29.670 4,029 92 ..1,267 .| 10/10/2018.
548661 10 7 |LOWE'S COMPANIES ORD.......ccooumiriimriimieiiieiisesiesesissssessesisssssssssssssssssssssss | e 830.000 99,401 | ........ 119.760 | oo 99,401 | ...... 49,941 1,710 22,742 .110/10/2018. | ..
550021 10 9 |LULULEMON ATHLETICA ORD.......ccocooiimiiiimiiiimniisniiisnsiisnssssssssssssssssssssssnsiess. | cvvnes Clons 120.000 | ..coooceivrerenn27,800 | ... 231670 | oo 27,800 | ...... 16,883 13,207 .110/10/2018. | ..
55003T 10 7 |LUMBER LIQUIDATORS HOLDINGS ORD..........cccocmveereeirrmmirsesirnesisenesnenienenes. | o 35.000 342 342 .353 (1) .1 12/16/2019. | ..
55024U 10 9 [LUMENTUM HOLDINGS ORD......cociiirirniirireriiisirsieissssisessssssssesssissssssssssssssssss | sosvenes 82.000 6,503 6,503 4,416 ..3,058 12/11/2018.
55027E 10 2 |LUMINEX ORD......cooviiriiiimeiiceiieceiiesesiesesisesiesessesesssessssssssessesssssssssssssssssnsssns | coneeees . 50.000 1,158 1,158 1,086 | ..o 5 8 73 .| 04/22/2019. | ..
550678 10 6 |LUXFER HOLDINGS ORD D 30.000 555 555 735 8 .(180) .| 06/28/2019. | ..
550819 10 6 |LYDALL ORD.....coiiiiiiiiiriieceieseiseisseii s sesssssssssssesnnnes | cvones 20.000 410 410 406 5 12/16/2019.
552074 70 O |WILLIAM LYON HOMES CL A ORD.........ccovueuiiiirmeiiceeicesieseieesesesesesesesessseseseesenes | oo 799 729 70 .| 06/28/2019. | ..
55261F 10 4 |M&T BANK ORD......oiuiiiiiiieiiiicissieisissie et sssssssenssens | avsenes .000 | .o 26,311 | L 169.750 | oo 26,311 | ...... 22,980 636 4,126 .110/10/2018. | ..
55262C 10 0 [MBIA ORD....ooiiiiiiiiiiiiieiisneeieseeieesies s essssessseesssssesisnens. | anvvens | ane | eeveiienes 110.000 | .oovvverrriieens 1,023 | ... 9.300 1,023 1,034 (1) 04/22/2019.
552676 10 8 |MDC HOLDINGS ORD........cooimriimriireiineisensissssissnsisssssssssssssssssssssssssnssssnes | soniees 54.000 2,061 38.160 2,061 1,375 64 653 .110/10/2018. | ..
552690 10 9 |MDU RESOURCES GROUP ORD........ccoomiiimmiiieiiinniisniisssiesssiessssssssssssnessnnes | v 230.000 6,833 29.710 6,833 5,998 | oo 48 186 .1,350 .110/10/2018. | ..
55272X 10 2 |MFAFINANCIAL REIT ORD.......cooriiimriiimriiirreiieseeiecesiesessessssesessessssessssesssesnens | coneeees 550.000 4,208 | ............ 7.650 4,208 3,955 110 440 534 10/10/2018.
55277P 10 4 [MGE ENERGY ORD.......ccoeuiriirnirniierniinsesesssisesssssssssssssessssssssesssssssssessssssssssssens | snvenes " 3,153 2,581 55 754 .1 10/10/2018. | ..
552848 10 3 |MGIC INVESTMENT ORD.......cooooiriiiimririniieneissesiseseisesssssssssesesssssssesssssneseene | v .6,235 . 6,235 5,500 53 .1,632 .110/10/2018. | ..
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.......covviiiiirriiriiieierineiseeesieessssssssssnsenes | sesenes .20,461 33.270 | oo 20,461 | ...... 17,053 320 ..5,541 10/10/2018.
55303) 10 6 |MGP INGREDIENTS ORD.......ccoomiiririmiiriniircneesineisesessesessssessesessessssesesssnesenne | ceevenns 485 663 2 (178) .| 06/28/2019. | ..
55305B 10 1 [MIHOMES ORD.......cooviiiiimreiireiieceiiesesieceseesessesessesessessssessssessssssssesssinnns | oeeeees . . ..39. 1,574 1,142 432 .| 06/28/2019. | ..
55306N 10 4 |MKSINSTRUMENTS ORD.......ccoomimiiimiiiniiinniensiissseississssssssessssssssssssnnsssnns | avviins | ane | coneiennisd 60.000 | ...oocoovrivinrinnad 6,601 | ........ 110.010 6,601 4,402 48 L2724 | | 2,724 | oo, 10/10/2018.
55336V 10 0 [MPLX COM UNT.....coiiiiiiiieiiciieriiiesesiesesiesesiesessssessssesssesessssesssssessssnesssssssssenns | coneenen | e | eveees 17,200.000 437,912 25460 | ..oocoovvrennn 437,912 | ....... 570,400 31,970 (81,900) .1 09/20/2019. | ..
55345K 10 3 |MRC GLOBAL ORD........ccooommmiirriiinriinnicnsissssnsisssssssssssssssssssssssssssssssnnsssns | conneies | o | connevionn 110.000 1,500 1,966 155 .110/10/2018. | ..
553498 10 6 |MSASAFETY ORD.......cccoooimiiimiiiniiiniessiissssissssissssssssssssssssssssssssssssesesnssenns | oo 5,054 3,994 66 1,284 .110/10/2018. | ..
553530 10 6 |MSC INDUSTRIAL CL A ORD ..78.470 3,924 3,987 138 78 .| 10/10/2018.
55354G 10 0 [MSCIORD.......ooimiiiriiiriiineiineisesesses s | areseoas 25,818 258.180 | ..o 25818 | ... 15,685 252 11,075 | oo | e 11,075 .110/10/2018. | ..
553573 10 6 |MSG NETWORKS CL A ORD.......cooooiriiiiiieiisieiieseiseseiessisssesssssssesessesesssenees | v 1,218 1,791 .(431) (431)|.. .110/10/2018. | ..
553777 10 3 |MTS SYSTEMS ORD X 961 1,104 18 .(143) .| 04/22/2019.
55405W 10 4 |MYR GROUP ORD.... s | areieaas 32.590 652 747 (95) .| 06/28/2019. | ..
55405Y 10 0 |MACOM TECHNOLOGY SOLUTIONS ORD.......cccceuvirmririmniinniseiinsiensienenniennins | cvvenes | eee | svvennreenn08.0000 | i 1,729 | ... 26.600 1,729 1,253 476 . 08/14/2019. | ..
554382 10 1 |MACERICH REIT ORD. 4,442 26.920 4,442 8,860 495 .(2,699) ] ... .| 10/10/2018.
554489 10 4 |MACK CALI REALTY REIT ORD.......ccovvuiiiiiriririeeieeeeieseseseseseesssssesssssssssssssssssnees | oo 2,544 2,544 2,200 88 389 .110/10/2018. | ..
55608B 10 5 |MACQUARIE INFRASTRUCTURE ORD.. 3,856 3,856 3,900 360 565 .110/10/2018. | ..
556099 10 9 |MACROGENICS ORD... 50.000 544 544 949 .(405) .1 03/19/2019.
B5616P 10 4 |MACYS ORD....ooiiiiiiiiiieiiiiireiiseii et | eeeies 370.000 | ...ccccovrreeneen6,290 | 100 17.000 | oo 6,290 | oo 10,060 140 559 | oo [ e (4,729) .| 10/10/2018. | ..
556269 10 8 | STEVEN MADDEN ORD......cccooiimiiiimriiiriiiineinsisssiessssssssssssssssssssssssssssssnsssns | coienns | ooe | cvvnnniens 120.000 X 5,161 3,666 68 1,530 .110/10/2018. | ..
55825T 10 3 |MADISON SQUARE GARDEN CL A ORD.........ccoomriuemmiiirreeirieeieseeeesseiessiessssiens | v 20.000 5884 | ....... 294.190 5,884 5,616 530 .110/10/2018. | ..
559079 20 7 |MAGELLAN HEALTH ORD.....cootiiirriiirieinieissieisesssssesssssssesssssssssssessessssssesssssens | aveenes 30.000 2,348 | ......... 78.250 2,348 2,111 641 10/10/2018. | ...oovevrrrans
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559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT........cooouiriiiiiiiineiiinneineseiisesessenesienens | oo 414,942 62.870 | ..coovrierens 414,942 | 457,206 20,903 18,770 .109/20/2019. | ..
559663 10 9 |MAGNOLIA OIL GAS CL AORD.. 1,635 1,607 29 .| 12/16/2019.
56117 10 0 |MALIBU BOATS CL A ORD.........osiiviriirmiirereiseneeseseisesesieseisesessesessesessseseseesens | ceevenns 819 N 42 .| 06/28/2019. | ..
562750 10 9 |MANHATTAN ASSOCIATES ORD... 6,380 3,751 ..2,990 .1 10/10/2018. | ..
563571 40 5 |MANITOWOC ORD... 700 712 (12) .| 06/28/2019.
56418H 10 0 | MANPOWERGROUP ORD.........coooueriiimeiimeiiseiisesissessesessesssssesssssesssssssssssssnins. | aevvenns 6,797 5416 153 ..2,261 .110/10/2018. | ..
564563 10 4 |MANTECH INTERNATIONAL CL A ORD.......cocosmmiiiriiinniiinniisneissnsissssissnsiesnsienns | cones . 30.000 2,396 1,722 32 828 .110/10/2018. | ..
565849 10 6 |MARATHON OIL ORD.........coovimiiiriiiceiiseeiecesiesesessessesesssesessssesssesesssssssssesenns | evnenes | eoe | woveeees 1,045.000 | ....cccovvvranneene 14,191 580 | o 14,191 | ... 17,863 209 (794) .110/10/2018. | ..
56585A 10 2 | MARATHON PETROLEUM ORD.......ccoviiiiriiirieireriiisisnsisssssssiesssssssssenssssssssesssens | svsvnes | oer | sverened 648.000 | ...coovviiriinnen 39,042 | ... 60.250 | ..oovrvriirnne 39,042 | ...... 15,418 1,374 804 12/18/2018.
566330 10 6 |MARCUS ORD........ccoooiieirieriiieiieceieesisesessssssensss s esessssessnens | oo 20.000 635 | oo 31.770 635 659 6 (24) .| 06/28/2019. | ..
570535 10 4 | MARKEL ORD.....ccooiiiiiiiiiiimriiissiiisseiieseiisesisesissesssssissssssssssesssssessssssssssnnes | svnenes | eoe | coverneeenns 17.000 | oo 19,434 | ... 1143470 | oo 19,434 | ...... 18,554 ..2,090 .103/19/2019. | ..
57060D 10 8 | MARKETAXESS HOLDINGS ORD.........ccoomimiiiriiiiniiinciiisniisneisssessnssssnssesnsssns | avvvnns | ene | coveverennies 40.000 | ..cooovvviiriins 15,164 | ........ 379110 | oo 15,164 7,473 82 ..7,692 10/10/2018.
57164Y 10 7 |MARRIOTT VACATIONS WORLDWIDE ORD........ccoccoumvemmverererrennrirenersnnieseneinnne | cvnrenen | e | wrerereree40.000 | oo 5,150 | i 128.760 5,150 3,805 | oo 22 72 ..2,330 .110/10/2018. | ..
571748 10 2 |MARSH & MCLENNAN ORD......ccovvmiriiririiirireniiiserssiessssssessssisssesssssssssssenssnss | avsneees . ...71,080 | ... 111410 | ...cooeeneer.. 71,080 | .. 24,755 1,062 20,199 .1 10/22/2013. | ..
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD........ccooovrimmrrimmnrinnneeneneisenenesnnisessesnneens | evivenee [ eoe | evereeeeee353.000 | oo 53,455 | .......151.430 | ..................53,455 | ... 29,769 653 15,133 10/10/2018.
573284 10 6 |MARTIN MARIETTA MATERIALS ORD LABATT | 279.640 | 87T | 10,115 134 ..7,005 .| 10/10/2018. | ..
574599 10 6 |MASCO ORD . ....18,236 9,200 188 .1,125 .110/10/2018. | ..
574795 10 0 | MASIMO ORD.........ooriiiriiimreiireiieceieecessesessesessesess s | oo 7,903 5,772 ..2,535 10/10/2018.
575385 10 9 |MASONITE INTERNATIONAL ORD.....c.cooivrriiirerrierirnsisrsssssisesssssssesessssssssessensnns | aveenes 2,166 1,827 821 .1 10/10/2018. | ..
576323 10 9 |MASTEC ORD........ccoomvmimriimeiererinerissnsiesesissessssessssssssssesssssssssssssnssssssssnnnnns | evonenes | eoe | cevereennerns 10,0000 | oot 4,491 .64. 2,904 210852 | s [ e 1,652 .| 10/10/2018. | ..
57636Q 10 4 |MASTERCARD CL A ORD.......cosiiriiririirinniiesiissssisssissssssss s sessssssssssssssssns | avvvinns 295,604 | ........ 298.590 | ..o 295604 | ....ccovvennnnne 105,211 1,284 [ | s 108,841 12/18/2018.
576485 20 5 |MATADOR RESOURCES ORD........ccocosvvviimeiinrinneisneisneissnesssnesssnesssnsssnnenns | evivenes | eoe | evreennens 1200000 | i 2,156 | .......... 17.970 2,156 3,860 293 .110/10/2018. | ..
57665R 10 6 |MATCH GROUP ORD.........cooouiririmiierineieeeieseieseisesessesessesesses e | ceevenas 4,927 82.110 4,927 3,026 ..2,360 .110/10/2018. | ..
576690 10 1 |MATERION ORD.......ccooiiimiiiimiiiiriiiecsisssississsis s sssssssssnnnes. | soeines 1,605 1,523 9 82 03/19/2019.
576853 10 5 |MATRIX SERVICE ORD........ccoooiiriiiimiiimeiiceiiesesissesiesesssssesesssssesessssssssssssssssssnsens. | v 686 608 79 .| 06/28/2019. | ..
57686G 10 5 |MATSON ORD 2,040 1,907 43 439 .| 10/10/2018. | ..
577081 10 2 [MATTEL ORD......ooiiiiiiiiiiriiriieseiiseiessisssiesesissssssssse s | oo 5,759 6,126 21,513 .110/10/2018. | ..
577128 10 1 |MATTHEWS INTERNATIONAL CL A ORD 1,527 1,792 32 (98) .| 10/10/2018.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.........ccccoimmmvimmmiiniriinnsisnnisnniesnniissnisnnns | conneien | e | ceeernennn 340,000 | ciiiiiiiiinnnnn20,913 | 161510 | o 20913 | ... 17,269 639 ..3,624 .110/10/2018. | ..
57776 10 0 | MAXLINEAR ORD.......ooiiiiiiiiiciiieceiiesesiesesiecsssesesissessssessessssssssessssesssssssesssens | cnevenns 1,698 1,875 (177) .| 06/28/2019. | ..
57778K 10 5 |MAXAR TECHNOLOGIES ORD 940 1,755 2 (38) .| 10/10/2018.
577933 10 4 | MAXIMUS ORD.......coooiriiiriiiriiiimeiisneiisneiisssssssese s | oo 5,207 4,428 72 651 .110/10/2018. | ..
579780 20 6 |MCCORMICK ORD........covviumrriimriiimreiiseisnseisesessssessesessesessssssssssessssesssssssssssins | evnenes | eoe | cvvoneeeens 145.000 | .oovveverrerenn 24,611 | 100 169.730 | i 24,611 TIT | e 90 331 4,421 .| 10/10/2018. | ..
580037 70 3 |MCDERMOTT INTERNATIONAL ORD. 220.000 149 3,753 .(1,290) | ... .| 10/10/2018.
580135 10 1 [MCDONALD'S ORD........coovuirriirreiirceeiceiisesisesessssesesesssssesessesssssssssessssssssesssssssens | cvnenes | eoe | coeeeeeens 769.000 | ...ccovvvvs 151,962 | ......197.610 | ..ooccoovvr. 151,962 | ...... 89,414 3,278 ..9,343 .1 08/14/2019. | ..
580589 10 9 |MCGRATH RENT ORD.......coocomiiiiiiririiaiiieiinsiiesiesississsiesssiessesssssessssssssiesssenes | cesvees 20.000 1,531 1,531 1,006 29 501 .110/10/2018. | ..
58155Q 10 3 | MCKESSON ORD.........ccooimreuimeiircriirsenisesisesesssesissesssesssssssssssssesssssssssssssssssssnnns | avvvnns | aee | oeeee ..210.000 | ..o 29,047 | .. 138320 | .. 29,047 | 21,360 | oo 86 332 .5,849 .| 10/10/2018.
58463) 30 4 |MEDICAL PROPERTIES REIT ORD.......cccomiiieiiiiiiriiniinsiiceiesiseiessississienisins | oo ..440.000 6,402 114 444 .2,213 .| 10/10/2018. | ..
584688 10 5 |MEDICINES ORD........cocooimiimiiiimiiiiniiisseississssissiesssssssssssssssssssssssssssnnses. | soeines 80.000 6,795 6,795 2,162 .5,264 .110/10/2018. | ..
58470H 10 1 | MEDIFAST ORD......cooiiiriiireiiireiieceiiesesiesessesesssesessesesssssessessssesssssessssssssssssssins. | anevnns | ene | coveveeneees 10.000 | oo 1,096 1,096 1,991 | s 1 30 (154) .110/10/2018. | ..
58502B 10 6 [MEDNAX ORD......ooiiiriiiiireriiieirrisisensssssssssessessssssesssssssssssssssssssssesssssssssessssssssses | svsvnes | oer | verenees 110.000 | ..oovvvviiiriinns 3,057 3,057 5,023 (573) 10/10/2018. | ..o
58506Q 10 9 |MEDPACE HOLDINGS ORD.........cocouriuimeiiriemissesissenissesissesesssssssssssssssssssssssenns | avevenns 20.000 1,681 1,681 1,074 623 10/10/2018. | ....ccovvverees
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58513U 10 1 | THE MEET GROUP ORD........ccoooieiimriiiieiieeeiesiieseeseseisesesssssssssssssessseesesieses | cevvenas 95.000 476 476 421 49 .1 10/15/2019. | ..
587376 10 4 |MERCANTILE BANK ORD.... . 20.000 729 729 651 1" 78 .| 06/28/2019.
58933Y 10 5 |MERCK & CO ORD......oocmiivimiiiiririreeieseisssisssessesssssssssessssessssssssssessssesessssens | coneenen | e | oereeens 2,765.000 | covveorrinnane 251,477 | ...ee90.950 | oo 251477 | o 145,748 1,687 6,083 40,203 .110/10/2018. | ..
589378 10 8 |MERCURY SYSTEMS ORD......ccceeuirimiiiiiriireiineieriesisesesssssssssssesssssesesssssssssessnss | aveenes 50.000 3,456 3,456 2,588 .1,091 .110/10/2018. | ..
589400 10 0 |MERCURY GENERAL ORD . 30.000 1,462 1,462 1,499 75 (89) .| 10/10/2018.
589433 10 1 |MEREDITH ORD......costiiiiiiiieiimeiieseiieessicesisessssssesssssssssssssessssssssssssssssnnes | svnenes | eoe | coverneeenns 40.000 1,299 1,299 2,071 92 (779) .110/10/2018. | ..
589584 10 1 |MERIDIAN BIOSCIENCE ORD.........ccccoomiiiimiiiimiiiinniiisnicsssiisssiisssecsssssssssssnssesns | oo 50.000 489 489 594 .(105) .| 06/28/2019. | ..
58958U 10 3 | MERIDIAN BANCORP ORD.........ccoovuiiiimiririeniseniisssseissessisssssssssessssssssesssssssessenes | ceevenas 60.000 1,205 1,205 1,073 | oo 5 4 132 .| 06/28/2019. | ..
589889 10 4 |MERIT MEDICAL SYSTEMS ORD.......cocovvirervrirrinrieinensiersnnssiessssisssssssssnssnssessensns | sevenes | e | verennrnreren80.000 | oo 1,873 1,873 3876 [ .o | e [ | ((YE) ) N 10/10/2018.
59001A 10 2 |MERITAGE HOMES ORD..........ccccoomimiimmmiimeinneieneesnenissnsssnesssssssnnssssessssnsnne | coneene | e | eveeerereen 40,0000 | oo 2,444 2,444 1,468 976 .110/10/2018. | ..
59001K 10 0 |MERITOR ORD . 2,619 2,619 1,826 928 .110/10/2018. | ..
59064R 10 9 |MESA LABORATORIES ORD........ccoooomiiiiriiineiiseiienesissesisssesissssssssssssssesssssesnns | aevseons 1,247 | ........ 249.400 1,247 1,068 1 179 10/15/2019.
59100U 10 8 |METAFINANCIAL GROUP ORD..........coomiiimriririririeiineeiiseeissesisesssssssssssssssnnsenns. | ceevenns 1,826 36.510 1,826 1,402 | oo 3 3 423 .| 06/28/2019. | ..
591520 20 0 |METHODE ELECTRONICS ORD......ccoviirieriiiiiiiiniiniiiesienissssssisssissesisssssessenies | cevvees 1,574 1,574 1,143 9 431 ..431 .| 06/28/2019. | ..
59156R 10 8 | METLIFE ORD.....cooiiiiiieiiciiiieriiieceiiesesiesesisesesisesessesesssessssssesssesssssessssssssssesssenns. | aevvenns 57,341 | 50970 | s 57,341 | ... 40,408 1,958 11,149 | i | e 11,149 | e 09/20/2016.
592688 10 5 |METTLER TOLEDO ORD........coovieumriemreiimeiirresisssssessssessssessssessesssssssssesssens | v 223,798 | .. T93.280 | e 23,798 | ...... 16,929 28,831 | e | e 6,831 .110/10/2018. | ..
59408Q 10 6 |MICHAELS COMPANIES ORD........ccoooiimiiiriiiiniiiniisseiissiessessssessssssnssssssenns. | aevveons ..130.000 ceveennnn8.090 1,052 2,023 (709) (709) | .. .110/10/2018. | ..
594918 10 4 | MICROSOFT ORD........cooriuummiiimreiimresirsesiesesisessesessesesssssessssssssesssssessssssssssssssens | svvenes | eoe | woeeees 8,695.000 | .............1,371,202 | ........ 157.700 | coovvecene 1,371,202 | .o 454,271 15,918 | oo [ i ATAATT | e [ e ATAATT | o 04/22/2019.
594972 40 8 |MICROSTRATEGY CL A ORD....covoiiiriiiiirisiesssisisnsiesssssssesssssssssessssssssesssssnns | avseres 10,000 | i 1,426 | 142.630 1,426 1,267 T49 | o [ v 149 .110/10/2018. | ..
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........cccoooummrirmririmnirineeseseeienessensssenessssnessnenes. | coienes ..275.000 ..28,798 | ....... 104.720 | ............ 28,798 | ...... 15,379 402 29,020 | oo [ e 9,020 .110/10/2018. | ..
595112 10 3 |MICRON TECHNOLOGY ORD.......ovtveemriemrriimceeimeeiiessssssssssessssssssssssssssssnsssins | svvnees | ooe | voeeens 1,060.000 57,007 53.780 | ovveeerriinnnns 57,007 | ... 25,906 23,373 | o | s 23,373 | e 10/10/2018.
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD........ccccooimmmvimmmrimnmemrnneerenesssniisennienne | evvviiee | eee | ceerernnns138.000 | v 17,801 | 131.860 | ..oovveecreiirn 17,801 | ...... 12,662 518 A882 | | e 4,882 .110/10/2018. | ..
596278 10 1 |MIDDLEBY ORD........ccooovumriiiimemireiiseiieseiissesisnssissssesssssssnessssssnssssssssssssnssnnnnes | evineees | eoe | ceverennerne80.000 | oo 8,571 | i 109.520 6,571 7,057 407 .110/10/2018. | ..
596680 10 8 |MIDDLESEX WATER ORD........coiiimiiirriiiniiiineiieseiississsssissssssssssssssssssessssssnes | coenes 63.570 1,271 1,185 10 87 06/28/2019.
597742 10 5 | MIDLAND STATES ORD........ccoovuiiriirmeiirmeeircesissesissesessessssssessssssssssssssssssssssnees | oo 28.960 579 534 10 45 .| 06/28/2019. | ..
600544 10 0 |HERMAN MILLER ORD......ccviiiiiiiiriiriiierinsisiesiessssssiessssssssessssssssesssesssssssensnns | avsenes 2,916 2,519 | i 15 56 798 .| 10/10/2018. | ..
603158 10 6 |MINERALS TECHNOLOGIES ORD.........ccoommevinriiriisniisniesssessssiesssseissssssnisens. | v 2,305 2,398 8 252 .110/10/2018. | ..
60468T 10 5 | MIRATI THERAPEUTICS ORD. 3,479 1,971 ..1,508 .1 03/19/2019.
60739U 20 4 |MOBILEIRON ORD 583 744 (161) .| 06/28/2019. | ..
60740F 10 5 | MOBILE MINIORD........coooiiviiiiirrieirieeieseeisesiessssesessssssessssssssssssssesssssessssns | oo 1,896 2,071 55 308 .110/10/2018. | ..
607525 10 2 |MODEL N ORD.. ....40.000 1,403 .780 623 .| 06/28/2019.
60770K 10 7 |MODERNA ORD . 270.000 5,281 3,869 1,412 .110/15/2019. | ..
607828 10 0 |MODINE MANUFACTURING ORD.......coommviemiriirreiicniieesisesissssessssssesseesssisees | v 462 957 .(495) .| 04/22/2019. | ..
60786M 10 5 |MOELIS CL AORD... 1,596 2,596 163 .(123) .| 10/10/2018.
608190 10 4 |MOHAWK INDUSTRIES ORD........cooimiiimiiimreeireiienesiesesiseseseseseseesesssesesssesssessens | oo . 5,455 7,119 7 .110/10/2018. | ..
60855R 10 0 | MOLINA HEALTHCARE ORD.......cocovviivririieriniieeresssisssessesssssssssesssssssessssssnnssssses | cvennns | oee | sovereseenns 70.000 | oo 9,498 | ... 135.690 9,704 .1,363 .110/10/2018. | ..
60871R 20 9 |MOLSON COORS BEVERAGE CL B ORD.. 210.000 11,319 53.900 L1319 | 13,536 412 (475) .| 10/10/2018.
60877T 10 0 |MOMENTA PHARMACEUTICALS ORD.......cccovvumriiriiniiieiiesisisseissiissiisseenissenas | cevies . 90.000 1,776 | ... 19.730 1,776 1,889 782 .| 10/10/2018. | ..
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.........cocoommmiimmiiinmiinniiisniisssisssisnsienns [ coienes [ con | s 1,787.000 98,428 55.080 | .oooeverrirnene 98,428 | ...... 59,453 509 1,903 26,894 | ..ovvvinini | s 26,894 .110/10/2018. | ..
60937P 10 6 |MONGODB CL A ORD......ccovuiuiriimieiimceiiieiiseeiesesisesssssiesssssssssssssssssssessssenes | oeeeees . 55.000 7,239 | .. 131.610 7,239 7,428 .(190) (190) | .. .110/15/2019. | ..
609720 10 7 |MONMOUTH REIT ORD......otvuuiriiiieiieriiiinnisisiiesiesesssssssssssessssessesssesssnssens | avvveens | e | sevisniens 110.000 | oo 1,593 | s 14.480 1,593 1,439 56 154 | o | e 154 | e 0412212019, | ...coovvvvrienne
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609839 10 5 |MONOLITHIC POWER SYSTEMS ORD.........ccovveirriiniirierieseiseseeeesessesssessseiene | v 50.000 8,901 | ........ 178.020 8,901 5,521 | oo 20 75 ..3,089 .110/10/2018. | ..
610236 10 1 |[MONROORD......... . 30.000 2,346 78.200 2,346 1,948 26 284 .| 10/10/2018.
61174X 10 9 |MONSTER BEVERAGE ORD..........cooocmiiiiriiirerinerieneissseesssessssssssssssessssssssssinnne | conreeen | e | oneeriond 485.000 | ...ovveerrienans 30,822 | .........63.550 | ... 30,822 | ...... 24,136 ..6,950 .110/10/2018. | ..
615369 10 5 |MOODYS ORD......cccevimiricrinririiniissiiciienisssiensississssissssssssssssisssssssnsssseninnsns | avvenns | e | evererneeni 2090000 | coiiiiiiniiinns 48,669 | ... 237410 | oo 48,669 | ...... 17,714 406 19,961 .110/10/2018. | ..
615394 20 2 |MOOG CLAORD.. 3,413 85.330 3,413 3,169 40 314 .| 10/10/2018.
617446 44 8 | MORGAN STANLEY ORD.........oeovuemrrimiiiriniesiiseseiseseisssessessssessssssssssssssssesen. | v 1592.000 | ..o 81,383 | .......... 51120 | oo 81,383 | ...... 36,158 2,070 18,260 .| 02/25/2016. | ..
617700 10 9 |MORNINGSTAR ORD . 20.000 3,026 | ... 151.310 3,026 2,212 22 829 .110/10/2018. | ..
61945C 10 3 |MOSAIC ORD . e e [ e 430.000 | ..oooovvviriinne 9,305 | ... 21640 | oo 9,305 | ...... 11,676 £ T8 ITTOR R (3,255) .110/10/2018. | ..
620071 10 0 [MOTORCAR PARTS OF AMERICA ORD.......ccccvuviiniiiminiiniinieressnseessessssesenssssssses | rosvenes . 20.000 441 22.030 441 445 4) 12/16/2019.
620076 30 7 |MOTOROLA SOLUTIONS ORD.........coomeeirreiermneirmeeirseeissenissessssenesesesssssessssesens | evvenes | eoe | coereeneens 197.000 | ovvveories 31,745 | ... 161140 | .o 31745 | s 17,737 126 449 9,082 .110/10/2018. | ..
624580 10 6 |MOVADO GROUP ORD 20.000 435 435 499 4 (64) .| 10/15/2019. | ..
624756 10 2 |MUELLER INDUSTRIES ORD........cccoimimiiimieiiniiiniiiniiissiissiesseseessssssssssssnesenns | cveines . 60.000 1,905 1,905 1,602 24 503 10/10/2018.
624758 10 8 |MUELLER WATER PRODUCTS SER A ORD.........ccocoumriimrinniiinneineneiiseneessenesiens | cvvenes [ eoe | cvieeeeens 180.000 | ..ovvverrrriens 2,156 2,156 2,009 37 518 .110/10/2018. | ..
62482R 10 7 | MR COOPER GROUP ORD......coorviiriiireriiesiresssisisssessssssesesssssssesssssssssssesssssans | rosvnes 95.000 1,188 1,188 .864 325 .| 08/14/2019. | ..
626717 10 2 | MURPHY OIL ORD....ccooooomiiimiiimiiiieiisssiessesesessessssessssesessesessesesssesessesesieses | cooeees 200.000 5,360 5,360 6,356 200 682 10/10/2018.
626755 10 2 |MURPHY USA ORD.........ccoovoimriinmiiinniieneiiss s sssssssssssssssnnnns | coniees 30.000 3,510 3,510 2,370 21,211 .110/10/2018. | ..
628464 10 9 |MYERS INDUSTRIES ORD........cooomiviiriiiriissiinniessseesssisssisssssssssssssnsssssnssns | evinnes | ooe | coverenenenns 40.000 | .o 667 667 T | s 5 5 .(103) .| 06/28/2019. | ..
62855) 10 4 |MYRIAD GENETICS ORD......ccooocimiiimiieiiciiieniiseseieseiiseseissesessssessesessesessessssnnnes | envvnns | ene | cerevieeeees 80.000 | ..o 2,178 2,178 3,590 (147) 10/10/2018.
62857TM 10 5 |MYOKARDIA ORD......ccviiiiiiriieinnisieisssiessesssissssssssssssssssssssesssssssssesssssssssesssanss | avvenne | ore | eorensnsnnns 40.000 | ..ooovrvrrerciinnn 2,915 2,915 2,020 961 .1 10/10/2018. | ..
628778 10 2 |NBT BANCORP ORD 50.000 2,028 2,028 1,915 53 299 .110/10/2018. | ..
62886E 10 8 |NCR ORD....ooiiviiriiiiriireiiseiissisessisssesssssssssssssssssssssssssssssssssssssssssssnnens | consenen | e | coneenins 140.000 4,922 4,922 3,626 ..1,691 10/10/2018.
62914B 10 0 [NIC ORD......ooiiiiiiiriiiceiesesiesessesess s | eneees 83.000 1,855 1,855 1,423 20 432 .103/19/2019. | ..
629209 30 5 |NMIHOLDINGS CL A ORD........cosmiiimiiirriiineiiieenisesisssessesssesesssssssssssssssssssinsnnes. | evnenes | eoe | covereneeeons 70.000 | .o 2,323 2,323 1,400 1,073 .110/10/2018. | ..
629377 50 8 |NRG ENERGY ORD........cocoiiimiiiimiiiniinniineisssisssissssssssssssssssssssssssssssnnnes. | coenes 375.000 14,906 39.750 | oo 14,906 9,383 45 56 10/10/2018.
62944T 10 5 |[NVR ORD...ciiiiecccecesesicesie e sssssssnssnnnes | oo 5.000 19,042 | ... 3,808.410 | ..coovvverriirn 19,042 | ...... 17,474 ..1,568 .1 08/14/2019. | ..
62945V 10 9 [NV5 GLOBAL ORD......coovrviirirriniiririiisnssiernnsseiesssssseesssessssssssensssssssesssesssssnnses. | avennnne | one | eorernenenens 100000 | v 505 | i 50.450 814 .(309) .1 06/28/2019. | ..
63009R 10 9 |NANOSTRING TECHNOLOGIES ORD.........ccccovuimmmriinmiiinmiirnneesnnissniissnissnininnnns | evvvenns | ave | cererernnnn0.000 | i 13 | 27.820 1,214 (101) .| 06/28/2019. | ..
631103 10 8 |NASDAQ ORD.......coocvumrriirreireiinceiesnsiissssissnsisssssssssisssssssssssssssssssssssssnsnsnnns | evnneee | eoe | cvoreennenn 140,000 | i 14,994 | i, 107.100 4,640 259 .3,574 .| 10/10/2018.
632307 10 4 |[NATERA ORD.......ooiiiiiriiiiriiissiiinsisssisssisssse s snssssnsssnns | oo X 2,358 33.690 1,930 428 .| 06/28/2019. | ..
633707 10 4 |NATIONAL BANK HOLDINGS CL A ORD 30.000 1,057 35.220 1,031 17 26 .| 04/22/2019. | ..
635906 10 0 |NATIONAL HEALTHCARE ORD 811 5 53 .| 06/28/2019.
636180 10 1 |NATL FUEL GAS ORD . 5,834 172 .(464) .110/10/2018. | ..
636220 30 3 |NATIONAL GENERAL HOLDINGS ORD.........ccvvvemmrrirmriiimeiinrnnissneisesessssesssnesssnees | evveees | eoe | covereneeenns 70.000 1,746 12 .(148) .110/10/2018. | ..
63633D 10 4 |NATIONAL HEALTH INVESTORS REIT ORD... . 50.000 3,690 208 297 .| 10/10/2018.
636518 10 2 | NATIONAL INSTRUMENTS ORD........coooiiiiierimeiinceisnneisseseesssseesesesssessssssnessnenes | evvenes | eoe | coeeeeeens 130.000 5,769 130 .(395) .110/10/2018. | ..
637071 10 1 [ NATIONAL OILWELL VARCO ORD.......ovuirrrvrireinisissiessessssesessssssesessssssssessessens | sosvenes .465.000 | ...coocvve 11,648 | ...25.050 | .o 11,648 | 18,282 93 .(302) .110/10/2018. | ..
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD ..190.000 8,428 386 971 .| 10/10/2018.
637870 10 6 |NATIONAL STORAGE AFFILIATES ORD.........c.cocuumiiieriiiiiiississiissiisississsissiins | cevies ....60.000 X 2,017 1,514 76 430 .| 10/10/2018. | ..
63845R 10 7 |NATIONAL VISION HOLDINGS ORD.......cccoommiiiriiiniisniissnicissiisssssssssssssisnnns | avveeeas 50.000 32430 1,622 2,009 213 .110/10/2018. | ..
639050 10 3 | NATUS MEDICAL ORD.........cooriiemrieimremimieiiresisessesesssesessssesssessssssssssssssssssssssssnnees | conenes | eoe | covereneeenns 40.000 32.990 1,320 1,027 292 .| 06/28/2019. | ..
63934E 10 8 |NAVISTAR INTERNATIONAL ORD......cocovviirrriiererieinirnsiemsnssseessssssssesssnssssssssenss | evenne | one | eerersennonns 60.000 28.940 1,736 2,154 179 10/10/2018. | ..o
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63938C 10 8 | NAVIENT ORD......oooiiiumriiimriiireiieseiieressesesse e | ceesioas 320.000 4,378 4,378 4,131 205 ..1,558 .110/10/2018. | ..
640079 10 9 |NEENAH ORD... . 20.000 1,409 1,409 1,574 36 .| 10/10/2018.

640268 10 8 | NEKTAR THERAPEUTICS ORD.........cooiiiiiiiiieiirenineeisseseeessissssseessssesssssnsessens | evvenes | eoe | coveeeeens 185.000 | ..ocvverrrrienens 3,993 3,993 9,527 .110/10/2018. | ..
64031IN 10 8 |NELNET CL A ORD......oeviiiiiiiiiiiiiiiieiisiiesiesiisesssiissssessesssssssssssssssessesssnans. | conrions 20.000 1,165 1,165 1,304 8 .| 08/14/2019. | ..
640491 10 6 |NEOGEN ORD........coouimriirimireiissesissesiesesiesesesesessesesssssesssesesssssessssssssssssssssessns | covenes | ooe | coves ....70.000 4,568 4,568 4,536 .| 10/10/2018.

64049M 20 9 |NEOGENOMICS ORD........ccoooveomrrierrriirnriirnenenns ..110.000 3,218 3,218 2,413 .| 06/28/2019. | ..
64110D 10 4 [NETAPP ORD......cooiiiiiriiniincissississi s | anvsenas 320.000 19,920 21,714 563 .110/10/2018. | ..
B4110L 10 6 | NETFLIX ORD...oiieeiiiiciiiciieeseeiesesiecesiesesiesesssesssssesessesessesessesssssesssssssssensnes | oo 545.000 176,346 | .......323.570 | ...ccccoeeee. 176,346 | v 109,223 26,753 .110/15/2019. | ..
64111Q 10 4 [NETGEAR ORD.....ccoviiiiiiiiieiiiieiesisiesisisissse st sesssssssssesssssns | ressnes 1,042 .(307) 10/10/2018.

64115T 10 4 |NETSCOUT SYSTEMS ORD 2,407 2,186 44 .110/10/2018. | ..
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD........cccccoeuimirmniierinrinniisiississsisnisnsessissisenss [ vnneins | oo | crernenn 110,000 | 11,824 | 10107490 | e, 11,824 11,694 ..3,969 .| 10/10/2018. | ..
84157F 10 3 [NEVRO ORD.......ccooooiiiiiriiiiriiesciseseisesisesisssi s sssssssssssssesnnnes | oo 3,526 1,490 ..2,360 10/10/2018.

646025 10 6 |NJRESOURCES ORD.........coiiiiriiireiirieiiesesiesesiesesisesesesesessesesssesssssssssssesssssssnes | oo 4,457 4704 | o 119 (110) .110/10/2018. | ..
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.......ocvvvriveireneierinsieeensssesssssseens | aveenns 6,605 7,220 820 779 .110/10/2018. | ..
64829B 10 0 |NEW RELIC ORD.......oiiiiiriiiceiiceiiesesiecesiesesiesesisessssssessessssssessssessessssssssens | coneenes 3,286 4,064 (763) 10/10/2018.

648691 10 3 |NEW SENIOR INVESTMENT GROUP ORD 842 739 29 102 .| 06/28/2019. | ..
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD 580.000 6,972 6,102 394 1,514 .110/10/2018. | ..
649604 50 1 |NEW YORK MORTGAGE REIT ORD........ccooooiiuiririmierireeisseeissseisessisssssseessesenes | oo 220.000 1,371 1,366 | ..o 88 4 04/22/2019.

650111 10 7 [NEW YORK TIMES CL A ORD.....cooiiririiiierrieisirsierssssiesssisssesssissssssssssssessens. | esvenes 5,469 4,218 32 ..1,680 .1 10/10/2018. | ..
651229 10 6 |NEWELL BRANDS ORD.......ccooouimmeeimericerineriennnissesissesessssssssesessnensssnsssssssnnnns | evinnnes | eoe | wvereenreneD40.000 | oo 10,379 | 019220 | i 10,379 9,763 497 340 .110/10/2018. | ..
651587 10 7 |NEWMARKET ORD......ccootrvimiriinrieieniniirennsisissisrssssseenssssesesssssessssssensssssessesns | evvenes | e | ververrneenn 1000000 | oo 4,865 4,865 3,886 | .o 54 744 12/18/2018.

65158N 10 2 |NEWMARK GROUP CL A ORD.......ccoooiiiireiireiiseeisneeissssissesesessssssnsssssssssssnsenns. | cvevenns 2,112 1,335 61 853 .110/10/2018. | ..
651639 10 6 |NEWMONT GOLDCORP ORD.........cosriiimriiimriiemreiiceeiesesissesseseseesesssesesssesssssesenes | o 650.000 | ...ccovvverrrnnn28,243 | ..o 43.450 | i 28,243 16,162 936 .5,720 .110/10/2018. | ..
651718 50 4 |NEWPARKRSC ORD.......cocoiiriiiriiiiriiiniiisnsisseisnssissssssssssssssssssssssssssssnnsess | svnnnns | ooe | covnnneens 120.000 752 890 .(138) 06/28/2019.

65249B 10 9 [NEWS CLA ORD.....oiiiiiiieiceiiereeirenisesisesisssessssesssssssssss s | coenenes ..467.000 6,603 3,278 93 ..1,303 .110/10/2018. | ..
65249B 20 8 |[NEWSCLBORD. O IO ..140.000 2,031 1,928 28 414 .110/10/2018. | ..
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD........cooommuiirmmiinriinesinnsissesessnssssnssssnsenns | avvvins | ane | cevveinnes 129.000 864 1,634 (769) .110/10/2018. | ..
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD. . 50.000 5,863 3,847 90 .1,931 .| 10/10/2018.

65339F 10 1 |NEXTERA ENERGY ORD........cccoooiiimiiiriiiniiinniisnniississsissnsisssssssssssnssssssssns | cvienes | ooe | sovnnnenes 450.000 | ...cooovovrrinnnns 108,972 | .......242.160 | ....cccooovvnnee 108,972 44,559 2,221 30,753 .110/10/2018. | ..
65341D 10 2 |NEXPOINT RESIDENTIAL ORD... 20.000 900 828 12 72 .| 06/28/2019. | ..
65343C 10 2 |NEXTGEN HEALTHCARE ORD... 70.000 1,125 1,165 (40) .| 04/22/2019.

654106 10 3 |NIKE CL B ORD........coovuiiiiiiiiiniisciissiississsssssssssssssssssssssssssssssssnssesnenes | v ,370.000 | oo 138,795 | 101310 | 138,795 60,034 1,206 37,223 .110/10/2018. | ..
65473P 10 5 [NISOURCE ORD.......coovmrrirrinriiireieeneiinseisnnessssesissesssssssssssssssssssssssssssnssns | coneens | e | coneererenn 440,000 | i 12,250 | e 27.840 | oo 12,250 5,794 352 ..1,096 .110/10/2018. | ..
65487K 10 0 |NLIGHT ORD. 811 .768 43 .| 06/28/2019.

655044 10 5 |NOBLE ENERGY ORD........ccoooummirimmnrimneriinneissniisnnsissnsisnsssssssssssessssssssnsssnnsees | wvoneeee | eoe | evereenene90.000 | oo 14,656 | e 24.840 | i 14,656 17,459 217 ..3,587 .110/10/2018. | ..
655663 10 2 |NORDSON ORD.......ciuuuiiiiiiireniinisnnisnsiissiessesessssssssassiessesesssssesssasssssesssesssesess. | cessees . 70.000 | 11,399 | 10162840 | 11,399 8,970 | .o 100 ..3,044 .110/10/2018. | ..
655664 10 0 |NORDSTROM ORD....... ..140.000 5,730 8,539 207 (795) .| 10/10/2018.

655844 10 8 |NORFOLK SOUTHERN ORD........coooiiiiiiiiiiiniiisiissiiesiesississssiesssssssessssissiies | ceviens ..295.000 | ..ocooovvirenn.57,268 | 194130 | i, 57,268 30,568 1,059 13,154 .110/10/2018. | ..
665531 10 9 |NORTHERN OIL AND GAS ORD.........ccoovvimriiimriiineiinniinsiesssessssssssssssssssssssns | oo 385.000 901 M 160 .1 12/16/2019. | ..
665859 10 4 |NORTHERN TRUST ORD........coomvuuriuiriiimieiienenieseiessesissssssesssssssesssssssssssssnseens. | conenes | eoe | coveeeeens 250.000 | ...ccooviierrrrnnn26,560 | .......106.240 | ..oorrrirnnnen 26,560 20,408 613 ..5,663 .110/10/2018. | ..
666117 10 8 |NORTHFIELD BANCORP ORD........ccoviiriirriiirniiisesnssesessssssessessssesesssssssssessssnsnss | avsnenes . 50.000 848 848 .780 1" 68 06/28/2019. | ...oovvverrirens
666807 10 2 |NORTHROP GRUMMAN ORD..........ccooooimrimimrimcrimineeinsessssesesnessesessenessnesssnnenes. | evvenes | eoe | cveveeeeens 170.000 | ..o 58,475 | ........343.970 | ... 58,475 26,595 877 16,842 12/18/2018. | ....ovvvvee.
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667340 10 3 |NORTHWEST BANCSHARES ORD.........coocomrviimrriirreiiceiiseeissesiessssssssssssssessiins. | v B 110.000 | .oovvvecrrienens 1,829 1,829 1,894 79 (34) 10/10/2018.
66765N 10 5 | NORTHWEST NATURAL HOLDING COMPAN ORD 30.000 2,212 2,212 2,113 57 398 .110/10/2018. | ..
668074 30 5 |NORTHWESTERN ORD........cooouiriiimeiireiiiresisesiesesssesesssesessessssssesssssssssssssensnes | cvnenes | eoe | covereneeonns 60.000 | ...oooriirrrinnad 4,300 . 4,300 3,665 138 734 10/10/2018.
668771 10 8 | NORTONLIFELOCK ORD.....ccmiiuiiriiiieisniieieisnsisessssssesessessssssssessessssesessssssssessens | esvnes R IR 760.000 .19,395 25.520 | oo 19,395 | ...... 14,869 266 ..5,035 10/10/2018.
66987E 20 6 |NOVAGOLD RESOURCES ORD.........ccoimviiriiirrerieeiseiissesissesissessssssssssensesssnees | coneeees C 300.000 3,486 | .......... 11.620 3,486 1,773 06/28/2019.
67000B 10 4 |NOVANTA ORD......ooiiiimiiimieriieiiesiiseessseesisessssssssssssis s | oneeies o 50.000 4422 | ... 88.440 4,422 3,133 10/10/2018.
B7011P 10 0 [NOW ORD.......cooiiiiriiiriiniscseississss s | onneies B IR 130.000 | .ooovverrriinens 1,461 | ... 11.240 1,461 2,101 10/10/2018.
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.........coovvvirmrrimierineeieneiseneesssesssesesssesesssesssins | o 60.000 2,459 | .......... 40.980 2,459 4,132 89 10/10/2018.
67020Y 10 0 |NUANCE COMMUNICATIONS ORD........ccoommiirieriiiiiniinniieiiesisssesississiiesinns | cvienes . 350.000 6,241 | oo 17.830 6,241 5,151 10/10/2018.
670346 10 5 | NUCOR ORD........cooouiiiceiiceiiseiiscesissesisesesesssesssesessssesssessssssssesesssssssssssesnsssnnes | cooines B I 390.000 | ..ocoovvrrennn. 21,949 | L 56.280 | ..coovovrrin 21,949 | 17,930 157 624 10/10/2018.
67059N 10 8 | NUTANIX CL A ORD.....costiiimiiirieiirerieseeieseiessises i | ceevinns 130000 | oo 4,084 | 31.260 4,064 5,062 10/10/2018.
67066G 10 4 |NVIDIAORD......ccoooiiiriirriiinciireieseisneissnissnsssnsssssssssssssnssssnssssnssssnssnsnsss | anviies | one | eeeeeennn.030.000 | i 148,239 | L 235.300 | ..ccoovrinnens 148,239 | ... 87,402 403 12/18/2018.
670704 10 5 | NUVASIVE ORD.....ccoooomiriirriiierieieneiieneisssessssesissnessssesssnesssnessssesssssssssesnssesnns | evineees | eoe | ceverennern80.000 | o d,640 | i 77.340 4,640 4,044 10/10/2018.
670837 10 3 |OGE ENERGY ORD.......ccceervmrriinrniiieniinsinnrsiisnsnsenssssssessssssnsnssesssssssssensssssssenss | senenee | oo | errnreennn 280,000 | ciiviiiiiinnnnnnn 10,673 | it 44470 | oo 10,673 8,947 356 10/10/2018.
67098H 10 4 | O-I GLASS, INC.......oovvviirrirrriirciiisnniseseissseiseseissssssenessessssssesssnessssessssensnnsnns | aevenns | eee | eeerereenn190.000 | 2,267 | s 11.930 2,267 3,426 38 10/10/2018.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.......cocoiriinriiciinrisriiniisnissiisniesisssississsessssssnenes. | vnnies | e | ieerernnnn0.000 [ 39,443 | L 438.260 | ....ccoovovvrinnns 39,443 | ...... 15,913 10/10/2018.
67103X 10 2 |OFG BANCORP ORD.......coooiiiimiiineiisniiseiisssessssssssssssssssssssssssssssssssssssnnes | connenes 23.610 1,417 1426 | oo 4 4 06/28/2019.
671044 10 5 | OSI SYSTEMS ORD.....ccoovouirriirriirereeireneeiesesienesisesesissessssssssssssssesssssssssssnsnssnns | evoneeee | eoe | ceverennernn30.0000 | o 3,022 | s 100.740 3,022 2,177 12/18/2018.
674215 10 8 | OASIS PETROLEUM ORD.... 330.000 1,073 4,155 . .1 10/10/2018. | ..
674599 10 5 |OCCIDENTAL PETROLEUM ORD.........coomiiiiimiieriiieieeceisceisesessessssessseenessenes | v [ 1,137.000 | ..occoovverenn.46,856 | ..o 41.210 | o 46,856 | 48,632 428 1,257 | i [ e (6,513) 12/16/2019.
675232 10 2 |OCEANEERING INTERNATIONAL ORD.......ccccvimiiirmririererinnisirensessssssiesssssseensnns | aveenes B IR 120.000 3,048 337 10/10/2018.
675234 10 8 | OCEANFIRST FINANCIAL ORD..........ccovureiimreiireeinenieseseesesssesesesssesssssesssesssesnens | oo 50.000 1,360 34 152 10/10/2018.
676220 10 6 | OFFICE DEPOT ORD 680.000 1,965 68 109 10/10/2018.
67623C 10 9 |OFFICE PROPERTIES INCOME TRUST C ORD. 26.000 2,047 57 .110/10/2018. | ..
678026 10 5 | OIL STATES INTERNATIONAL ORD...........cooveumiemmrerneimnnemsemeesenessenessensssssessens | evvenes | eoe | cevereneeenns 70.000 | .o 1,142 2,190 142 10/10/2018.
679295 10 5 |OKTA CLAORD........coomriirriinniinnissinssssssssiss s | cosines 6,097 .5,673 10/10/2018.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD........ccccovmiimimiiinmiiiiniiisneissneessnsissnesesnssnnnes | covenee | eoe | eeverennernn80.000 | i 15,182 | 1189780 | ... 15,182 | 11,121 54 .5,303 10/10/2018.
680033 10 7 | OLD NATIONAL BANCORP ORD.........coommiruimeiimiriieenieseeissssesesesssssssssssssssesenes | v 3,586 94 520 10/10/2018.
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD.. 340.000 7,606 7,228 612 612 .110/10/2018. | ..
680665 20 5 | OLIN ORD.......oiiimuiiiciiireiieceiiesesiesesssess s | oo 200.000 3,450 4,684 160 (572) 10/10/2018.
681116 10 9 |OLLIES BARGAIN OUTLET HLDG ORD.......ccoeviiriierminieirerisisessisisssssssensssssessenes | aveenes 5,242 (72) 10/10/2018.
681919 10 6 | OMNICOM GROUP ORD.........coiriiimiiirriiireiisneiiesssissssesssssssessssssssesssssssssssesssssenns | coeines 8,934 101 395 .1,206 10/10/2018.
681936 10 0 |OMEGA HEALTHCARE REIT ORD........cccoiiiiiiiiiiiiieiiieeisississisissssisssssssssians | ceviens 7,934 636 L1728 10/10/2018.
682129 10 1 |OMNOVA SOLUTIONS ORD........ccoiriiimiiimeiineiiseiessesesssssssssssssssssssssssssssssssens | oo 557 (1) 10/15/2019.
68213N 10 9 | OMNICELL ORD.........oiiieireiiriiiceieeceiiesesieseseesesesesssssesess s | aeevenas 2,546 819 10/10/2018.
682143 10 2 |OMEROS ORD.....ccooviviiiriiriiiiiinniieiiesiesessiss st ssssssssessssisnsian | cessees 1,049 .(204) 03/19/2019.
682189 10 5 | ON SEMICONDUCTOR ORD.......ccooirviimeiimreiirceiirsenissesissessssesssessssssssssssssssssssens. | v . 8,388 .4,092 10/10/2018.
68235P 10 8 |ONE GAS ORD......ccovvieriiiiirinniciisniciienississississsssessssisssssssssesssessssssenssonsss | covenes | oen | eereeerennnn00.0000 | i 5,614 | i 93.570 5,614 5,039 120 838 10/10/2018.
682680 10 3 |ONEOK ORD......coooiiiiiiiiiiriisnciississssiissssssssssssssssssssssssssssssssssssssssnssens. | coenes . 1252 | oo 75670 | oo 240,252 | ...ccoovvn. 196,396 9,655 54,699 07/01/2019.
68268W 10 3 | ONEMAIN HOLDINGS ORD.........comivuimriimceiireiicesiecesissessesesssesessesessssessessseens | coeeeees 90.000 379 | 42.150 3,794 2,787 270 .1,607 10/10/2018. | ..oooovvvs
683344 10 5 |NANOMETRICS ORD......c.ctuiriiiriririeieissiessessssesesssssessssesssssssssesssssssssessssssssesssens | avseres 54.000 1974 | ... 36.550 1,974 1,866 108 06/28/2019. | ...oovvvvrerirens
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68375N 10 3 | OPKO HEALTH ORD.......ociriiiriiireiireiieseiseseseesessesessesesssesesssssssesessssessssssens | anvvenns | ane | cevvioeees 418.000 | ..o 614 | e 1.470 614 1,053 .(439) .103/19/2019. | ..
68389X 10 5 |ORACLE ORD... ...145,165 | ...... 87,618 2,416 21,454 .| 10/10/2018.
68554V 10 8 | ORASURE TECHNOLOGIES ORD..........ccoorieirieirriiirceeieeesiecesiseeseeseseenenesenssens | oneeees 642 742 .(100) .| 06/28/2019. | ..
68555P 10 0 | ORBCOMM ORD.....coriiiiiiiireiiniicisesissieessisisssssss s ssssssessssssssesssesssssssensens | snsenes 379 652 (273) .1 06/28/2019. | ..
68571X 10 3 |ORCHID ISLAND CAPITAL ORD 468 AT3 13 (5) .| 10/15/2019.
68621T 10 2 | ORIGIN BANCORP ORD........costvuemmiiimiriimieiisiesssesssesessesissssssesssssssssssssssssssinns | e 946 931 15 .1 12/16/2019. | ..
686688 10 2 |ORMAT TECH ORD......ccoooiriiiriiiniiciissiissesssisessissssssssssssss s | coones 2,981 2,064 18 889 .110/10/2018. | ..
68752M 10 8 | ORTHOFIX MEDICAL ORD........cociiiiiiiieiiieeiieseiseseisessssesessesessssesssssseesesins | v 924 1,057 (134) .| 06/28/2019. | ..
688239 20 1 | OSHKOSH ORD.......corviriiririinineisiiseisesssesesssssesesssssssssssessssssssesssssssssessessssssssenss | aveeres 7,572 5170 89 ..2,667 10/10/2018.
689648 10 3 |OTTER TAIL ORD......ccooiiiiieiiceiireiicesiesesiesessssessssssesssssssessssssssssssssssssssssnns | oo 2,052 1,904 56 66 .110/10/2018. | ..
69007 10 6 |OUTFRONT MEDIA ORD........coooiirimiririiieeiisssiseesiesssessisessssessssssssssssisssess | eeevenns 4,559 3,147 245 1,479 .110/10/2018. | ..
690732 10 2 |OWENS & MINOR ORD.......coooiriiiiiiiiiiieiesseississsseissssssssssssssssssssssssssssnessnns | o 414 513 0 (99) 10/15/2019.
690742 10 1 | OWENS CORNIING ORD.........coorvuumiiimmeiirneeisceniecesiesesesesesesssesssesesssesssssssssesssssenns | coeeees 8,466 6,856 114 .2,748 .110/10/2018. | ..
691497 30 9 |OXFORD INDS ORD......ocoiirriirimiererriinerssssissssssesssssssesesssssssssssesssssssssessessssssessnes | avseres . 20.000 1,508 1,584 29 88 .110/10/2018. | ..
69318G 10 6 |PBF ENERGY CL A ORD......cccosiiiiiiiiieeiineeisnseisssissnessssssssssssssssssssesssssssssssssons | snvvnns | ane | eevveienes 140.000 4,392 7,118 168 (182) 10/10/2018.
69327R 10 1 |PDC ENERGY ORD........cosriiuiriiriiireiisesiesessessssesessesesssessssssessssssssesssssessssesenes | aevvenns 80.000 2,094 3,971 .(287) .110/10/2018. | ..
693282 10 5 |PDF SOLUTIONS ORD........coooiiiiiiriiiiniiiiieiessiesseisssseissssssssssssssssssssssssssssssnns | oo . 35.000 591 561 30 .1 12/16/2019. | ..
69329Y 10 4 |PDL BIOPHARMA ORD........ccoovvimiriririneeieseiseneissseessessssssssssessssesessessssssessnness | connenen | e | coneevinns 145.000 471 485 (15) 12/16/2019.
69336V 10 1 |PGT INNOVATIONS ORD.......cocvvuuiiiiiiiiienirerissiissinsiiesiesesssesssssssssesssesssssssnnees | cvevenes | cor | sovevesienes 70.000 1,044 1,170 .(126) .| 06/28/2019. | ..
69343T 10 7 |PJT PARTNERS CL A ORD......ccoooviiriiimeiirniineeissesiesesissessssesesssssssssssesssssnnens | coenes . 30.000 1,354 1,215 3 139 .| 06/28/2019. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD........ccoomiriiririiiiniinnineiienissessssissinns | evveens | e | evvineiead 562.000 | ...coovrrirernnn89,712 | 111159630 | oo, 89,712 | ..... 26,417 2,360 24,009 09/30/2011.
69349H 10 7 |PNMRESOURCES ORD.........cccooommmiirimririeririeeiseesissssesesessssssssssssssssssesesssssessens | aevvenns . 90.000 4,564 3,576 104 866 .110/10/2018. | ..
693506 10 7 |PPG INDUSTRIES ORD.......ccoooiriiiriiiriiireiieneiieseseesesiesessessssssssssessssssssisssnens. | evvenes | eoe | coveeeeens 290.000 | ..ooorveorriienans 38,712 | ... 133490 | oo 38,712 | ..... 13,992 574 ..9,065 .110/10/2018. | ..
B9351T 10 6 |PPLORD ... | i 860.000 30,857 35.880 | oo 30,857 | oo 24,427 355 1,417 .6,493 10/10/2018.
69354M 10 8 |PRAHEALTH SCIENCES ORD.........cooviiriiimiiiceeienesienessesesessessssessssesssssesennns | evvenes | eoe | coverneeeenns 70.000 | ..o 7,781 | ... 111.150 7,781 6,943 .1,343 .110/10/2018. | ..
69354N 10 6 |PRAGROUP ORD 1,815 1,704 597 .| 10/10/2018. | ..
69360J 10 7 |PSBUSINESS PARKS REIT ORD........cocooiriiiimiiiiniiiniiiniessiiisseiissessssesssnssesnees | cevvenas 3,297 2,487 84 677 .110/10/2018. | ..
693656 10 0 |PVHORD... 5,258 4,052 8 610 .| 10/10/2018.
69366J 20 0 |PTC THERAPEUTICS ORD.......ccooviimmiinriiinniinniissicssiesssissssssssssssssssssssssnnss | aevienas 2,402 1,936 686 .110/10/2018. | ..
69370C 10 0 [PTC ORD.....oiiiiieiiciiiceiieceiiesesiesess s | cresenas 10,485 | ...... 12,776 | e [ e | e | e (1,121) .110/10/2018. | ..
693718 10 8 |PACCARORD... . 32,827 | ...... 25,857 955 1,361 9,113 .| 10/10/2018.
69404D 10 8 |PACIFIC BIOSCIENCES OF CALIFRNIA ORD.........cocourvimiiineiiinniissniesnessniiis | cevvenas 920 1,318 .(398) .103/19/2019. | ..
69478X 10 5 |PACIFIC PREMIER BANCORP ORD.........ccoovuemriimriireeiinenissesisesessssesessssssins | coneeees 1,630 1,814 44 354 .110/10/2018. | ..
695127 10 0 | PACIRA BIOSCIENCES ORD 1,812 1,823 91 .| 10/10/2018.
695156 10 9 | PACKAGING CORP OF AMERICA ORD.......ccociiiviiriiiieiiinneiinseiseseisessssessssienniens. | v 12,879 | ...... 11,239 | s 91 363 ..3,281 .110/10/2018. | ..
695263 10 3 |PACW PACWEST BANCORP ORD. 5,741 38.270 7,112 360 749 .110/10/2018. | ..
697435 10 5 |PALO ALTO NETWORKS ORD..........ccooommrviiemriimerienenisnenesnesssnesessessssnsssnnnnnnes. | evivenee | eoe | covrennern800.000 | i 13,875 | i, 231.250 | ..o 13,875 | 12,143 .2,574 .| 10/10/2018.
698813 10 2 | PAPA JOHNS INTERNATIONAL ORD. 1,579 63.150 1,137 6 442 .| 08/14/2019. | ..
69924R 10 8 |PARAMOUNT GROUP REIT ORD.........ccoovvimmiiiiriiinniiisnicssiisssssssissssssssesssnnnes | arvvenas 250.000 3,480 | ..ccooo.. 13.920 K71V I 25 100 340 .110/10/2018. | ..
700517 10 5 |PARKHOTELS RESORTS ORD.........coooeueiimmriimeiiiniiseseiseseisesessesesssseseesesseces | o 290.000 7,502 25.870 8,613 160 586 (34) .109/10/2019. | ..
700658 10 7 | PARK NATIONAL ORD......covviriiiiieiiiieierisisesssisisessesssssssesssssssssesssssssssssessasssnss | sevnnes | aon | veresensens 10.000 | .o 1,024 | ........ 102.380 1,046 42 174 10/10/2018. | ..o
701094 10 4 |PARKER HANNIFIN ORD........coooiiiiiiriiireiiereeieseeiesesiesesisssesisssessssssssssssssesssesssnnes | evvenes | eoe | cveneneeens 136.000 | ..ovvvoriiirn 27,992 | ... 205.820 7,872 462 1,708 07/28/2010. | ...
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701877 10 2 |PARSLEY ENERGY CL A ORD 320.000 6,051 6,051 9,485 19 938 .110/10/2018. | ..
703343 10 3 | PATRICK INDUSTRIES ORD 20.000 1,049 1,049 1,080 5 456 .| 10/10/2018.
70338P 10 0 |PATTERN ENERGY GROUP CL A ORD 90.000 2,408 2,408 1,585 | ..o 152 732 .110/10/2018. | ..
703395 10 3 |PATTERSON COMPANIES ORD........ccoiiiireriiireirrisisesssssesssesssssssesssssssssessssenes 100.000 2,048 2,048 2,440 104 82 .110/10/2018. | ..
703481 10 1 |PATTERSON UTI ENERGY ORD 270.000 2,835 2,835 4,525 43 41 .| 10/10/2018.
704326 10 7 |PAYCHEXORD............... 390.000 33473 | 85060 | s 33,173 26,295 944 WTTB5 | e | e .110/10/2018. | ..
70432V 10 2 |PAYCOM SOFTWARE ORD 60.000 | ...ccoovvvrnnennn 15,886 | .......264.760 | ......ccccoccerenn. 15,886 7,714 28,539 | o | e .110/10/2018. | ..
70438V 10 6 |PAYLOCITY HOLDING ORD.... 30.000 3,625 3,625 1,974 LB18 | | e .110/10/2018. | ..
70450Y 10 3 | PAYPAL HOLDINGS ORD......coostiiriiieiriisieissiesssssseessssssesessssssssssssessesssssessanes 1,410.000 | ..ocoovevrrerern 152,520 | ... 108170 | oo 152,520 70,650 33,953 | i [ e 33,983 | e 12/18/2018.
704551 10 0 |PEABODY ENERGY ORD. 90.000 821 3,077 217 | e [ e (1,922) .110/10/2018. | ..
704699 10 7 |PEAPACK GLADSTONE FINANCIAL ORD 30.000 927 843 3 84 .| 06/28/2019. | ..
70509V 10 0 |PEBBLEBROOK HOTEL REIT ORD 4,105 5,270 | ooverirrerrierinns 205 (767) 12/03/2018.
705573 10 3 |PEGASYSTEMS ORD 3,186 2,225 | oo 5 1,273 .110/10/2018. | ..
707569 10 9 | PENN NATIONAL GAMING ORD 3,195 3,626 841 .1 10/16/2018. | ..
70788V 10 2 |PENN VIRGINIA ORD 455 412 43 12/16/2019.
70805 10 9 |PENNANT GROUP ORD 1,157 .353 804 .| 10/10/2018. | ..
708160 10 6 |JC PENNEY ORD 459 467 (8) .| 06/28/2019. | ..
70931T 10 3 |PENNYMAC MORTGAGE INVEST REIT ORD 1,560 1,453 | s 66 108 04/22/2019.
70959W 10 3 |PENSKE AUTOMOTIVE GROUP VTG ORD... 2,009 1,783 63 396 .1 10/10/2018. | ..
70975L 10 7 |PENUMBRAORD.............. 4,928 3,930 .1,262 .110/10/2018. | ..
709789 10 1 |PEOPLE BANCORP ORD........ccoorvermrrirrrriircriirneienns 693 623 7 70 08/14/2019.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD 8,484 8,484 8,057 318 1,147 .| 06/28/2019. | ..
713448 10 8 |PEPSICO ORD........oovrviirriierriiereiieneiieneiisssesiesessssessssesssssesssessssssssssssssssssnnnenes. | eineees | eoe | eereee 1,515,000 | oo 207,055 | .......136.670 | ..ccoocverrrenaa 207,055 | ..coovvvinnnens 126,104 5,704 39,678 .1 05/15/2018. | ..
71375U 10 1 |PERFICIENT ORD...... 1,843 1,138 705 04/22/2019.
71377A° 10 3 |PERFORMANCE FOOD GROUP ORD 6,178 3,502 ..2,305 .110/10/2018. | ..
714046 10 9 |PERKINELMER ORD.......coovviiiiireiniieninnieennierenssssessssssssnsesssssssssenssssssssessssensss | aevenes | oo | erreenennnn 130.000 | i 12,623 | 10097100 | oo 12,623 11,201 36 2,412 .| 10/10/2018. | ..
715347 10 0 |PERSPECTAORD......... 4,495 4,262 | oo 37 ..1,567 .110/10/2018. | ..
716382 10 6 |PETMED EXPRESS ORD.... 25.000 588 588 470 7 118 .| 10/15/2019.
71639T 10 6 |PETIQCLAORD 20.000 501 501 659 .(158) .| 06/28/2019. | ..
717081 10 3 |PFIZERORD................. 6,192.000 242,603 | .........39.180 | ..o 242,603 88,221 8,882 (27,678) .1 07/28/2010. | ..
71742Q 10 6 |PHIBRO ANIMAL HEALTH CL A ORD. 20.000 497 497 635 5 .(139) .| 06/28/2019.
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD. 1,669.000 142,015 | .........85.000 | ...ccoovrrrnns 142,015 | oo 117,214 7,661 30,593 [ oo | s .| 03/05/2013. | ..
718546 10 4 |PHILLIPS 66 ORD 450.000 ...50,135 25,515 1,561 11,367 .| 10/10/2018. | ..
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT... 283544 | ........61.640 | .................283,544 | ... 224,152 15,640 89,838 .| 04/11/2018.
719405 10 2 |PHOTRONICS ORD................ 656 605 .| 06/28/2019. | ..
719430 10 4 |PHYSICIANS REALTY REIT ORD 4,167 3,696 202 640 .110/10/2018. | ..
720190 20 6 |PIEDMONT OFFICE REIT CL A ORD.. 3,336 2771 | e 126 780 .| 10/10/2018.
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD... 5,760 5,318 58 1,611 .| 10/10/2018. | ..
723484 10 1 |PINNACLE WEST ORD................ 11,691 5815 389 615 .110/10/2018. | ..
723787 10 7 |PIONEER NATURAL RESOURCE ORD.........ccoooommuvimrnrinnrinnerinnerisnenisnesiseneienns | evivenne [ eoe | evoveenees 178,000 | i 26,490 22,031 | oo 133 3474 .110/10/2018. | ..
724078 10 0 |PIPER JAFFRAY ORD.....ccovviivriiirernrinnereninsisinsienssisseenssessssnssessssssessesssssssssssssnsss | senvenes | oo | ververennenn 1000000 | oo, 799 761 1 39 0412212019, | ...coovvvvrienne
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724479 10 0 |PITNEY BOWES ORD.........ooriiiiiiimreiineiieseiieresisesessesessesesessessesessssssesssssesssens. | oo 230.000 1,543 46 .(432) (432) | .. .110/10/2018. | ..
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT......oooiiiiiiniiiiniiincisssissniissseissnsissnsiinns [ coienns [ eoe | e 22,100.000 518,035 22,536 (60,268) (60,268) | .. .| 12/18/2019.
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD........ccooviuievimniirnieisneiseseiseseisseseisseseesesessssesenns | coneenen | e | creeen 21,800.000 515,116 23,616 (36,502) (36,502) | .. .112/18/2019. | ..
72703H 10 1 |PLANET FITNESS CL A ORD.....cooiiiiiiniiniiiiniesissieiissiiesiesississssssssissssesissens | verens | one | cvevivenens 100.000 4,646 22,108 | s [ e 2,106 .1 10/10/2018. | ..
727493 10 8 |PLANTRONICS ORD 50.000 1,367 2,625 30 .(288) .| 10/10/2018.
729132 10 0 |PLEXUS ORD 30.000 2,308 1,578 776 .110/10/2018. | ..
72919P 20 2 |PLUG POWER ORD.........oomiiiimiiiriinniinsiensissssssssisssssssssssssssssssssssssssssssnns | onneees 310.000 980 .865 115 .110/15/2019. | ..
72941B° 10 6 |PLURALSIGHT CL A ORD.......cosiiiiiiiireiieceiiecesiesesiesesissesissesesesesssessssssssssssssnns | coneenes 1,377 1,327 50 .110/15/2019. | ..
731068 10 2 |POLARIS INDUSTRIES ORD.......ccvtireriiiiernnineisirsierssssssesssisssssssssssnssssessssssessenss | aveenes 7,119 6,533 17 1,751 10/10/2018.
T379P 10 6 |POLYONE ORD.......oiiiiiceiireiiseeicesisesiesesisesessesssessssssssssssssssesssessssssssssnnes | coneenes 3,311 36.790 3,311 A7 | e 18 70 737 .110/10/2018. | ..
73278L 10 5 |POOL ORD......ootvvererirerirerinnerinssiissssiessissssisesssssessssssssssssssssssnssssnnssinssssonns | avneeee | ove | eevereenneensd0.0000 | oo 8,495 | ........ 212.380 8,495 5,948 84 ..2,549 .110/10/2018. | ..
733174 70 0 |POPULAR ORD......ccoooiiriiimeiiireiiseiisssiiesesissss s ssssssssssssssssssssssssssnssans | v 7,050 58.750 7,050 6,144 | oo 32 124 .1,384 10/10/2018.
736508 84 7 |PORTLAND GENERAL ELECTRIC ORD. 5,579 55.790 5,579 4,659 | .o 39 150 994 .110/10/2018. | ..
737010 10 8 |PORTOLA PHARMACEUTICALS ORD.......cccovmrririiriiereriseresssisesesssesssssseesssnens | aveenes 1,672 23.880 1,672 1,670 305 .110/10/2018. | ..
737446 10 4 |POST HOLDINGS ORD.......coociriiriirieriisieseseissesisssesssesssssssssesesssessssesssssseseens | o 8,728 | ....... 109.100 8,728 7,426 .1,598 10/10/2018.
737630 10 3 |POTLATCHDELTIC ORD......oooriierrierrieirreiieesisesisssseessssessssssssesssssssssssssessions | v 3,029 2,605 112 814 .| 10/10/2018. | ..
739276 10 3 |POWER INTEGRATIONS ORD........coomiiimiiiireiineiisesisnsieeseseesssesssssssssssssssessnnes | oo 2,967 1,671 21 1,138 .110/10/2018. | ..
740367 40 4 |PREFERRED BANK ORD.........ccooiiiiiriiiieiiceiienesiesesisesiesesssessessssessssssssssesssens | coieees 601 472 6 129 06/28/2019.
74039L 10 3 |PREFERRED APARTMENT COMM REIT ORD s | s 666 TAT | 13 13 (82) .| 06/28/2019. | ..
7405IN 10 2 |PREMIER CLA ORD.....ccooiiiiiiireiiiceiiecesieceeiesesissessesesessessssssessssssssssssssssnnnens. | aevvenns 2,273 2,732 32 .110/10/2018. | ..
74112D 10 1 |PRESTIGE CONSUMER HEALTHCARE ORD....... FERRT N . 2,835 2,755 673 10/10/2018.
74144T 10 8 | TROWE PRICE GROUP ORD.........cccooommmimmmmrimmriennennenisnenisnesesnesssnnssnessnnnnes. | evivenes [ eoe | evreeeenn290.000 | oo, 35334 | ... 121.840 | ........... 35334 | ...... 20,245 882 ..8,561 .110/10/2018. | ..
741511 10 9 |PRICESMART ORD.......ooriiiiiiirieiiieeiisesieseieseises s esssssssssesessesesseseseeseses | oo 20.000 1420 | .......... 71.020 1,420 1,556 14 238 .110/10/2018. | ..
74164F 10 3 |PRIMORIS SERVICES ORD.........cccocimiiiniiiiniiiiniisniisssisssisssssssssssssssssssesnnnes | coenes 50.000 1,112 22.240 1,112 1,046 | .o 3 3 66 06/28/2019.
74164M 10 8 |PRIMERICA ORD.......coouiiiceiiceiiceiiecesiesesisesesissssisesesssssesessssssesesssessssessseesnnes. | cvoeees 50.000 6,528 | ........ 130.560 6,528 5,806 68 .1,643 .110/10/2018. | ..
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD.........cocumiiiiiiririniissiinsiiesississssississsiens | coienes 340.000 .18,700 55.000 | .coovvviviieirinne 18,700 | ...... 15,370 741 ..3,682 .| 10/10/2018. | ..
74267C 10 6 |PROASSURANCE ORD 60.000 2,168 | ... 36.140 2,168 2,737 | oo 19 104 .(265) .110/10/2018. | ..
742718 10 9 |PROCTER & GAMBLE ORD..... 2,390.000 298,511 ...298,511 ....159,330 6,959 78,822 .| 03/03/2014.
743187 10 6 |PROGENICS PHARMACEUTICALS ORD.........ccoorviiimriinriinniisneiisnsiisneiesnssisnnies. | evvines [ ooe | cvvinneees 110.000 | .oooovvvviriicriinan 560 560 679 (119) .| 06/28/2019. | ..
743312 10 0 |PROGRESS SOFTWARE ORD........cocoiiiiieiiiniiieseisesesssesesiesessesesssesesssesesessenes. | v 50.000 2,078 2,078 1,638 32 303 .110/10/2018. | ..
743315 10 3 |PROGRESSIVE ORD 51,759 31,913 2,012 ..8,623 .| 10/10/2018.
74340W 10 3 |PROLOGIS REIT......ccoooirviirriiniiieneiennisnesssnisssesesnsssssnssssssssssnssssssnssssnssssnses | connene | ooe | coneeneeen /010000 | i 88,727 | 089,140 | e 88,727 | 37,264 1,635 23,454 .110/10/2018. | ..
743424 10 3 |PROOFPOINT ORD......cooiiiiiiiiiiiiiiiesiecisiissiisisesiesssssssssisssssssesssssssnssesssias | cesiens 6,887 5,660 .1,858 .| 10/10/2018. | ..
74346Y 10 3 |PROS HOLDINGS ORD.... 2,457 1,729 721 .1 03/19/2019.
74347TM 10 8 |PROPETRO HOLDING ORD........ccooiiiireiiriiiieneieneiesseeseseissssssessssssesssesesoenenes. | coeeees 900 1,425 (86) .110/10/2018. | ..
743606 10 5 |PROSPERITY BANCSHARES ORD.......ccocmiiiiiiieiieriieiisississiiessessssssssisnnions | cevvees 7,620 7,523 | oo 49 131 785 .| 11/01/2019. | ..
743713 10 9 |PROTO LABS ORD... 3,047 3,825 .(337) .| 10/10/2018.
743815 10 2 |PROVIDENCE SERVICE ORD.......coooniiiiiiiiiiiiinsiiiciissisiississississssssssssssssians | cosiens 592 573 19 .| 06/28/2019. | ..
74386T 10 5 |PROVIDENT FINANCIAL SERVICES ORD I 1,726 1,710 78 36 .110/10/2018. | ..
744320 10 2 | PRUDENTIAL FINANCIAL ORD........cooviriiimreiimeiiesesiesesiesesiesessesessesssessesiesenes. | cvieees . 48,276 | ... 93.740 | oo 48,276 | ...... 42,115 2,060 .6,278 .110/10/2018. | ..
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD...... P OO I O 620.000 36,611 | ...iein.59.050 | oo 36,611 | ...... 30,586 1,155 ..4,340 10/10/2018. | ..o
74460D 10 9 |PUBLIC STORAGE REIT ORD........coomiimriirerirenieesissesissessssesesssssssssssssssssnnses. | avevnns | ene | coreveeneees 90.000 | .oooovrrinnens 19,166 | .......212.960 | ....ccooovrrnrenn. 19,166 7,008 720 950 10/17/2007. | ..o
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745867 10 1 |PULTEGROUP ORD........cooiiiiriiirieireeieseiieeseiesssessseisessssessssssssssssssssessssnesssons | cvnenes | eoe | cvveeeeens 317.000 | .oocoovrviennens 12,300 | ..........38.800 | .coovovirriins 12,300 7,360 | oo 38 139 .4,061 10/10/2018.
74587V 10 7 |PUMABIOTECHNOLOGY ORD 30.000 263 263 1,242 .(348) .110/10/2018. | ..
74624M 10 2 |PURE STORAGE CL A ORD 200.000 3,422 3,422 4,406 206 10/10/2018.
74727TA 10 4 |QCR HOLDINGS ORD.......cotiiiiiiiiiiiiiiiriisiissiiesiesissesssisssisssesssssssesssssissssens | coienes 658 536 | s 1 1 122 08/14/2019.
747316 10 7 | QUAKER CHEMICAL ORD........ooiriiimriireiireeiesesieseeisesesesesesssssssesesessssesesesssssins | oo 1,645 1,930 15 (132) 10/10/2018.
74733V 10 0 |QEP RESOURCES ORD.......cooiiireiiiiiiesisesiiseiseseises s ssssssssssessessssnns | coeeeees 1,305 3,277 12 .(328) 10/10/2018.
74736A 10 3 |QTSREALTY CLAREIT ORD......ooviiiriinrisneiscisssisssssssssssensssssssensseans | onneees , 3,256 2,496 | oo 26 104 .1,033 10/10/2018.
T4736K 10 1 |QORVO ORD.......oiiiiireiireiiceiieseeiesesiesesiessssssesssssssssssssessssssssssssssssssssssssens | connene | e | coneeiinns 150.000 | ..ovveoriins 17,435 | ... 116230 | oo 17,435 9,613 .8,325 10/10/2018.
TA7T36L 10 9 | Q2 HOLDINGS ORD......coiiirririiriiiniiiiiesisisssississ s essssisssssssssesssssssnies. | cessees . 40.000 | ..o 3,243 3,243 1,989 .1,261 10/10/2018.
747525 10 3 |QUALCOMM ORD.........cosrriimreiircemircesimsesissesessssessesesesssesssssssssssssssssssssssssssesnsees. | cooenes ,665.000 146,903 | .........88.230 | ..occoovrrcns 146,903 | ...... 90,387 4,129 52,148 10/10/2018.
T4758T 30 3 |QUALYS ORD......cooiiimieiimriiireieeseisesessesessesess s essssesessesssisssinns | cviees ...40.000 3,335 3,335 2,861 345 10/10/2018.
747619 10 4 |QUANEXBUILDING PRODUCTS ORD.........ccocvumriimeiireninniessniesssessnssisnesennes | v 40,000 | . 683 683 .755 6 (72) 06/28/2019.
74762E 10 2 | QUANTA SERVICES ORD......coooouieiciinriieneieseieseissssessesessessssesessesessssessssens | connenen | e | coneeiinns 180.000 | ..ocovvevrerinens 7,328 7,328 5,003 | oo 9 29 1,910 10/10/2018.
74834L 10 0 |QUEST DIAGNOSTICS ORD.....cocrvvrirvrrniererinnieierisisnnnserssssessensssssssssssssssssssssenses | svvenes | aoe | erreernnnnn 160.000 | ciiiiviirerinnnn 17,086 | 1000 106.790 | v 17,086 | ...... 10,635 339 .3,763 10/10/2018.
74838) 10 1 [QUIDEL ORD......cooiiiiiiiiiriiiireiiereiiecesiesesieseseeseseesessesess s | cnevenas 3,001 2,537 .1,048 10/10/2018.
74874Q 10 0 |QUINSTREET ORD......ccocoiiiiiiiiiiniiiiiciiesisisseissieiissisassssssiessisssssssssssnsies. | coenions 766 792 (27) 06/28/2019.
749119 10 3 |QUOTIENT TECHNOLOGY ORD........cooiirviimeiireiineiesseiissesessessssssssssssssssssnnnes. | evienes | eoe | cvveeneees 100.000 | .oooovvvrriieniennnd 986 986 1,074 (88) 06/28/2019.
74915M 10 0 |QURATE RETAIL SRSA ORD.. 520.000 4,384 | 8430 | 4384 | ... 10,811 | oo [ e | cemeieeneiseneieeneins | e (5,767) 10/10/2018.
74933V 10 8 |RA PHARMACEUTICALS ORD. 1,877 1,203 675 .| 06/28/2019. | ..
749397 10 5 |R1RCM ORD 1,687 1,273 415 04/22/2019.
749607 10 7 |RLIORD. ..ottt | crinees 3,601 2,998 76 841 10/10/2018.
74965L 10 1 |RLJLODGING REIT ORD.......cooomeiimeiirceiicesieseeiseseesessssesessssesssssesssssssssssssees | oo 3,721 4,322 | o 69 217 217 10/10/2018.
74967R 10 6 |RMR GROUP CL A ORD.......coooviireiimreiireiieceiiesesiseseesessessssesesessssiesssiesssinnns | cevvenas 685 651 6 33 08/14/2019.
74967X 10 3 |RHORD.... 20.000 4,270 4,270 2,155 .1,874 .110/10/2018. | ..
749685 10 3 |RPM ORD.......cooiiiiiiiriiireiieeeieceiiecesiecessesssissessssessesesssesesssssesssesesesessssssesesnns | cvvenes | eoe | cvereeeeens 160.000 | ..ovvvvriiirs 12,282 | 0o 76760 | oo 12,282 9,576 226 .2,877 10/10/2018.
749710 10 1 |RPTREALTY ORD...couiiiiiiiiieiiieinsieienneiesssissiesssssssessesssssssensssssssessssssssssnsens. | oesveees | eon | seeersnens 100.000 | .vovevereiirerines 1,504 1,504 1,149 | e 22 44 355 04/22/2019.
750236 10 1 |RADIAN GROUP ORD.........ccooviimriiriiiniiisniesssissesisssesessssssssesssssssssssssssssssees | oo 260.000 6,542 6,542 5,039 3 ..2,288 10/10/2018.
750469 20 7 |RADIUS HEALTH ORD.......cosiiiimriiirriireiseseiiseissessesessesesssssssesssssssssssessesssens | o 50.000 1,008 1,008 1,218 (210) 06/28/2019.
750491 10 2 |RADNET ORD 55.000 1,17 1,117 826 290 .1 08/14/2019. | ..
750017 10 6 |RAMBUS ORD.......oooiieiriiieceiineiieceiiesesisesissessesesssesssssesesssssssssesssssesssssenssesennnes | cvnenes | eoe | covseeeeens 138.000 | ..oovvvevrerieens 1,901 1,901 1,481 420 03/19/2019.
751212 10 1 |RALPH LAUREN CL A ORD.....c.vviiiiiriierinsieissieissssssnsssiessessssssesssssssssssssensnnss | cesvnnes | e | veresennen 65.000 | coovevvierciiiiene 7,619 | ....... 117.220 7,619 6,988 | ..o 45 17 894 10/10/2018.
75281A 10 9 |RANGE RESOURCES ORD.......cocosiiiiiriiriiineiinniissiessssssssssssssssssssssssssssnses | connenes 260.000 1,261 | ..oooeec 4.850 1,261 4,503 21 [ | s (1,227) 10/10/2018.
753422 10 4 |RAPID7 ORD.....cooviuiiiimiiiiriiiereiseseisesessesessesesse st | i 240,000 | 2,241 | 56.020 2,241 1,362 994 10/10/2018.
754212 10 8 |RAVEN INDUSTRIES ORD.......cooiimiiimiiiiniiinieissiissiessessssessssessssssssssssesnessnes | oo ...40.000 378 | 34.460 1,378 1,780 21 (69) 10/10/2018.
754730 10 9 | RAYMOND JAMES ORD........cooouiiiieiiiiieneiseseisssseesssssssesssssssssessssesesssesessenenes. | cvnenes | eoe | cveeeeeens 160.000 14,314 89.460 | ...ooooovrirrrnnes 14,314 | ... 14,406 | ..ccooovvverinnn. 59 218 ..2,408 10/10/2018.
754907 10 3 |RAYONIER REIT ORD......ccevmiiiiiiiiieirnnieissisiessssssesesssssssssssesssssssssesssssssssesssessnns | avennee | e | sveverenene 150.000 4,914 32.760 4,914 4,655 162 761 10/10/2018.
75508B 10 4 |RAYONIER ADVANCED MATERIALS ORD.. 60.000 230 | oo 3.840 230 875 4 .(644) 04/22/2019.
755111 50 7 |RAYTHEON ORD....cosiiiiuiiiiiriieiiieeeiesiises i sssessssesssseseses | oo 352.000 77,348 | ........ 219.740 | oo 77,348 | ... 46,000 1,221 20,848 03/19/2019.
75524B 10 4 |RBCBEARINGS ORD........ccooovimriiiiiiinniinsiissiesssissssssssssssssssssssssssssssssssenns | conneees 20.000 3167 | ........ 158.340 3,167 2,944 545 10/10/2018.
75524W 10 8 |RE MAXHOLDINGS CL A ORD.......coovuuiiiimeieceiieceniecesissesiesesisesesssessssssesssssssens | coenenes | e | coreeeiinnns 30.000 | .o 1,185 | .. 38.490 1,155 923 13 232 06/28/2019. | ....coovrrrernnee
75605Y 10 6 |REALOGY HOLDINGS ORD.......ovvirririeriinniieiierisessssisiesiesssssssesssssessssssssnnss | svvenes | one | sveveriens 150.000 | oo 1452 | o 9.680 1,452 2,900 41 .(750) 10/10/2018. | ..o
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75608N 10 9 | REALPAGE ORD.......cooiiiiiireiiriiiceiieseiiecesiesesiesesiesessesesiessssssssiessssssssiessnins. | cevvenas 80.000 4,300 4,300 4,422 445 .110/10/2018. | ..
756109 10 4 |REALTY INCOME REIT ORD... . 25771 | 1 73,630 | 25,771 | 18,970 | oo 80 949 .3,707 .| 10/10/2018.
75615P 10 3 |REATA PHARMACEUTICALS CL A ORD 20.000 4,089 4,089 1,213 ..2,967 .110/10/2018. | ..
75689M 10 1 |RED ROBIN GOURMET BURGERS ORD..........ccocoommmviimmiinniinnisnnniinnsisnnsisnnsins. | aoinnes [ ooe | coveinneieons 10.000 330 330 .306 25 .| 06/28/2019. | ..
75700L 10 8 |RED ROCK RESORTS CL A ORD... 80.000 1,916 1,916 1,894 40 291 .| 10/10/2018.
75737F 10 8 |REDFIN ORD 90.000 1,903 1,903 1,391 607 .110/10/2018. | ..
758075 40 2 |REDWOOD REIT ORD.......ccoovoimiinriiiniiinsiisniississssissssssssssssssssssssssssssnsssns | aviines | ooe | covnnniens 100.000 | ..oovvvirriiens 1,654 1,654 1,617 120 147 .110/10/2018. | ..
758750 10 3 |REGAL BELOIT ORD.......coiiriiieiimieeiriesisseeiesesissesiesesssssssssesessssssssssssssssssssssss | coonees 50.000 4,281 4,281 3,987 | oo 15 58 778 .110/10/2018. | ..
758849 10 3 |REGENCY CENTERS REIT ORD......cccoevvrivvermrieinnirnniennnieiernsiesssssssssnsssssssnsenss | avvnenee | re | enrrrnnen 180,000 | woiioiiniiincinnns 11,354 | .........63.080 | .c.ocovrrrirnee 11,354 | ... 11,351 421 792 10/10/2018.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD.........cccooormmvrimmmrinmerennenesnnnesenseenneesnnnens | evivenes [ eoe | cerereenernn 38,0000 | i, 35,671 | .......375.480 | ......cco... 35,671 | ...... 30,957 188 .110/10/2018. | ..
758932 10 7 |REGIS ORD 625 701 (75) .| 10/15/2019. | ..
75901B 10 7 |REGENXBIO ORD.......coooiriiiniiiriinciisssiissesssesesssessssssssssssssssssssssssesnens | conneees 1,229 1,808 (29) 10/10/2018.
7591EP 10 0 |REGIONS FINANCIAL ORD.........osiiiiirimeiirnieiieeissseissessissseissesesssssssessssssessnenes | ceevenns ...18,018 5,432 163 604 ..3,969 .1 07/23/2010. | ..
759351 60 4 |REINSURANCE GROUP OF AMER ORD........ccocomiumiriirrinerensensssssenssssesssssssenes | avenenes JOO I R U R 163.060 9,920 182 ..1,598 .110/10/2018. | ..
759509 10 2 |RELIANCE STEEL ORD.......cooooiiiiieiiieiieciieseisssseissssssssssessssssssssesssssssssesenes. | cvieees 9,581 | ........ 119.760 6,567 176 ..3,887 10/10/2018.
75970E 10 7 |RENASANT ORD.......comiiiiimiiiimieisieisesssssseisesessesesissssssssssss s | oneenes 1,771 35.420 1,987 | oo 1" 43 262 .110/10/2018. | ..
75972A 30 1 |RENEWABLE ENERGY GROUP ORD.........ccooovimiiimiiinniinniesniiisssiessesssssssneees | coneeees 1,078 26.950 944 134 .| 04/22/2019. | ..
759916 10 9 |REPLIGEN ORD......cooviuiiiiiiiiiriiiereiieseiiesesiesessessseesesssesessenessesessesesiessseesssies | oo 3,700 92.500 2,143 1,590 10/10/2018.
76009N 10 0 |RENT-A-CENTER ORD.....ccotiriiiririierniseiesissisisesisssssssssessssssssessssssessesssssssssenss. | oossenes 50.000 1,442 28.840 1,159 13 283 .| 04/22/2019. | ..
760759 10 0 |REPUBLIC SERVICES ORD........cociiiiimeiireiiceiieceeisssesiseseseesessssesessssssssssesssssenns | v 273.000 24,469 89.630 | ..o 24,469 | L 17,553 111 418 4,788 .1 12/18/2018. | ..
761152 10 7 |RESMED ORD.....oovoomviimriiineiineeseesssssssessesessesesssssssssssssssssssssssesssssesssssesnses | avnenes | aoe | svvvenneens 165.000 | ..ovvevrrrirras 25,570 | ........ 154.970 | ..ooovviverrnnnn25,570 | .. 16,777 228 6,782 10/10/2018.
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD..........cccooorerimmeiirmneieeninesssesisssesssssessssssssssnsens | connenen | e | coneeeinns 131.997 1734 | e s | e | e (1,138) .| 01/04/2017.| ..
76122Q 10 5 |RESOURCES CONNECTION ORD..........cooviriiemreiirreiinesisseseisesessesessesessesesessens | cevvenas 30.000 480 8 10 .| 06/28/2019. | ..
761299 10 6 |RETROPHIN ORD........ccooviiimiiimiiiniiisssiisssisssissssesssssssssssssssssssesssssssssans. | coenes 53.000 1,294 .(542) 03/19/2019.
7613IN. 10 1 |RETAIL OPPORTUNITY INVEST REIT ORD......ccooooirimimiinierisieniieesissnesseneisenens | evvvies | eee | cvvvieenes 130.000 2,376 102 231 .110/10/2018. | ..
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD......ccovivririiirnrieirerisisiesisssssssisenssssssesenes | snvens 270.000 3,186 | o 45 179 689 .110/10/2018. | ..
761330 10 9 |REVANCE THERAPEUTICS ORD........cocoiiiiiriiiniiiineiieseiiesssisesesssssssssissssennns | v 50.000 648 163 .| 06/28/2019. | ..
76169B 10 2 |REXNORD ORD 3,458 .1,160 .| 10/10/2018.
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD.... 3473 | i 20 79 1,782 .110/10/2018. | ..
766559 60 3 |RIGEL PHARMACEUTICALS ORD..........ccovuuriiimmeiimreiieresieceeiecesiesesseseseesesessenens 480 (9) .1 12/16/2019. | ..
76680R 20 6 |RINGCENTRAL CL A ORD 6,119 ..6,898 .| 10/10/2018.
767754 87 2 |RITEAID ORD............ 695 465 .110/15/2019. | ..
770323 10 3 |ROBERT HALF ORD 9,232 174 833 .| 10/10/2018. | ..
773903 10 9 |ROCKWELL AUTOMAT ORD 90.000 18,240 202.670 2,902 354 .4,697 .| 03/28/2007.
775133 10 1 |ROGERS ORD 2,495 | ... 124.730 2,538 513 .110/10/2018. | ..
77543R 10 2 |ROKU CL A ORD.....ovrriirrierrniicisrissessinssssissnssesssssssesssssssssesssssssssssssesssssssssessonsnns | sonnees | eon | sverernneen 108.0000 | coviivirniiienns 14,060 | ........ 133.900 | .o 14,060 9,968 ..5,382 .| 08/14/2019. | ..
775711 10 4 |ROLLINS ORD... 5471 33.160 5,471 6,230 78 .(485) (485) .| 10/10/2018.
776696 10 6 |ROPER TECHNOLOGIES ORD........ccoomsmvieriiirriiscniisnenisnesissenisnssisssssssssesnnnens | evinnene | eoe | evrnenenn 105,000 | oo, 37194 | ... 354.230 | .o 37,194 8,697 194 .9,210 .110/10/2018. | ..
778296 10 3 |ROSS STORES ORD.........cccocvviimrimriiniiisneisnsisnsisnsissnsssssssssssssssssssnssesnssenns | wovnnnes | woe | wveennnnee858.000 | i 52,971 | i, 116.420 | ........... 52,971 | ...... 24177 464 15,115 .110/10/2018. | ..
780287 10 8 |ROYAL GOLD ORD.......coooeimvirriiemeiieneeiesesisnesiesesissessssssssssssssssssssssssesnnnsnnns | eineeee | eoe | ceverennernn80.000 | v 9,780 | e, 122.250 9,780 5977 85 22,928 | e [ e 2,928 .110/10/2018. | ..
78112V 10 2 | THE RUBICON PROJECT ORD.......cccovurirvrrnriernrinnerenierssnssssensnssesenssnssssssssssssnnes | avnvnee | oee | everrerrernn0.0000 | o 490 | .o 8.160 490 572 (£ RN OO (74 I 08/14/12019. | ...covvrvrienee
781846 20 9 |RUSH ENTERPRISES CLA ORD........coooiiiiciiiceiiceieesesiesesissesieseseesesssenssesenens | oo 1,814 | ... 46.500 1,814 1,631 15 L O P 183 | s 03/19/2019. | ...
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783332 10 9 |RUTHS HOSPITALITY GROUP ORD.........oosriimriirreeiierinesiseesisesesssesesessseseenenes. | cvieees 30.000 653 653 681 8 (28) .| 06/28/2019. | ..
783549 10 8 |RYDER SYSTEM ORD.. 3,259 4,027 132 370 .| 10/10/2018.
78377T 10 7 |RYMAN HOSPITALITY PROP REIT ORD.........ccooviiiriiimreiineiiereieecenesseiesseiseneios | v . 4,333 4,065 | ..o 45 178 999 .110/10/2018. | ..
783859 10 1 | S AND T BANCORP ORD ..40.000 | .o 1,612 | 40.290 1,612 1,697 44 98 .1 10/10/2018. | ..
78409V 10 4 |S&P GLOBAL ORD ..300.000 81,915 | ... 35,575 684 30,933 .| 10/10/2018.
78410G 10 4 |SBA COMMUNICATIONS CL A REIT ORD ..140.000 | ..o 33,739 | ........240.990 | ... 33,739 | 21,421 104 11,074 .110/10/2018. | ..
784117 10 3 | SEIINVESTMENTS ORD.....ccocoiiriiriiiriiisnisssisssissssssssssssssssssssssssssssssnnnes. | cvinnns | ooe | covnnneees 160.000 8,970 | oo 56 106 ..3,085 .110/10/2018. | ..
784305 10 4 | SIW GROUP ORD.......coouemiviieiiieiiieeeisesiesssisessis s | o 30.000 2,132 | . 71.060 2,132 1,823 18 309 .| 06/28/2019. | ..
78440X 10 1 |SLGREEN RLTY REIT ORD.....civiriiririnieinireiserssisisessssssssssesssssseessssssssessssns | sevenes 95.000 8,729 | ... 91.880 8,729 8,874 | oo 84 323 .1,216 10/10/2018.
TBAA2P 10 B | SLM ORD.....ooiiiiiciceicecesie e | s 530.000 4,722 4,722 5,650 64 318 .110/10/2018. | ..
78454L 10 0 | SMENERGY ORD.....coovooiiiirriiiieiieeiisesiesesiesessesesssessssssssssessssssessssssssesssssennnes | svneees | ooe | cvvsneeeens 130.000 | ..vvvverrrrienens 1,461 . 1,461 3,914 13 .(551) .| 10/10/2018. | ..
784635 10 4 | SPX ORD......iiiiiiiiieiereeceesesesesi s nnsennnes | i 50.000 2544 | ... 50.880 2,544 1,531 1,144 10/10/2018.
78463M 10 7 | SPS COMMERCE ORD........cooiiiiriiirieiinseiseeeiseseeseseisesesssssssssesssesessesesssesessene | coeeees ....40.000 2,217 55.420 2,217 1,727 649 .110/10/2018. | ..
78467 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD.........cooomtirmrriirieririiinnieiiserinsiiens | vveens ..250.000 | ..o 15,350 | .......... 61.400 | .o 15,350 | ...... 12,828 106 .4,073 .110/10/2018. | ..
78469C 10 3 | SP PLUS ORD......ooiiiireiiniiiceiiecesiesesiecessesessesesssesessesssesesssssesssisesssessessessnens. | aeevenns 20.000 849 849 638 210 06/28/2019.
78469X 10 7 | SPX FLOW ORD....ccovvieuiiemriireiiseisecesssesisesisssssssssssssssssss s | oneenes 50.000 2,444 2,444 2,243 923 .110/10/2018. | ..
78470V 10 8 |SRC ENERGY ORD......cooiiiiiriiiriiireiiesisiesesissssissssissssssesssesssssssssssessssssnns | conneees 290.000 1,195 .4 1,195 2,558 .(168) .110/10/2018. | ..
78486Q 10 1 | SVB FINANCIAL GROUP ORD.........ooiiieriiireiireiineiiesesiesesieseseesessssessesssssnens | evevnns | ene | cereveeeeesd 60.000 | ....cooovvvranneenn 15,062 | ........ 251.040 | oo 15,062 | ...... 18,069 ..3,667 10/10/2018.
78489X 10 3 [ SYMK ORD.....couiieiiiiiiieiiiesissiessesissssessessssessessssssssssssssessenssessssnssns | sveenes | one | sveveriens 105.000 | coovevvrerciiiiens 1,876 1,876 1,855 21 .| 08/14/2019. | ..
78573L 10 6 | SABRAHEALTH CARE REIT ORD.......coooiriiireiireiiereeiscesieseiissesessesessssesssesssnns | oo 210.998 4,503 4,503 4,743 380 1,025 .110/10/2018. | ..
78573M 10 4 | SABRE ORD........ooiiiiiiiiniiieiieirinisiie st ssinnes | cesiins 310.000 6,956 6,956 7,152 174 248 10/10/2018.
78648T 10 0 | SAFETY INSURANCE GROUP ORD ST DO ....10.000 925 92.530 925 862 34 107 .110/10/2018. | ..
78667 10 8 | SAGE THERAPEUTICS ORD........cooiiiireiiceiieneeiesesiesesiesesiessssessssesssseseseesenes | ceevenns 183.000 | oo 4548 | .......... 72.190 4,548 8,048 | oo | e [ s | e (2,276) .103/19/2019. | ..
78700Y 10 5 |SAIAORD.......ooiiiviriinrisniiseiss s | e | | e 40.000 | ..oooovivriins 3725 | ..., 93.120 3,725 2,604 1,492 10/10/2018.
78781P 10 5 |SAILPOINT TECHNOLOGIES HOLDINGS ORD e | e . 60.000 1,416 23.600 1,416 1,585 7 .110/10/2018. | ..
79466L 30 2 | SALESFORCE.COM ORD.......cooriieriiirirriiiinnisisissiessssssesesssssssssessssssssssssensssnsene | avnenee | e | svevennend 932.000 | .ovevereriiines 151,580 | ........ 162.640 | ...ccoovrvvrnnee 151,580 | ...... 84,046 25,766 .103/19/2019. | ..
79546E 10 4 |SALLY BEAUTY HOLDINGS ORD..........ccoooumiiiriiirreiissniissesisniesssssssssssnssssssses | connene | e | coneeiinns 140.000 2,555 2,509 168 .110/10/2018. | ..
800013 10 4 | SANDERSON FARMS ORD 20.000 3,524 1,997 26 ..1,539 .| 10/10/2018.
800363 10 3 | SANDY SPRING BANCORP ORD........cccoommmiiimriiinniisniisnsiesssissnsssssssssssesnsens. | o 1,515 1,554 47 262 .110/10/2018. | ..
800422 10 7 |JOHN B SANFILIPPO AND SON ORD........ccommruemrimiieierreeirseeisesissessesessessseseees | coeees 913 797 50 116 .| 06/28/2019. | ..
800677 10 6 | SANGAMO THERAPEUTICS ORD 1,004 1,660 .(373) .| 10/10/2018.
801056 10 2 | SANMINA ORD.......coiriiiiiiriiineiicesiesssi e sssesssssnses | oo 2,739 1,930 814 .110/10/2018. | ..
80283M 10 1 | SANTANDER CONSUMER USA HOLDINGS ORD. 3,272 2,703 118 809 .| 10/10/2018. | ..
803607 10 0 | SAREPTA THERAPEUTICS ORD 9,033 8,562 .1,39% .| 10/10/2018.
806037 10 7 | SCANSOURCE ORD.......ccooiriiirriiirieiirceiisesisesesssesesesessssesssssessssesssesssssesssesssses | v 1,109 36.950 1,109 1,129 (20) .| 04/22/2019. | ..
806407 10 2 |HENRY SCHEIN ORD.......ccceecmmrrmirrmrnrireininsrsnnisinnsessssseeesssssssssssesssssssensnnssess | svonens | e | erneneennn 180.000 | i 12,010 | i .66.720 | v 12,010 | e 11,368 642 .110/10/2018. | ..
806857 10 8 | SCHLUMBERGER ORD ....101,783 870 3,350 ..7,169 .| 12/18/2018.
806882 10 6 | SCHNITZER STEEL INDUSTRIES CL A ORD..........ccoovvirmriirriereiiensiinnissnesisncsinns [ o . .785 1 .(135) .| 06/28/2019. | ..
807066 10 5 | SCHOLASTIC ORD.......cooiimiiimiiimiiireiisssiississssssssiessssssssssssss s | soeines 1,538 38.450 1,538 1,731 24 (72) .1 12/18/2018. | ..
808513 10 5 | CHARLES SCHWAB ORD.........coiiiiiiriiireiiereiieseiieseiiesessesessesessesessessssesesenes | oo 000 | oo 70,389 | .......... 47.560 | .ooooovrienne 70,389 | ...... 50,502 1,006 .8,924 .110/10/2018. | ..
808541 10 6 | SCHWEITZER MAUD ORD.......ccovviviiriirniriierisisiresssssssssiesssssssesessssssssssssssssnnsnes. | vesene | vee | sovesenenenns 40.000 | ..ooovrvrreriiinne 1,680 | ......... 41.990 1,680 1,327 35 353 06/28/2019. | ...oovvvvrerirens
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808625 10 7 | SCIENCE APPLICATIONS INTERNATIAL ORD.........cooiriimreerceiineeiseeisesieneseiies | o 50.000 4,351 | oo 87.020 4,351 3,657 71 .1,166 .110/10/2018. | ..
80874P 10 9 |SCIENTIFIC GAMES ORD.... 1,607 26.780 1,607 1,483 534 .| 10/10/2018.
810186 10 6 |SCOTTS MIRACLE GRO ORD..........ccoomrviirriiererieneeienesienenienesssnssesnenssssneennnnns | evineree | eoe | cevereennernid0.0000 | i 4247 | ... 106.180 4,247 3,025 90 1,789 .110/10/2018. | ..
811054 40 2 |EW SCRIPPS CLA ORD......ccoeuimiiiiiirinniseiissiesienississiississssenssssssnssensssssens | coveens | ooe [ oorerenneeen 1000000 [ oo, 1,099 | ....cco.. 15.700 1,099 .930 4 169 .| 10/15/2019. | ..
811707 80 1 | SEACOAST BANKING OF FLORIDA ORD 1,529 30.570 1,529 1,436 228 .| 10/10/2018.
811904 10 1 | SEACOR HOLDINGS ORD..........covvemmiveririrsiisesiisessisesseseesissssisesessssessesssssseses | oo 863 | ..o 43.150 863 .950 (87) .| 06/28/2019. | ..
81211K 10 0 |SEALED AIR ORD.......ccooviiriiiriiinciisseississssssinsse s | onneees 7,767 39.830 7,767 6,517 125 973 .110/10/2018. | ..
812578 10 2 | SEATTLE GENETICS ORD.......coooomiiirieienirieceeiennsisseiissssieensisssssssssssssssesssssennees | evivnnes | eoe | evreenenn 130,000 | i, 14,854 | ........ 114.260 | ..ooovvecc 14,854 9,304 ..7,488 .110/10/2018. | ..
81282V 10 0 |SEAWORLD ENTERTAINMENT ORD.......ccccovvrvirvinriernninrireninersensisersnsseerenssssssens | evvenne [ one | eorerrnnresns80.0000 | oo 1,903 | oo 31.710 1,903 1,719 577 10/10/2018.
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD.......ccccooumviimmmvmrnrrrmnnrinnceissnesssneissnnsnnnes | evvviene | ene | eererrnnnee 10.000 | oo 650 | oo 9.280 650 813 .(163) .| 06/28/2019. | ..
81619Q 10 5 |SELECT MEDICAL HOLDINGS ORD........ccounriiiiiiiieiiiriisiissisiiesiesisssssssiessiens | oo 3,034 23.340 3,034 2,266 ..1,039 .| 10/10/2018. | ..
816300 10 7 | SELECTIVE INSURANCE GROUP ORD.......ccocosmmviimriiniisniiisniisseesssisesssssssniies. | v 4,563 65.190 4,563 4,246 58 298 10/10/2018.
816850 10 1 | SEMTECH ORD.....ccoiiiiiiiiieiiiciiceiiceiieseissssiessisesssssssssessssessssessssesessessssns | oo 3,703 52.900 3,703 3,459 492 .110/10/2018. | ..
816851 10 9 [SEMPRAENERGY ORD.......cviiiiriiiiniisierisisisesssisssesss st sesssssssssesssssssssesssnes | essnes 210.000 31,811 | e 151480 | ..o 31811 | e 15,236 203 797 ..9,091 .110/10/2018. | ..
81721M 10 9 | DIVERSIFIED HEALTHCARE ORD..........ccoooriuirierieeeirceeisesiesesesssssessssesssesnnees | coienes 290.000 2,448 2,448 4,939 244 .(951) 10/10/2018.
817257 10 0 |SENSIENT TECH ORD 50.000 3,305 3,305 3,772 74 512 .| 10/10/2018. | ..
81752R 10 0 | SERITAGE GROWTH PROPERTIES CL A ORD.........coomviimmiiinniiiniissniisnesisnniins | avviins | ene | ceveviinnies 40.000 | ..ooovvviiriin 1,603 1,603 1,800 20 310 .110/10/2018. | ..
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD.........oomvvemriiiriieeneieenenisrenieeneins | o 210.000 9,666 9,666 9,198 151 21,212 10/10/2018.
81761L 10 2 | SERVICE PROPERTIES TRUST ORD......cccvuuiverriireriiirirnnssrsnssssesssssssesessssssesenes | aveeees 210.000 5,109 5,109 5,762 452 95 .1 10/10/2018. | ..
81761R 10 9 | SERVICEMASTER GLOBAL HOLDINGS ORD.........ccoommiemeeieeerrnnersnneeenenieneniens | evvvies | eee | cvvvieenes 160.000 | .eocvvoreriiinead 6,186 .38 6,186 7,050 307 .110/10/2018. | ..
81762P 10 2 | SERVICENOW ORD......ervierrerrrriicriieesinessiesesssssssesssssssssssssssssssssessssssssssssssns. | conseees | e | coneevinns 180.000 50,818 282.320 | .o 50,818 | ...... 30,987 18,769 10/10/2018.
81768T 10 8 | SERVISFIRST BANCSHARES ORD 50.000 1,884 1,884 1,897 | oo 9 30 291 ...291 .110/10/2018. | ..
819047 10 1 | SHAKE SHACK CL A ORD.........ooriiuriiimeiireiieseiiesesiesessesesiesesiesssssesssesssssesssins. | v . 30.000 1,787 . 1,787 1,716 425 ...425 .110/10/2018. | ..
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT SO SOSSOINEN DRSO DUNN OO 10,800.000 218,268 20210 | oo 218,268 | ....... 318,700 18,252 41,040 | s [ s 41,040 | 06/28/2017.
82312B 10 6 | SHENANDOAH TELECOMMUNICATIONS ORD.........ccoovvrmrirrmrerinniminemienenerenesens | coveeees . 50.000 2,081 | oo 41.610 2,081 1,909 15 (132) (132) | .. .110/10/2018. | ..
824348 10 6 | SHERWIN WILLIAMS ORD.......cooimriinriiinriciniinneinseisssssssisssssssssssssssssssssnnns | sosnnes | ooe | soveinneieons 70.000 | .....coccce........40,848 | .......583.540 | ..occcooiinnnens 40,848 | ... 16,733 316 13,306 | ovvvveereereriienriins | oo 13,306 .110/10/2018. | ..
82620P 10 2 |SIERRABANCORP ORD.........ccoooiimiiiriiiriiinisisseiissesissesisssssessssessssssssssssssesnnnes | coneeees ....15.000 437 434 2 OO IO 2 .1 12/16/2019. | ..
82669G 10 4 |SIGNATURE BANK ORD ....60.000 8,197 6,932 134 .2,028 .| 10/10/2018.
826919 10 2 | SILICON LABORATORIES ORD........oocommviiimriinniiinniisssiisssienssssssssssssssssessssesns | covnes 50.000 5,799 4,036 .1,859 .110/10/2018. | ..
827048 10 9 | SILGAN HOLDINGS ORD........cooirviimrieimmeeirceiissesisesisesessesssesesssesessssssesssesssesssens | cvoeees ....90.000 2,797 2,394 40 671 .110/10/2018. | ..
828730 20 0 |SIMMONS FIRST NATIONAL CL A ORD ..110.000 2,947 26.790 2,947 3,186 | o 18 69 293 .| 10/10/2018.
828806 10 9 | SIMON PROP GRP REIT ORD.........ccoovuiimiiimiiiriiiiniisssiessiissnssissessssesssnssesness | oo 000 | oo 48,710 | ....... 148.960 | ...ovvovvviriinnes 48,710 | ..... 41,306 2714 | s | i (6,223) .110/10/2018. | ..
82900L 10 2 | SIMPLY GOOD FOODS ORD.........coocumevimmirirmerereniisessiseseisesesssseesesessssssssssessnses | v 90.000 2,569 28.540 2,569 2,167 402 | oo | e 402 .| 06/28/2019. | ..
829073 10 5 | SIMPSON MANUF ORD.........coooimiiimieiriiineiissiiseiesesienesssssseesssessssessssessesens 4,012 3421 | e 12 45 1,305 .| 10/10/2018.
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD.......coooorrimriiiriiieceieeneiesenesesiisenees | o 2,667 2,263 64 560 .110/10/2018. | ..
82968B 10 3 |SIRIUS XM HOLDINGS ORD..........coevurieriinrrinenienirnrinriisninsnienisenesssssesssssssesienens | evvenes | one | veeerern2,036.400 | ovviiiiivinirnnn 14,560 | i 7150 | s 14,560 | ...... 12,208 101 ..2,750 .110/10/2018. | ..
82981 10 9 |SITE CENTERS ORD.... 2,664 2,352 | cooveerieniieenis 38 152 561 .| 10/10/2018.
82982L 10 3 | SITEONE LANDSCAPE SUPPLY ORD.........ccooumirimiiriiriiniissisiiesisisssissiissinns | ceviens 3,626 2,650 1,415 .| 10/10/2018. | ..
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD.......ccoooiimriiimmiinriinniissniissssisesessssssnsissnies | onneees 3,609 5,281 263 .(842) .110/10/2018. | ..
830566 10 5 | SKECHERS USA CL A ORD.....cooviiiiiiiiiiieiieeiieesiiesssisessesessisessssessssssesesesssss | oo 6,910 4,002 ..3,248 .110/10/2018. | ..
830830 10 5 | SKYLINE CHAMPION ORD.......ocuiririririiirirniierisnsssiessessssesessssssssssssessssssssesssnssssss | avsnenes 2,219 1,916 303 | oo [ 303 [ o 06/28/2019. | ...vocvvrirenee
830879 10 2 | SKYWEST ORD......cooiiiiieiieiiieiieeeeiesesisesiessssssssssssssssssssssssesssssssssssessenssens | oo 3,878 3,062 | v 7 28 1210 | | e 1,210 | oo 10/10/2018. | ....ccovvverees
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83088M 10 2 | SKYWORKS SOLUTIONS ORD.......ocoivemirerniimniiseneiseseiseseesesessesessesessesessnenes | coeeees 215.000 25989 | ........ 120.880 | ...ovvvercirinnne 25989 | ... 16,918 353 11,580 .110/10/2018. | ..
83125X 10 3 |SLEEP NUMBER ORD . 30.000 1,477 1,212 266 .| 06/28/2019.
831865 20 9 |A O SMITH ORD......ooiiiiiriiiriiireiiereiieceiiesesieceseesessesessessssessssessssessssessseesnnes | cvienes | eoe | ceieeneens 170.000 8,099 8,245 153 840 .110/10/2018. | ..
83200N 10 3 |SMARTSHEET CL A ORD ..110.000 4,941 5,324 .(383) .| 06/28/2019. | ..
832696 40 5 |JM SMUCKER ORD.. ..126.000 213,120 | ...... 11,743 436 1,341 .| 10/10/2018.
833034 10 1 | SNAP ON ORD....ccosiiiimiiirriiiieiieeiiesiisssssssssse s ssssssssesssssssieene | e ....60.000 10,164 | ..... 10,227 236 1,447 .110/10/2018. | ..
83418M 10 3 | SOLARIS OILFIELD INFRASTRUC CL A ORD.........ccoovvemriimniinniinniesssiesseiesnniens [ eoienes [ eon | ceveinnnienns 40.000 560 599 8 (39) .| 06/28/2019. | ..
83545G 10 2 |SONIC AUTOMOTIVE CL A ORD.......covuiuriiireeiriiieneiieseiseseisesessesesseseseesesenenes | ceevenns . 30.000 930 T00 | s 3 3 230 .| 06/28/2019. | ..
835495 10 2 | SONOCO PRODUCTS ORD.....ourvimmrrirmrrirrnisnerirsnssessssessssesssssssssssssssssssnssssns | avneeee | aoe | svvreeneens 120.000 7,406 6,322 204 .1,031 10/10/2018.
83570H 10 8 | SONOS ORD......cviiueeiireiimceiiesesicesisesesissessssessssessssessesessssess s | ceevenas . 90.000 1,406 1,067 338 .1 08/14/2019. | ..
83587F 20 2 | SORRENTO THERAPEUTICS ORD........coooiiiiiiiiiiinsisiisnississsissississssssiinnes | evvveens | e | evvineions 150.000 507 401 107 .| 06/28/2019. | ..
838518 10 8 |SJERSEY INDS ORD........cooooiriiiiriiiriisiissiissseiesissssssssssssssssssssssssesnssesnes | cvnnnes | eoe | coeveeneees 100.000 3,298 3,605 116 518 10/10/2018.
840441 10 9 | SOUTH STATE ORD......ccoorviimriiireiiceiiereiiecesiesesiesesssesesssesesssesssssesesssessssssssssssnnes | cvoeees ....40.000 3,470 3,220 67 1,072 .110/10/2018. | ..
842587 10 7 | SOUTHERN ORD......ccvviriiiiiiiiieieiisiesesissiessssssssssessssssssesssssssssesssssssssssssesnnss | avseres 1,347.000 85,804 | ...... 59,590 3,024 23,303 .1 03/19/2019. | ..
84265V 10 5 | SOUTHERN COPPER ORD..........cooomiiiimriiieiiieeisesisnnsesesesssessssesessssssssssssennsens | connenen | e | coneevinns 100.000 4,248 4,136 204 AT | | e TAT | e 10/10/2018.
84470P 10 9 |SOUTHSIDE BANCSHARES ORD........ccooosiiiniiiiiciiiiiiinsissisiiesisssissississsians | coienes 1,486 1,339 38 146 .| 04/22/2019. | ..
844741 10 8 | SOUTHWEST AIRLINES ORD.........cooiriiiimiiineiineiisieissesisesissesessssesssssesssssssns | oo 25641 | ..... 13,693 | .o 86 323 ..3,563 .110/10/2018. | ..
844895 10 2 | SOUTHWEST GAS HOLDINGS ORD........ccooiiiuriireriiiereiiesiiseseiseseisesessesesesnees | v 4,558 4,886 129 (32) 10/10/2018.
845467 10 9 | SOUTHWSTN ENER ORD.....c.oveririiiriiriieiiieisenisissessssssssssssesssssessessssessssessanes | aveenes 1,742 3,967 (713) .1 10/10/2018. | ..
846819 10 0 | SPARTAN MOTORS ORD.........cooiriiiriiicriiniisesesieseissessesessssssesesesessesessssessns | v 814 662 2 151 .110/15/2019. | ..
847215 10 0 | SPARTANNASH ORD.....oomiiiiiiiiiiiiniieensisississsssssse s essssssssesssssssssssensesses | avsenes 641 .565 9 76 10/15/2019.
84763A 10 8 | SPECTRUM PHARMACEUTICALS ORD........ccoooreiimeiireeineeisneessesssssessenesesenes | coveeees 437 1,766 (613) .110/10/2018. | ..
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD.......ccocirviuriirriiiereiieseiieseisesessesessesesanns | coneeees . 59.000 3,793 3,851 88 1,226 .1 09/27/2019. | ..
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD........oooosrviimmiiiniiinneiisnsisnesissnsssssssssnssens | cvienes [ ooe | cvvinniens 130.000 | oo 9,474 | 72,880 | 9,474 | ...... 11,024 | s 16 62 103 10/10/2018.
848577 10 2 | SPIRIT AIRLINES ORD.......coouieiiieireiireeieseeieseeissssiseessssessssssssssessssssssssssssnes | oo 80.000 3,225 3594 | oo | s [ s | s (1,409) .110/10/2018. | ..
84857L 10 1 | SPIRE ORD....oiiiiiiiiiieiniicisnieieissiesssisisssssssssssessessssssesssssssssssenssssssesssssenss. | cenvnnes | av | veverensend 60.000 4,999 4,468 | oo 37 142 554 .110/10/2018. | ..
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD........coomviiriiiimiiireiisniiesnesissesesnssesnsssenesens | connenes | e | cvvneiiins 104.000 5,115 4,056 | .o 65 260 1,449 .110/10/2018. | ..
84861U 10 5 |SPIRIT MTAREIT ORD . 50.000 38 A7 400 (379) .| 06/28/2019.
848637 10 4 | SPLUNK ORD......coooiiriiiiriiiiriisseisseisssississess s ssssssssssssssssssssnssssnnses | sveinnns | ooe | sovennneees 170.000 25461 | ..... 16,738 .7,636 .110/10/2018. | ..
85207U 10 5 | SPRINT ORD.....ccoouuiiiriiiriiieceeieseseesessesessesesisssseessssssessesesssesssssesssesesssessssinns | aeevenas 800.000 4,168 4,168 4,992 .(488) .110/10/2018. | ..
85208M 10 2 | SPROUTS FARMERS MARKET ORD.. ..160.000 3,096 4,338 .(666) .| 10/10/2018.
852234 10 3 |SQUARE CLA ORD.......cooviiiriiiriiireiseiiensiiesssissesesssssssissssssssssssssssssssssnnnes. | o 350.000 | ... 21,896 | ..........62.560 | ..ocooiviinn. 21,89 | ...... 27,111 .2,265 .110/10/2018. | ..
852312 30 5 | STAAR SURGICAL ORD.......cooriiiiiiiiiesisisiississsiesiesissssssssissssssssssssssnsies | ceviens 50.000 1,759 1,759 2,001 163 .| 10/10/2018. | ..
85254J 10 2 |STAG INDUSTRIAL REIT ORD.... 3,788 3,168 | v 14 172 803 .| 10/10/2018.
852857 20 0 |STAMPS.COM ORD 1,670 4,055 | oo | e | s | e (1,442) .110/10/2018. | ..
853666 10 5 | STANDARD MOTOR ORD 1,064 1,050 14 14 .| 04/22/2019. | ..
854231 10 7 |STANDEXINTL ORD 794 1,028 8 122 .| 10/10/2018.
854502 10 1 | STANLEY BLACK AND DECKER ORD ...99. cevvrnerenenn. 16,408 | 11165740 | i 16,408 4,733 267 ..4,554 .| 11/20/2012. | ..
855244 10 9 | STARBUCKS ORD.......ccooiiriiiiriiiriiinsisssiseissssssssssssssssssssssssssssssssssssssssnnss | coennns | ooe | woennes 1,545.000 | ...cccocovn. 135,836 | .......87.920 | ..ooccovvrii 135,836 | ...... 47,314 2,283 36,338 | ..o | s 36,338 .110/10/2018. | ..
85571B 10 5 | STARWOOD PROPERTY REIT 320.000 7,955 7,955 6,701 154 614 L1848 | e | e 1,648 .110/10/2018. | ..
857477 10 3 | STATE STREET ORD......coviiriiriiiiirineiersnsneiessssisssessssisssssssssssssssessssssessesssssssses | avnsnee | e | svevesenensd 460.000 | ..o 36,386 | .......79.100 | .ocoviiiiiiin 36,386 | ...... 29,900 239 888 LT3T4 | e | 7374 | oo, 10/10/2018. | ...oovevrrrans
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858119 10 0 |STEEL DYNAMICS ORD... 270.000 9,191 | e 34.040 | oo 9,191 | ... 710 |, 65 245 21,080 | e | e 1,080 10/10/2018.
858155 20 3 | STEELCASE CL A ORD e . 2,046 20.460 2,046 1,719 57 563 .110/10/2018. | ..
858586 10 0 |STEPAN ORD.......cccoouuvennnee el . 2,049 | ... 102.440 2,049 1,691 21 569 10/10/2018.
85858C 10 7 |STEMLINE THERAPEUTICS ORD 50.000 532 | v 10.630 532 .766 .(234) 06/28/2019.
858912 10 8 |STERICYCLE ORD . . 95.000 6,062 63.810 6,062 5,170 ..2,576 10/10/2018.
85917A 10 0 |STERLING BAN ORD.......coovemiiimeiirreiiesiiesiieseeses s sssessssssssseses | oneenes 270.000 5692 | .......... 21.080 5,692 5,929 76 1,234 10/10/2018.
859241 10 1 | STERLING CONSTRUCTION ORD.......comimiiimiiiiniiiiniiisniiissiisssseisssssssssssnsiens | coenes el 30.000 422 | . 14.080 422 AT (55) 10/15/2019.
860372 10 1 |STEWART INFO SVC ORD......ccooviiriiieiiiineiieeisesiieseiseseisesessssessesessesesesesssies | v JOV 30.000 | ..o 1224 | ... 40.790 1,224 1,313 27 (89) 04/22/2019.
860630 10 2 | STIFEL FINANCIAL ORD.......ccoviriiririniieirerisisiresssissssssessssssessessssssssessssssssssssessns | avsenes ] 80.000 4,852 | ... 60.650 4,852 3,964 48 ..1,538 10/10/2018.
860897 10 7 |STITCH FIX CL A ORD.........oiiviireiiceiicesienesiesesiesessseseseesesissssssesessssesesesssessnnnes | coeeees - 50.000 1,283 25.660 1,283 1,599 .(316) 06/28/2019.
861025 10 4 |STOCK YARDS BANCORP ORD.........ccooosiiiiiiiiiiiiiniinsinsiiesississssssisissssissssenes | ceviens ol 20.000 821 | oo 41.060 821 723 1" 98 06/28/2019.
86183P 10 2 | STONERIDGE ORD.........ccooiiiiriiimiiiriiiirisisseeesesisssisessssesessessssssssssessssesnes | conneees . 30.000 880 29.320 880 946 (67) 06/28/2019.
862121 10 0 | STORE CAPITAL ORD........coorieiriiimreiiseiiceseesesisesessesesssesessssesisesssssssesssssssssnsens. | conees 220.000 8,193 | ..cccooee. 37.240 8,193 6,184 | oo 77 295 ..1,965 10/10/2018.
86272C 10 3 |STRATEGIC EDUCATION ORD RN [ ] 20.000 3178 | ... 158.900 3,178 2,548 42 910 10/10/2018.
863667 10 1 |STRYKER ORD . . 360.000 75,578 209.940 | ..oovoivrininnne 75,578 | oo 49,783 | ... 207 749 19,148 10/10/2018.
864159 10 8 | STURMRUGER ORD.........ccooooirriinriinniiissiisnssiecsinssiessissssisssssssssssssssssssnans | coniees | 20.000 941 | ... 47.030 941 1,089 5 .(149) 06/28/2019.
866082 10 0 | SUMMIT HOTEL PROPERTIES REIT ORD.... SRR DO [V 120.000 | oo 1,481 | 12.340 1,481 1,554 86 313 10/10/2018.
86614U 10 0 | SUMMIT MATERIALS CL A ORD........ootiviiiimirieniiseneisessiseseiseseesessssssssessessenes | ceevenns o .130.000 23.900 3,107 2,120 .1,495 10/10/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD... e .100.000 9,940 | oo 75 296 .4,839 .1 10/10/2018. | ..
86722A 10 3 | SUNCOKE ENERGY ORD.........cccoorriiimiirineiiceiiseneisseesssssssesessessssssesssseseenssens | coneenes . 80.000 498 | oo 6.230 710 5 (212) 06/28/2019.
86771W 10 5 | SUNRUN ORD......cooviriimrirmrriiieiieisseissesss s essssssssinns | oeeeees [V 130.000 | weovvrvererrirnnens 1,795 | oo 13.810 1,613 380 12/18/2018.
867892 10 1 | SUNSTONE HOTEL INVESTORS REIT ORD..........ccocveimieinieiereeicenieseiseneeenesis | o 280.000 3,898 | ..., 13.920 4295 | ... 165 193 255 10/10/2018.
868157 30 6 | SUPERIOR ENERGY SVCS ORD.......ccoommrveiririererinneeinnneisneeisnenissenssessssesssnnenes [ evivenes | eoe | cevreennenn 18,0000 | i 89 | v 4.930 1,762 (514) 10/10/2018.
868459 10 8 | SUPERNUS PHARMACEUTICALS ORD 1,423 23.720 2,791 (570) .110/10/2018. | ..
868873 10 0 | SURMODICS ORD.........coovrriicrierieiererieneiienenienesesneninnesssssssnsesssnsssesssesssssnnnses [ eveneeee | eoe | cevereennenn 1000000 | i 414 | 41.430 432 (17) 06/28/2019.
87105L 10 4 | SWITCH CLA ORD......ccovriiieririerniinsisrnsisnsniesssssseenessssssesssessssssssesssssssssennenes | evvenes | oo | ververnneen 00,000 | i 1,037 | v 14.820 916 4 121 06/28/2019.
871237 10 3 | SYKES ENTERPRISES ORD.... 1,850 | .......... 36.990 1,363 487 04/22/2019.
87157D 10 9 |SYNAPTICS ORD 65.770 1,463 A2 | | e 1,142 10/10/2018.
871607 10 7 |SYNOPSYS ORD.. e | 180,000 e 25,056 139.200 | ..ccccvvveerrnn 25,056 | .. 15,482 29,893 | i | e 9,893 .110/10/2018. | ..
87161C 50 1 | SYNOVUS FINANCIAL ORD.......ocmiirimrririeireneieniiseseissseisesessesessesessesessesessens | ceevenns 203.000 7,958 39.200 9,109 | oo 61 218 B8 | ..o | e 686 10/10/2018.
87162W 10 0 [SYNNEX ORD . 50.000 6,440 | ........ 128.800 3,975 75 22,398 | [ 2,398 10/10/2018.
87165B 10 3 | SYNCHRONY FINANCIAL ORD » IO 908.000 | ....cccovvvvrnenn 32,697 | .......... 36.010 | coovrvrvrrrernnnn 32,697 | oo 27,218 781 11,395 | oo | s 11,395 10/10/2018.
87166B 10 2 | SYNEOS HEALTH CL A ORD........osiivimiriiriirneeiiesiisessieseisessissssssesesssssssssessns | oneeees ] ...70.000 4,163 59.475 3,195 L1409 | [ 1,409 10/10/2018.
87167A 10 3 | SYNTHORX ORD.......ooiiiiiriiieiiiieiissiississsesssssssssssssssssss s | connenes o ...15.000 1,048 69.890 1,016 32 32 .. 12/16/2019.
871829 10 7 |SYSCO ORD......cooieireiirieiiieeieeeissesisesessesisesss s | oo 510.000 43,625 85.540 | ....ccoovv.... 43,625 | . 30,466 796 11,669 | oo | e 11,669 | ..o 10/10/2018.
872307 10 3 | TCF FINANCIAL ORD.....ovrririiriiriiniieiissisissssssssssssesessssssessssssssessssssssssssessessns | avseres o 191.000 | 8,929 | L 46.750 8,929 9,500 195 857 10/10/2018.
87236Y 10 8 |TD AMERITRADE HOLDING ORD.........cooireiireiiceiineeieneeieseseesessssessenesseneseene | coneenes o .340.000 | ....................16,898 | .........49.700 | ....................16,898 | ..... 17,275 41 252 10/10/2018.
872540 10 9 | TUX ORD...coiiiiiiiiiiiissi bbb | cesiias RO I 1,568.000 |..................95,742 | ..........61.060 | ...................95,742 | ..... 23,863 1,377 25,590 12/21/2012.
872590 10 4 | TMOBILE US ORD.......ccoooorriiiriiiniicsisssissesissiesssssss s | oo 370.000 | ...cocoevreernnn29,015 | ... 78,420 | 29,015 | 24,657 ..5,480 10/10/2018.
87265H 10 9 | TRIPOINTE GROUP ORD........cooiriiiriiiieiieneiieseiiesesiesesissessssessesessssesessssienns | ceevenas [V 180.000 2,126 837 10/10/2018. | ..oooovvvs
872660 10 4 | TPICOMPOSITES ORD......ccovuriireriiiriiriisirnsisiessssessessssssesssssssssesssssssssesssesssssssens | sossenes - 30.000 741 .(186) (U L) 06/28/2019. | ...oocvvrerenee
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87266M 10 7 | TPG RE FINANCE TRUST ORD......ccoooouriiireiireiireiieseiiecesisesessesessesessssensesssenns | coieees ....60.000 1,216 20.270 1,216 1,152 | o 26 26 64 64 .1 08/14/2019. | ..
87305R 10 9 |TTM TECHNOLOGIES ORD ..110.000 1,656 1,546 585 .| 10/10/2018.
873379 10 1 | TABULA RASA HEALTHCA ORD.........covrviiriiireiiriiieseiiesessesessesesseseseeseseesssis | cvieees 20.000 974 1,516 .(302) .110/10/2018. | ..
87357P 10 0 |TACTILE SYSTEMS TECHNOLOGY ORD.........ccovvurmrirmeirnnnirneisnssisssissssisssiiens | conneees 23.000 1,553 1,416 136 | oo [ e 136 .103/19/2019. | ..
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD ..130.000 430 | 15,916 | 15,558 ..2,534 .| 10/10/2018.
875372 20 3 | TANDEM DIABETES CARE ORD.........coovvuemrreemreiimcriisieisssesseseesssssssssssssssssssins | v ....60.000 3,577 59.610 3,577 1,967 .1,298 .110/10/2018. | ..
875465 10 6 | TANGER FACTORY REIT ORD.......cccocoimmiiimiiiriiinniisneisssiissesisssssssssssnssssnssesns | cviines | ooe | covnnniees 120.000 | .ooovveiiriinens 1,768 | ......... 14.730 1,768 2,609 170 .(659) .110/10/2018. | ..
876030 10 7 | TAPESTRY ORD.......cooiiiiriiiciiiireiieseiiesesiesesiesesissesisesesssessssssesssessssssssssesssssssnes | oo 355.000 9,574 26.970 9,574 | ...... 14,581 A79 | o | e (2,407) . .110/10/2018. | ..
87612E 10 6 | TARGET ORD......coiiiriieiieieierieisssisisss s sesssssssssssenssssssssesssssssssessnss | seevens 580.000 74,362 | ........ 128210 | oo 74,362 | ...... 38,380 1,502 36,030 | oo [ e 36,030 | ..o 12/18/2018.
87612G 10 1 | TARGA RESOURCES ORD..........cccocieiireriiceiineieneisseisssssssssssssssssssssssssssssnenes | avvvenns | aee | cvenes 13,570.000 | ..................554,063 | .........40.830 | ...cccccceecennn. 554,063 | ....... 576,526 39,567 50,850 50,850 .107/01/2019. | ..
876664 10 3 | TAUBMAN CNTR REIT ORD.......coviiiimriiiriiimieiiseeinsesiesesiessssessssssssssssssssssenees | v . 2,176 3,845 189 [ oo | e (1,008) | ..o [ e (1,008) .110/10/2018. | ..
87724P 10 6 | TAYLOR MORRISON HOME ORD........ocooiiiiimiiireiiiniesciissiesssiesssesssssesssiesns | coneeees IO 140.000 | .ooovveiirrinens 3,060 | .......... 21.860 3,060 2,358 834 | s [ 834 | 12/18/2018.
87807B 10 7 |TC ENERGY ORD.......ooiiiiiiiiriiiiienissseiessissssisessssssssssssssessss s ssssssssessssesssins | coeeeees A 675.000 46,683 69.160 | ...coovrrernenns 46,683 | ....ccooovernnenne 34,500 506 12,183 .110/10/2019. | ..
878155 10 0 | TEAM ORD.....coiiiiriiiiinirsierssssee st essssessessans | avsnenes 35.000 559 | v 15.970 559 .588 (29) .| 08/14/2019. | ..
878237 10 6 | TECHNOLOGY DATA ORD.....ccccoviirrimririrerisinneinssissssesesessessssssssssssssssenssssesssnens | evnnnes | eoe | cevereneeonns 40.000 | oo 5744 | ... 143.600 5,744 2,805 2872 | o | e 2472 | oo 10/10/2018.
87901 10 5 |TEGNA ORD 392.000 6,542 | ..ccoo... 16.690 6,542 5,573 | oo 27 111 W2,281 | [ e 2,281 .| 02/12/2014. | ..
87918A 10 5 |TELADOC HEALTH ORD 80.000 6,698 83.720 6,698 5,075 2,732 .110/10/2018. | ..
879360 10 5 | TELEDYNE TECH ORD......cooriuiiriiieiiieiiiesieseiseesisssssssssssensssssssssssssssessesenes | cvnenes | eoe | covereneeonns 40.000 | ..ooovvierii 13,862 | ........ 346.540 | ...ccooovvrarnnenn. 13,862 9,016 5,579 10/10/2018.
879369 10 6 |TELEFLEX ORD.....cooviiirviiivieriisiniersnseienssnissienssssssssssesssnsssssensssssssesssesssssense | avvnenee | e | eernrnerssne0.0000 | ovviiviiicinenns 18,822 | ........ 376.440 | ...coovvvrine 18,822 | ...... 12,401 68 5,898 .1 10/10/2018. | ..
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.........ccomrviimeeirreririneiieneeienesiesessssssesnnens | o . 3,052 25.430 3,052 3,850 79 .(853) .| 10/10/2018. | ..
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD........cccouiiiiiniiiiienirissiississiiessiiesienes | cneeeas 50.000 4,353 | oo 87.060 4,353 2,424 .2,283 10/10/2018.
88033G 40 7 | TENET HEALTHCARE ORD.........coooviiriiiieiinmeiinreiienesissessssessesessesssssssssssnsssnnns | avvvnns | ave | cevveenees 100.000 3,803 38.030 3,803 2,683 2,089 .110/10/2018. | ..
880345 10 3 | TENNANT ORD.....coiiiiiiriiiriiiereiiesesiesesisesiesesiesessessssess s ssssssssssisessssesssins. | oo 20.000 1,558 | ......... 77.920 1,558 1,392 18 516 .110/10/2018. | ..
880349 10 5 |TENNECO CLA ORD......ccoovinriiiinriinneiisnsisnsisnsisssisnssssssssnssssnssssnssssnnsennnss | avvnnnns | ooe | sovernnnsennn800.0000 | i 786 | .......... 13.100 786 2,287 15 (857) 10/10/2018.
88076W 10 3 | TERADATA ORD.......coiiiiiieiiireiireiieseisssssessssss s sesssesssseseseenes | oenenes 3,748 26.770 3,748 4831 | o | e | s | e (1,623) | oo .110/10/2018. | ..
880770 10 2 |TERADYNE ORD.....cccceevvirimrinriniiniricsienissiinsisnisesienisissssississsssesssesssssssnssnns | avvenns | e | everenneenni 240.0000 | coiiiciiniinns 16,368 | .......... 68.200 | ...ccoooriiniiines 16,368 7,790 86 ..8,837 .| 10/10/2018. | ..
880779 10 3 | TEREX ORD.....cooiiiiiiiiiiriiiiciiiseiieseieseissesissesi s sssssnssssssssssssesssssssssens | coeines 2,382 2,998 35 177 .110/10/2018. | ..
88146M 10 1 |TERRENO REALTY REIT ORD. 3,790 2,573 | oo 19 69 1,328 1,328 .| 10/10/2018.
88160R 10 1 | TESLAORD.......cosmviirriirriissnisncisnnisssisnsisssnsssssssssnssssnsssssssssssssssssssnssnnnss | anvvenes | ane | eeeeennn 185,000 | v 77,391 | 10418330 | s 77,391 | ...... 52,891 L/ OO (R 13,872 .1 12/16/2019. | ..
88162G 10 3 | TETRATECH ORD......coooiiiiiiiriiiireiieceiieceieeceieesesiesessesesssesessssesssesessssesssesssisnens | ceevenas 5,170 3,934 34 22,083 | e | e 2,063 .110/10/2018. | ..
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD 3,406 4,888 34 .| 10/10/2018.
882508 10 4 | TEXAS INSTRUMENTS ORD........ccooooimriiimiiiimiiinreisneiisnesesnsssnesesnssessnssesnssnns | evivenes | eoe | wevene 1,044,000 | 133,935 | 1128290 | oo 133935 | ...... 65,553 3,351 35,277 .1 02/14/2018. | ..
882681 10 9 | TEXAS ROADHOUSE ORD.......oiiiiiniiiciiiiiiciiesissiisiississss e sisassssssssssssessssiss | cesiens 80.000 4,506 5,297 96 .(270) .| 10/10/2018. | ..
883203 10 1 | TEXTRON ORD ..20,161 24 (417) .| 10/10/2018.
88322Q 10 8 | TG THERAPEUTICS ORD.......coouiuiiireiirieiiieeeieesiseseiseseisesessessssesessesessesesiens | ceevenns .865 245 .| 06/28/2019. | ..
88338N 10 7 | THERAPEUTICSMD ORD.......ccoosivimriuirniieiiieiiesississiissiiesiesssesessssssssssssessenes | wonreons 1,338 (762) .| 03/19/2019. | ..
88339) 10 5 |TRADEDESKCLAORD.. 7,793 259.780 7,793 3,560 .4,312 .| 10/10/2018.
883556 10 2 | THERMO FISHER SCIENTIFIC ORI v | o o | e 428.000 | i 139,044 | ........ 324.870 | ..o 139,044 | ...... Y0 I 81 317 43,262 .| 02/25/2016. | ..
88362T 10 3 | THERMON GROUP HOLDINGS ORD..........cooommviiimriiineiinniissniessniessssessssssnnsinns | oo 1,072 26.800 1,072 1,026 46 . 06/28/2019. | ..
885160 10 1 | THOR INDUSTRIES ORD.........ccooueuirimiriiieiseseiseneiseseisessisesessessssesessesessssessens | cooeees 180.000 | oo 4457 | 74.290 4,457 4726 | oo 24 94 .1,337 .110/10/2018. | ..
88554D 20 5 |3D SYSTEMS ORD......coooviviriiiiiriiiieiiesissesssissisesiesissssesssssisssssessssssssesssnsnns | venees | o | onverennns 130.000 | oo 1,138 | 8.750 1,138 2,176 .(185) 10/10/2018. | ..o
88579Y 10 1 |BMORD....coiiciceiieceieceiiceiesesisesessess s nnnennnens | e | e | e 535.000 | ....ccoovvrenneenn 94,385 | ........ 176.420 | .o 94,385 | ...... 72,036 K017 O IO (7,554) 10/10/2018. | ....ccovvverees
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88642R 10 9 | TIDEWATER ORD......cooiriiiiiiiriiieceiieseiiesesiesessesesisesesssesessessssessssessssessssenenes | ceevenas 939 .(168) (168) | .. .| 06/28/2019. | ..
886547 10 8 | TIFFANY ORD.......ccccoovuvvvrannnns 2829 | oo 52 203 .4,783 4,783 .| 10/10/2018.
887389 10 4 | TIMKEN ORD.......ooiiiemiiiiiiiirieieseiieseeiessisessses s | oo 3,602 90 B9 | | e 1,519 .110/10/2018. | ..
887399 10 3 | TIMKENSTEEL ORD..........ccooooommiiimriiinniinnnisnsissssisssssssssssisssssssssssssssssssssanens | sosines .369 24 24 |.. .1 12/16/2019. | ..
88870P 10 6 |TIVOORD 1,627 48 .(130) (130) | .. .| 10/10/2018.
88870R 10 2 |TIVITY HEALTH ORD 1,454 (171) (171) | .. .| 03/08/2019. | ..
889478 10 3 | TOLL BROTHERS ORD 5,343 75 L9 | 1,119 .110/10/2018. | ..
890110 10 9 | TOMPKINS FINANCIAL ORD.........covriiiimriareiiemerieneeiscenesneeesnessssssessssesessennnnens | eveneeee | eoe | ceverennnennn 100000 | i N 15 138 .| 04/22/2019. | ..
89055F 10 3 | TOPBUILD ORD.....cuuiiiieiiiriireissisisesieisssssse s ssssesssssssssssssessssssssessssssenss | avsenes 2,119 ..2,381 10/10/2018.
891092 10 8 | TORO ORD.......oovuiueiirceriscesieesiseeissesssssssssesssesss s | oo 6,638 | ..o 30 108 ..2,855 .110/10/2018. | ..
89214P 10 9 | TOWNE BANK ORD.....ccooiviumriiimriiireiinseisesesissesssessesessesessesssssssssessssesssissssins | oneeees 2442 | oo 14 54 310 .110/10/2018. | ..
892356 10 6 | TRACTOR SUPPLY ORD........cccoovmmmmriimmriiimriineisnnsissssissesesnnsssssssssssssssesnnsns | wvonnnes | eoe | evevennnes 148,000 | i 13,549 | 193,440 | ... 13,549 | 10,871 193 ..1,450 10/10/2018.
893641 10 0 | TRANSDIGM GROUP ORD..........coocvummmveiereeinreeieneeieneeeesesssenesssssessssessssssssnesnnnes | evinnnee | eoe | ceverernerne38.000 | oo 30,800 | ........560.000 | ........cc..c.c..30,800 | oooooovirnnns 18,557 1,788 1,650 12,097 .110/10/2018. | ..
89400J 10 7 | TRANSUNION ORD......cciriiiriiriireiriisiemssiessesssessssessssssssssssssssssessesssssesssssssssansns | sossenes 220.000 .18,834 . 18,834 | ... 15,035 66 ..6,338 .110/10/2018. | ..
89417E 10 9 | TRAVELERS COMPANIES ORD.........ccoovuemrriirmrrirrenircesiesesessesssssesssesesesssssesnsssnnns | connenes | e | coneevion 290.000 | ...oovveerrienans 39,716 | ........ 136.950 | ..oocvverciri 39,716 | ..... 26,528 937 .4,988 10/10/2018.
894650 10 0 | TREDEGAR ORD.......ooooriiireiinsiiss s sssssnsnes | sonines 30.000 671 22.350 671 683 (12) .1 12/16/2019. | ..
89469A 10 4 | TREEHOUSE FOODS ORD........ccoimiiimiiiriiineiiseiisssissesssssssssessssssssssssessssssnns | coneeees 60.000 2910 | oo 48.500 2,910 2,767 (133) .110/10/2018. | ..
89531P 10 5 | TREX ORD.....ccooiiiimriiimieiirieiesesiesesisssissssssessssesssssssssessssessssessssesssssssssssssons | coenenes | e | coveeeiiinns 70.000 | .o 6,292 | ....co.... 89.880 6,292 4,749 .2,136 10/10/2018.
896095 10 6 | TRICO BANKSHRS ORD.......ooviiririririeiiieinsiesiesssisessesssisssssssssssssssessssssessessassses | avsenes 30.000 1,224 1,224 1,134 13 91 .| 06/28/2019. | ..
896215 20 9 | TRIMAS ORD.......cooiiiiiiiiiiiieeieseiisesisesisnss s | oo 50.000 1,571 . 1,571 1,440 206 .110/10/2018. | ..
896239 10 0 | TRIMBLE ORD.......oiivimriiimiiiiiiseisssissesssssssssss s sessssssessssessssssssisns | svinees 300.000 12,507 | s 41690 | oo 12,507 | ...... 11,715 ..2,634 10/10/2018.
896288 10 7 | TRINET GROUP ORD.........coomiiimiiiieiiieiisesissesissessssesssesssssssssssssssssssssssssssssssnses | o . 50.000 2,831 56.610 2,831 2,522 733 .110/10/2018. | ..
896522 10 9 | TRINITY INDUSTRIES ORD.......ccooviuriiireiiriiieceiieseesesesesesessesesssesessessssesssessenes | evvenes | eoe | cvereeeeens 170.000 3,766 22.150 3,766 4,584 109 265 .110/10/2018. | ..
896749 10 8 | TRIPLE S MANAGEMENT CL B ORD.......cccooimrviiiniiinniiiniissniisssissssssssssssienees [ o 30.000 555 .755 .(200) 08/14/2019.
89678F 10 0 | TRISTATE CAPITAL HOLDINGS ORD........ccoocmeeirriernenirnerisesisesessesessssssssesenns | o 30.000 784 647 .110/15/2019. | ..
89679E 30 0 |TRIUMPHBANCORP ORD 1,141 871 .| 06/28/2019. | ..
896818 10 1 | TRIUMPH GROUP ORD.........cccooouimiiiimiiiiniiiiniessieissiessnssssssssssssssssssssssesnesennes | oo 1,592 1,290 8 .103/19/2019. | ..
896945 20 1 | TRIPADVISOR ORD.. 3,798 5,340 438 .| 10/10/2018.
89785L 10 7 | TRUECAR ORD.......ccosviiiriiiniiiiniiinccisssicssssssssssisssssssssssssssssssssssssssssneses | sveines 523 1,384 .110/10/2018. | ..
89785X 10 1 | TRUEBLUE ORD.......cooiiiiiiiiieiiieiieeiisseieseiseseesseisessssesesssssssesesiessssesesieses | oneenes 1,203 1,230 .| 04/22/2019. | ..
898202 10 6 | TRUPANION ORD . 1,124 1,084 .| 06/28/2019.
89832Q 10 9 [BBAND TORD.......cooiiiiimiiiriiiniensiisniississsssisssssssssssssssessssssssssnssessssssnssens | avvsies | ane | covens 1,708.000 | .....ccccoeer.....96,195 | ... 56.320 | oo 96,195 | ...... 61,558 1,659 29,549 .110/10/2018. | ..
898349 10 5 | TRUSTCO BANK ORD.......oooiiiimrriimreiiieiiieiissesiseesissssssssssssesssssssssssssssssssssnnes | cvnenes | eoe | cvvoeeeeens 120.000 1,040 950 | i 8 8 90 .| 06/28/2019. | ..
898402 10 2 | TRUSTMARK ORD 80.000 2,761 2,714 74 486 .| 10/10/2018.
898697 20 6 |TUCOWSORD......... Cl i 10.000 618 551 67 .110/15/2019. | ..
899896 10 4 | TUPPERWARE BRANDS ORD.......ccoeomiiririieriieirerisiseressesssssseensssssssssssssssssssnses | sesvnnes | ao | veresennend 60.000 515 1,820 89 | s [ e (1,379) [ v .110/10/2018. | ..
901109 10 8 | TUTOR PERINI ORD 50.000 643 778 .(135) .| 10/15/2019.
90138F 10 2 | TWILIO CLA ORD......ooieiirecineiseseessssss s ssssnnses | sinines 99.000 9,730 . 9,730 7,058 970 .1 12/18/2018. | ..
90184L 10 2 | TWITTER ORD......ccoviviiriiicriireississeise s | oo 865.000 21,723 32.050 | .o 27,723 | ..... 23,628 2,863 .110/10/2018. | ..
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD.......ccooooiriiiriiineiieneiieseiseneisseseiieseiens | oeeeees 300.000 4,386 | .......... 14.620 4,386 4,356 120 522 534 .110/10/2018. | ..
902104 10 8 |IIVIORD ...ttt ensssssssessesssssssssensenss | ansenne | e | sveverenens 102.000 3,434 33.670 3,434 3,775 (18) 09/24/2019. | ...ovvveerirens
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90214J 10 1 |2UORD ....70.000 1,679 4,662 .110/10/2018. | ..
902252 10 5 | TYLER TECHNOLOGIES ORD. ....40.000 ....12,001 8,513 .| 10/10/2018.
902494 10 3 | TYSON FOODS CL A ORD.....ccosrvuumriuimiiiriiiinsesieeesiesesiseseseseseseessssssssssssssssesssss | oo 310.000 28,222 8,493 479 .110/10/2018. | ..
902653 10 4 |UDRREIT ORD......ccoomiiiiiiiinniisiiniiiesieniisiississsiessessssssssssssssssesssesssessssssinns | avvveens | e | sevvssions 320.000 | ..ooovvvririiinns 14,944 12,714 432 .1 10/10/2018. | ..
902681 10 5 |UGIORD 210.000 9,484 11,605 | .o 68 240 .| 10/10/2018.
902788 10 8 |UMB FINANCIAL ORD 50.000 3,432 X 3547 | oo 16 60 .110/10/2018. | ..
902973 30 4 |US BANCORP ORD 109,094 59.290 | covvvrierrins 109,094 | ...... 68,063 773 2,815 .1 12/18/2018. | ..
903002 10 3 |UMH PROPERTIES REIT ORD 000 [ 708 708 645 8 .110/15/2019. | ..
90328M 10 7 |USANA HEALTH SCIENCES ORD.......c.covvcvinrieinriiiernsisiessnsissssssssensssssesesssnsssses | evvnnns [ e | eorervnsionns 10.000 | .o 786 786 1,077 10/10/2018.
903288 50 0 |USATECHNOLOGIES ORD........cooiriiimeiiceiirneniesesisesiesesisesesssesssesssessesessessnens | coneenes 80.000 554 554 594 .| 06/28/2019. | ..
90333L 20 1 |US CONCRETE ORD......ccooouuuiriimrriimieiemeeiisessssessesessessssssssssesssssssssssssssssessisnnnes | svinees 20.000 833 833 994 .| 06/28/2019. | ..
90337L 10 8 |US PHYSICAL THERAPY ORD........cccoooimiiiriiineiineiissniessssissessssssssssssessssssssnsens. | avinnes | eoe | coverenenenns 10.000 | oo 1,144 1,144 1,121 1" 10/10/2018.
90346E 10 3 |US SILICA HOLDINGS ORD.........corvueucreimeiimcenisesicesisssessesesssssseesesssessssssssessees | coneenes 90.000 554 554 1,707 | o 6 23 .110/10/2018. | ..
90353W 10 3 [UBIQUITI ORD....ouvvormrvirmirireriressiessseessessssessssesss s ssssssssssssssnssees | oeseees 20.000 3,780 ) 3,780 1,661 22 .110/10/2018. | ..
90384S 30 3 |ULTABEAUTY ORD.....ccoiiiiiiiiiieiieiiereeisesiesesssesssssisessssesessessssessssesessesesins. | coneeees 60.000 15,188 253.140 | oo 15,188 | ...... 15,474 10/10/2018.
90385V 10 7 |ULTRA CLEAN HOLDINGS ORD.......cccocosiimiiiiiiniiciiicsisiississssissssessssssssiasiaens | coienes 50.000 1,174 1,174 .696 .| 06/28/2019. | ..
90400D 10 8 |ULTRAGENYX PHARMACEUTICAL ORD........cccooimviirriinerinniisneesseiissesisnenes | crvvenas 50.000 2,136 2,136 3,395 (39) .110/10/2018. | ..
904214 10 3 |UMPQUA HOLDINGS ORD.........ccoovuuurieimmiiimreiireiisesesiesesesesesseseseesssssssssesssssssssins. | cvieees 270.000 4,779 4,779 5,549 | oo 57 221 486 10/10/2018.
904311 10 7 |UNDER ARMOUR CL A ORD... 220.000 4,752 4,752 3,737 865 .1 10/10/2018. | ..
904311 20 6 |UNDER ARMOUR CL C ORD... . 230.000 4,411 4,411 3,668 692 .110/10/2018. | ..
904708 10 4 [UNIFIRST ORD.....ooviruumrirmrriimrriieeisesesssssseesssssessssssssssssssssssssssssssssssssssssssssnns | svnnees | eoe | covernesenns 10.000 | covooeverrirnane 2,020 2,020 1,610 | oo 3 5 589 10/10/2018.
907818 10 8 |UNION PACIFIC ORD.........orviieiimceiiceeissesiesesissessesesisesesesssssssesssesssssessssssesssns | oo 935.000 169,039 | ....... 180.790 | ovvvecii 169,039 | ...... 97,443 3,020 33,523 .1 08/14/2019. | ..
909214 30 6 |UNISYS ORD.....ccosiiiuiiiiiriiieriiiereiieceiieseieesessesessecessesessesessesssssessessssessssesssins | cvnenes | ooe | covereneeoons 60.000 | ...ovoorrrierii 712 | e 11.860 712 583 129 .| 06/28/2019. | ..
909218 10 9 [UNIT ORD.....oooiiiriiiniisnsissesesesss s | cvennns | ooe | soveonnieons 60.000 | ...ovvorriinriis 42 1,562 .(815) 10/10/2018.
909839 10 2 |UNITED COMMUNITY FINANCIAL ORD SO RRRON DO 60.000 700 583 5 116 .1 08/14/2019. | ..
90984P 30 3 [UNITED COMMUNITY BANKS ORD.......ooriuirmiiririiiiinrisieissiessessssesessessssesesenes 2,463 | oo 16 59 848 .110/10/2018. | ..
909907 10 7 |UNITED BANKSHARES ORD..... 4,623 | .o 46 177 982 .110/10/2018. | ..
910047 10 9 |UNITED AIRLINES HOLDINGS ORD..........cocouemmreimmriermmerirnneeinnenisnseessenissnsinnssinnes | evvveeee | eoe | evreeneen 193.000 | i 17,001 | 1.iii.88.090 | i 17,001 | 10,021 841 .| 02/05/2018.
910340 10 8 |UNITED FIRE GROUP ORD .969 13 (94) .| 06/28/2019. | ..
911163 10 3 |UNITED NATURAL FOODS ORD.........cccouomrieimremirneeirseniscessesesesesesesseseesesessssenes 1,707 (110) .110/10/2018. | ..
911312 10 6 |UNITED PARCEL SERVICE CL B ORD ....86,624 | ... 117.060 | ....................86,624 | ...... 70,964 2,842 14,452 .| 10/10/2018.
911363 10 9 |UNITED RENTAL ORD........ocoiriiiimiiireiinesisesissssissesissssssssssssssessssssssnsssssssnnes | cvenes 9,172 7,307 ..3,533 .110/10/2018. | ..
912008 10 9 |US FOODS ORD.....coiiruiiuiiimiineiseiseeisssisessessses s sssssss s ssssssessssnes | anseses 260.000 110,891 7,569 ..2,665 .| 10/10/2018. | ..
912909 10 8 |US STEEL ORD 210.000 2,396 5,897 42 .(1,434) | ... .| 10/10/2018.
913017 10 9 |UNITED TECHNOLOGIES ORD..........ccovueierirerirrerireesirssesesssesssssessssssssssssssssnsennns | evveees | eoe | coveeeeees 846.000 | ...cccooovrnnnens 126,697 | ......149.760 | ...cccoooue. 126,697 | ...... 54,702 2,487 36,615 .| 11/26/2018. | ..
91307C 10 2 |UNITED THERAPEUTICS ORD......cosvueiiririririeirniisieisssiesssssssesesssssssssssesssssssssenss | sosvenes . 50.000 4,404 X 4,404 6,199 | .o | e [ | (1,041) .110/10/2018. | ..
91324P 10 2 |UNITEDHEALTH GRP ORD......ccooooiiiiiniiieiiieiieeneiseeeissssesssssesssssssssssssssssnessns | coneenen | e | coreeens 1,110.000 326,318 293.980 ....326,318 ....187,525 3,467 40,904 .| 12/16/2019.
913259 10 7 [UNITIL ORD..couiiimiiiiiiceiiceiieseisesessssess s | i ....10.000 618 599 7 19 .| 06/28/2019. | ..
91325V 10 8 |UNITI GROUP ORD 200.000 1,642 3,828 | .o 44 LU O I (1A72) | oo .110/10/2018. | ..
91336L 10 7 |UNIVAR SOLUTIONS ORD o e [ | e 140.000 3,394 3,938 910 .110/10/2018. | ..
913456 10 9 |UNIVERSAL ORD.....ccoviiiiirieiiniieierisiesisisessssesssssssesssssssssessssssssesssssssssssensans | avsenes 30.000 1,712 1,967 91 87 10/10/2018. | ..o
91347P 10 5 |UNIVERSAL DISPLAY ORD.......cooiiiiriieiiieriiniisineisssssissssssesssessssesssssssssssssssnssns | cvnnenen | e | cveeeiennns 50.000 | ....cccoooerenrn.. 10,304 | ........206.070 | oo 10,304 5,393 20 .5,625 10/10/2018. | ....ccovvverees
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913483 10 3 |UNIVERSAL ELECTRONICS ORD.........cooovererirrerirririrseeisseniesesissesssessssssssiesssinns. | coieees 523 410 113 .| 06/28/2019. | ..
913543 10 4 |UNIVERSAL FOREST PRODUCTS ORD. 3,339 2,388 28 1,522 .| 10/10/2018.
91359E 10 5 |UNVLHEALTH RTY REIT ORD.......coociiriiiriiireeieeiiseeiesesieseseesesssesssssssssesssssens | coneeees 1,174 746 20 427 .| 04/22/2019. | ..
91359V 10 7 |UNIVERSAL INSURANCE HOLDINGS ORD........ccccovmrimiiimiiinerieniiiinnissiesinsiinens | cvienes 1,395 23 .(298) .1 10/10/2018. | ..
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.......ccccommvriinrrirenereneeisnneiseneissnennnnens [ evvenes | eoe | ceverernernn 38,000 | i 13,629 | ... 143460 | .................... 13,629 | ... 11,832 57 ..2,556 .| 10/10/2018.
915271 10 0 |UNIVEST FINANCIAL ORD........coocvvemmriimrriinnnes T8 | 6 6 16 .| 06/28/2019. | ..
91529Y 10 6 [UNUM ORD.....ccooviiiiiiiniiirciseissississssssssssss s | conneies 250.000 6,294 258 (55) .110/10/2018. | ..
91544A 10 9 |UPLAND SOFTWARE ORD.......ccoooiiviimiiieiiieesieessissssisessisesessesessesessesessesssens | coneeees 20.000 910 .(196) .| 06/28/2019. | ..
917047 10 2 |URBAN OUTFITTERS ORD......cccovuriieriieieierisiesisisissssssesssssesssssssssessesssssesssssnns | aveenes . 90.000 3,506 .(489) 10/10/2018.
91704F 10 4 |URBAN EDGE PROPERTIES ORD.........cccoooimriimiririeiernnsisessssesessesssesessssnsesnnnens. | cvvenes | eoe | cvereeeeens 130.000 2,696 114 333 .110/10/2018. | ..
917286 20 5 |URSTADT BIDDLE CL A REIT ORD......ccoviviuiiirieiieriesiiseseiseseiseseisssssiseseissneies | oo 30.000 630 17 115 .| 06/28/2019. | ..
91734M 10 3 |US ECOLOGY ORD.......ccovviiiriimeiireiieseiisesiseseessssssssesssssssssssesessssessssssssnsens | cvones 20.000 1,346 .(188) 10/10/2018.
918204 10 8 | VF ORD....cciiiiiiieiiceiieceiisesiceseecesieress s | e .457.000 | ......cco..........45,545 | ..........99.660 | ...................45,545 | ... 11,588 649 33,957 .| 04/09/2012. | ..
91879Q 10 9 | VAIL RESORTS ORD......costiiriiiiirirriitiieiinsiiesiesissessssessiesssesssssssssessssesssenes | coeneons ...40.000 | .coiiiiieinnn9,593 | 239.830 9,593 9,554 | oo 70 270 .1,160 .110/10/2018. | ..
91913Y 10 0 |VALERO ENERGY ORD.......ccooouiriiireiiineeieseeiesesiesesissssisssssssssessssssssssssssssssssnnees | connenen | e | coneeveon 460.000 93.650 | oo 43,079 | ..... 38,842 1,649 .8,593 10/10/2018.
919794 10 7 |VALLEY NATIONAL ORD......cccotiiiiiiiiiiriiiinississiiesiesisssississssssssssssssssissisens | envveens | e | eevvseiondd 470.000 | ..ccovvriirrrnnnn5,382 | i 11.450 5,382 5,234 172 .1,077 .| 08/14/2019. | ..
920253 10 1 | VALMONT INDS ORD......ccocouriiimiiiriiiireieenesisesissssissssssesessssssssssesssssssssssnes | oo 20.000 | ..cocooiriciiennnn2,996 | oo 149.780 2,996 2,664 30 7 .110/10/2018. | ..
92047W 10 1 |VALVOLINE ORD.....ccoooviuriiuriiiiriiiereiiseseiiesesiesessesessesessessssesessessssesssssesesesessnens | coesenes 230.000 | ..ooooverrrienn 4,924 | L 21.410 4,924 4,506 99 474 10/10/2018.
921659 10 8 | VANDA PHARMACEUTICALS ORD......ccvvieririririiirinsisrsnsseiesssssssssesssssssssssssessnnss | cevenes | e | veresennens 70.000 | .oovcvieren 1,149 | 16.410 1,149 1,751 .(680) .| 12/18/2018. | ..
92214X 10 6 |VAREXIMAGING ORD . 50.000 29.810 1,491 1,713 (223) .103/19/2019. | ..
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.......ccouvviiimiiriiiniiniiciiissisesssississsisssssssssnies | cvvenes | one | svveiiens 105.000 | .o 14,911 | i 142.010 | oo 14,911 5,634 .3,014 10/10/2018.
922280 10 2 | VARONIS SYSTEMS ORD.......ccooiriiimrimieeiiiesisenesseseisssssssesessessssesessessssessssenens | oo . 30.000 2,331 1,826 744 .110/10/2018. | ..
92240M 10 8 | VECTOR GROUP ORD........ccoiriiimriiimreiiieiiereeiesessesessesessssesssessssssesesssssessssenens | cvvenes | eoe | coveeeeens 126.000 1,687 1,567 194 540 .110/10/2018. | ..
922417 10 0 |VEECO INSTRUMENTS ORD.......cociimviimriiinriiniiiiseiisssisssssisssssssssssssssssssnies. | soenes 881 747 134 04/22/2019.
92242T 10 1 | VECTRUS ORD....ccoovviiiiiiieiiceiicesiecesiesesssesessesesssesessssessssssssesessssssssssssssssssssnss | cooenes 513 406 107 .| 06/28/2019. | ..
922475 10 8 |VEEVASYSTEMS ORD.....ccoooiirriinrniiinriinnciisnnisnsiisnnsisnnsssnnssnsssnssssnsssnssssnns | soinnee | oon | coennnnns 140,000 | i 19,692 | ... 140660 | .................... 19,692 | ... 12,516 .7,188 .110/10/2018. | ..
92276F 10 0 |VENTAS REIT ORD......cccovviirriiniiinnissnissnissniissnisssssssssssssnsssnssssnssssnssssnenes | evennnes | ove | everenneei838.000 | v 25,117 | 1l BTT40 | 25,117 | 21,682 345 1,379 (370) .110/10/2018. | ..
92337F 10 7 |VERACYTE ORD... 1,995 (41) .| 06/28/2019.
92339V 10 0 |VEREIT ORD......ooiiiiiiriiiriiireississississsis s ssssnssssnns | onneees cervnnnn9.240 8,354 164 655 ..2,487 .110/10/2018. | ..
92343E 10 2 |VERISIGN ORD.........cooiiiiuiiirieiiieeiiceisessiseseesssesessss s sssesssseseseenens | oeeenes ..24,085 | ... 192.680 8,921 .5,549 .110/10/2018. | ..
92343V 10 4 |VERIZON COMMUNICATIONS ORD...... ..287,352 g ...287,352 | ....... 214,342 10,013 21,531 .| 12/16/2019.
92343X 10 0 |VERINT SYSTEMS ORD.........coomiiimiiiimiiniiiisiisniisssissnesssnssssssssssssssssssssssnssens | connenes 3,875 55.360 3,875 3,143 914 .110/10/2018. | ..
923451 10 8 |VERITEXHOLDINGS ORD.......ccccoouiiiiiiiiiniissiieiiesisissiissiisssesisssnssssiisssiens | cesiens 1,457 29.130 1,457 1,302 19 155 .| 04/22/2019. | ..
92345Y 10 6 |VERISKANALYTICS ORD......cccoovirviiirriiimiiinnniisneisnsisnssisnssssnesessssesnssessssesnnns | connenes | e | cveerreesni207.000 | 30,913 | .. 149.340 | .oo....oo.30,913 | 17,116 207 ..8,342 .| 08/02/2017.
92346J 10 8 |VERICEL ORD 944 (74) .| 06/28/2019. | ..
92511U 10 2 | VERRAMOBILITY CL A ORD.....cvviriireriiieiesisisisesieissssisessssssssesssissssessssssnsesss | sosvnes 2,103 (5) .1 10/15/2019. | ..
92531L 20 7 |VERSOCLAORD.... 762 (41) .| 06/28/2019.
92532F 10 0 | VERTEX PHARMACEUTICALS ORD.........ccoovvvimmrriiinnrisnnrisecsissnsisnnsissnsissnsisnnnies. | coinnes | eon | evennerenn310.000 | o .67,875 | ...218.950 | ....................67,875 | ... 46,088 16,504 .110/10/2018. | ..
92552R 40 6 |[VIAD ORD.......cooriiiriiiniiniineisess s | aneieeas 1,156 | oo 2 4 194 .| 04/22/2019. | ..
92552V 10 0 | VIASAT ORD.....oiiiiiiiirieiireiiseieeiesesiessises s | erenes . 3,713 855 .110/10/2018. | ..
925550 10 5 |VIAVI SOLUTIONS ORD.....comiiiirriiiririieisissiesissssesesssisssessessssssssessssssessessseses | avseres 270.000 4,050 | .......... 15.000 4,050 3,175 1,337 10/10/2018. | ...oovevrrrans
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92556H 20 6 | CBS CL B ORD.....ciiiiieieiirieiceiieseisssiesei e | crevinas .439.000 | ..o 18,429 | 41980 | e 18,429 | 14,352 130 [ oo | e (2,318) .110/10/2018. | ..
925652 10 9 |VICIPPTYS ORD ..450.000 9,549 134 522 3,047 .| 10/10/2018.
92686 10 6 |VIKING THERAPEUTICS ORD.......cooooiiviiriiiniiieeeieneieseiseseisesessessssessssesesoene | ceevenns ....80.000 664 (22) .| 06/28/2019. | ..
928237 10 8 |VIRNETX HOLDING ORD.......cotiiiiiiiiiiiiiiciiissisesssisisisessiessssssssisssisssses | ceviees . 80.000 486 (182) .| 10/15/2019. | ..
92826C 83 9 |[VISACLA ORD......ooiiiiriiiceiieceieresisesiesesiscesissessseseseesssssssessssssssssssssesssssnnnens. | avvvnns | ane | ceviees 1,770.000 ....132,618 1,847 99,049 .| 10/10/2018.
92827P 10 2 |VIRTUSA ORD 30.000 1,360 1,526 82 .110/10/2018. | ..
92828Q 10 9 |VIRTUS INVESTMENT PARTNERS ORD..........ccooiimviimniiinniiinniissnissssisssisssssenns | cvvieoas 1,217 .966 7 251 .1 08/14/2019. | ..
928298 10 8 |VISHAY INTERTECH ORD.........coooriiirirmiiimirieiieeiieseniesesiesssssesssesssssssssssssssseenes | oo 3,619 3,065 63 558 .110/10/2018. | ..
928377 10 0 | VISTA OUTDOOR ORD......cirurmmriimmresmsssmsssssessssssssssssssssssssssssssssssssssssssssnses | avseees 524 621 (98) 06/28/2019.
92839U 20 6 |VISTEON ORD.......coovoiiiiiciireiisseiiseiissesisesssssssssssssssses s | aevseons 30.000 2,598 2,478 789 .110/10/2018. | ..
92840M 10 2 | VISTRAENERGY ORD......cooouuriiiiiiriiireieeseeseseissssssesessesessessssssssssssssssssssesens | cvoeees 500.000 | ..oocoovrrirenn 11,495 | 1100000.22.990 | i 11,495 | ...... 12,455 250 50 .110/10/2018. | ..
92857F 10 7 | VOCERA COMMUNICATIONS ORD.........ccoooomriirmiiinniiseiienniessssessssisssssssnsessnees | oo 50.000 1,038 1,596 .(558) 06/28/2019.
92886T 20 1 |VONAGE HOLDINGS ORD.........coouriiimreiircenicesiesesissessssessssessssssessssssssssesssssenns | cveeees 270.000 1,995 3,515 .(362) .110/10/2018. | ..
929042 10 9 |VORNADO REALTY REIT ORD.......coviiiereriiirirnieinirsiesissssssesssisssssssssssssssssessns | avsenes 207.000 13,766 | .........66.500 | ...oooovviirnns 13,766 | ..o 13,679 404 546 925 .110/10/2018. | ..
929089 10 0 | VOYAFINANCIAL ORD.........corveemeeimeiimreniereeisecesesesesssesesssesesssssesssesessssssssessseeseses | cvnenes | eoe | cvveeeeens 190.000 | ..ovveoriiins 11,586 | ..........60.980 | ...occooovrrnnrnns 11,586 9,397 61 ..3,960 10/10/2018.
929158 10 6 |VOYAGER THERAPEUTICS ORD.......ccooiriiirriireiiseiiseeeiesesisssssessssssesssssisnens | oeeeees 558 1,089 .(531) .| 06/28/2019. | ..
929160 10 9 | VULCAN MATERIALS ORD.........cccooommmiiiniiinniesnniissniesnniessneessnsissnssssnssssnssnsnenes | evinnnes | eoe | eveneenenn 138,000 | i 19,439 | i, 143.990 | oo 19,439 | ...... 13,166 167 .6,101 .110/10/2018. | ..
929236 10 7 |WD-40 ORD.......oooiiemiiiceiiceieecesieceseesesiesessesess s | e | 10,000 | i 1,941 | L 194.140 1,941 1,544 24 109 10/10/2018.
92927K 10 2 |WABCO HOLDINGS ORD Cl 80,000 | i 8,130 | 135.500 8,130 6,722 1,690 .1 10/10/2018. | ..
929328 10 2 |WSFS FINANCIAL ORD.........ccovveimriireeineeienenisnesesnesisnessssessssnessssssssssssssesensenes | evinnnes | eoe | cevereensernn30.0000 | i 1,3200 | it 43.990 1,320 1,440 14 182 .110/10/2018. | ..
92936U 10 9 |WP CAREY REIT ORD.....ccocoevuniirinrivciieriniinninsinsisesississsisssssnsissssesssessnees | ovennee | oo | coernennn 130,000 | i 10,405 | .......... 80.040 | ...ccooovriinnines 10,405 8,293 135 537 21,911 10/10/2018.
92939U 10 6 |WEC ENERGY GROUP ORD........coiirviimiiiriiiineinesiseceesseisssessssssssesssesssesnnnes | ceevenns .35,509 92.230 | .o 35,509 | ..... 25,890 909 8,843 .110/10/2018. | ..
929566 10 7 |WABASH NATL ORD......coooommriimrriinreeiereiienesienesissnesisnessssesssssssssesssnsssessssnnnnsens | evinenes | eoe | cevereennenne 10,0000 | ot 1,028 | .......... 14.690 1,028 1,047 | oo 6 1" (18) .| 04/22/2019. | ..
929740 10 8 |WABTEC ORD.....ccocooriiiriiiniiisneisssisssisssissesssssssssssssssssssssssssssssssssssssnses | svinnns | ooe | sovnnneees 152.000 | .coovvviiriins 11,826 | ... 77800 | oo 11,826 | ...... 15,023 67 .(267) 10/10/2018.
930059 10 0 |WADDELL REED FINANCIAL CL A ORD.........oovvuirrrirreeisereenesieseseesesessesessnies | o . 90.000 1,505 | .......... 16.720 1,505 1,827 90 .(122) .110/10/2018. | ..
931142 10 3 | WALMART ORD.....oviiriierinieiiiseiessisissssesssssssesssssssesesssssssesssssssssssensesssssenss | aviennes | oe | vovneeee 1,430.000 | oo 169,941 | ........ 118.840 | ..o 169,941 | covvvvireres 106,497 758 3,017 36,737 .| 10/10/2018. | ..
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD........cccoouiimiiiriiiiniisniisnessseesssssssnssesnenes | evinnns [ eoe | cvvinneens 430.000 25,353 58.960 | .....cc..... 25353 | ...... 14,198 L2 N [ (4,029) .110/10/2018. | ..
93148P 10 2 |WALKER & DUNLOP ORD 30.000 1,940 1,940 1,469 36 643 .| 10/10/2018.
93627C 10 1 |WARRIOR MET COAL ORD.....ccooooiriiiniiiirinsiisnsiesssicssnssssssssssssssnsssssssssssns | avviins | ane | coveveinnies 70.000 . 1,479 1,828 7 .(349) .| 06/28/2019. | ..
938824 10 9 |WASHINGTON FEDERAL ORD........coiiiiiiiiimriiineieseiseneesssnessesesssesesssesessesessens | cvvenes | eoe | coveeeeens 100.000 36.650 3,665 3,152 82 994 .110/10/2018. | ..
93964W 10 8 |WASHINGTON PRIME GROUP ORD.. 220.000 3. 801 1,432 220 .(268) .| 10/10/2018.
939653 10 1 |WASHINGTON REIT ORD........ccorviimiiimmiiireiisisissesissesissessessssssssesssssssssssessssenns | coeines 90.000 29.180 2,626 2,597 | oo 27 108 556 .110/10/2018. | ..
940610 10 8 |WASHINGTON TRUST BANCORP ORD........coommivirrrirmriiireiieseiseneisnesssesssssneies | v ....10.000 53.790 538 522 | s 5 5 16 .| 06/28/2019. | ..
94106L 10 9 | WASTE MANAGEMENT ORD ..518.000 ..59,031 37,998 971 10,798 .1 03/19/2019.
941848 10 3 |WATERS ORD.....ccooooiirriiriiireiremeiienesiesesiesesissesesssssssssssssesssssssssssssssssesssesnnnees | evvvenes | eoe | ceverennsrn:89.000 | i 19,860 | e, 233.650 | ....ccocovenn.. 19,860 | ..o 11,002 ..3,825 .110/10/2018. | ..
942622 20 0 |WATSCO ORD.....oovrriierniiernnicinniessssssienssssssesnssssenssssessssssssssssssssssssssenssssssssens | sevenes | aon | verveneneern30.000 | vivivivniieinnnnnn. 5,405 | i 180.150 5,046 192 .1,230 .110/10/2018. | ..
942749 10 2 |WATTS INDUSTRIES CL A ORD 99.760 2,974 36 ..1,409 .| 10/10/2018.
94419L 10 1 |WAYFAIR CLA ORD.......ocosmrrimrimrriinneiieneiinneiissesissssissssissssssssssssssssssssnsesnnns | evvneeee | eon | eevereennenne 10,0000 [ i 6,326 | i 90.370 8,372 20 .| 10/10/2018. | ..
947890 10 9 |WEBSTER FINANCIAL ORD......cccooiimviimriiinriensiisneiisnsissssssssssssssssssssssnnsees. | coenes 53.360 6,783 168 448 .110/10/2018. | ..
948741 10 3 |WEINGARTEN RLTY REIT ORD......ccoovurvuirriimnerirncneinnnrisnesisnenisnesssessissesinsennns | evinenes | eoe | cvvneneens 140,000 | i 4,374 | 31.240 3,980 221 900 .110/10/2018. | ..
949090 10 4 |WELBILT ORD....cviiiieriiiisirnnierssseiesssisssessssssssssssesssssssssesssssssssesssssssnsssssesssnsess | avvsnee | e | sveverenene 170.000 | ..coocovviirennn 2,654 | i 15.610 3,165 765 10/10/2018. | ..o
94946T 10 6 |WELLCARE HEALTH ORD.........coovviiieiireeireeiserisesieseseesesissssssessssssssssssssesssnees | oo 50.000 330.210 | .o 16,511 | 15,248 .4,706 10/10/2018. | ....ccovvverees
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949746 10 1 |WELLS FARGO ORD.........coriiuriiimreiireiiereseeseseesesesesesssesesssesessssesssessssesssssssssens | evnenes | coe | voreeees 4,442.000 | .................238,980 | ..........53.800 | .....c..........238,980 | .coooorirriinns 181,022 7,179 30,143 .1 10/15/2019. | ..
95040Q@ 10 4 |WELLTOWER ORD. .465.000 | ...................38,028 | ..........81.780 | ....................38,028 | ... 26,963 1,618 .5,752 .| 10/10/2018.
95058W 10 0 |WENDYS ORD......cooiiimiiiieiiseiicessesessesesisesessesessessssessssessssesssssssssesssssesssens | coeseees 230.000 3,977 97 1,518 .110/10/2018. | ..
950755 10 8 |WERNER ENTERPRISES ORD........ccoviiieiiiiiirriciseiierissiesesisisssessssssssesensns | aveenes 50.000 1,653 206 343 .1 10/10/2018. | ..
950810 10 1 |WESBANCO ORD 60.000 2,582 | v 19 73 66 .| 10/10/2018.
95082P 10 5 |WESCO INTL ORD.......ocriiimmirimiiisreeisesiseeissssisessissssssssssssssssesssessssesssssseies | oneeies 50.000 2,712 570 .110/10/2018. | ..
955306 10 5 |WEST PHARM SVC ORD......ccoooiiimiiimiiiiniiinniincinsissssessssssssssssssssssssssnssssnens | svinnes | ooe | sovesneieons 90.000 | ... 13,530 | ........150.330 | .......c..... 13,530 | o 10,363 55 4,707 .110/10/2018. | ..
957090 10 3 | WESTAMERICA BANCORPORATION ORD.........oosrviimierirerirneiienesieseseesesessssenns | coeees . 30.000 1,799 49 363 .110/10/2018. | ..
957638 10 9 |WESTERN ALLIANCE ORD.......evuiiiiiniiicrieriieinsisiieiiesissssesssssssssssssensssenins | svvveens | e | svvisniens 120.000 6,824 60 .2,101 10/10/2018.
95790D 10 5 |WESTERN ASSET MORTGAGE CAP REIT ORD..........ccocvummieieririnrereneeisneneenesinns | cevvenas 65.000 . B4 | 20 27 .110/15/2019. | ..
958102 10 5 |WESTERN DIGITAL ORD.........ccesrvimmiriimmiiineiiesiisessissssisessssessssssssssssssssssesesssenns | oo 363.000 .23,040 63.470 | oo 23,040 | ...... 16,718 726 29,620 | s [ e 9,620 .| 10/10/2018. | ..
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT.......ooiiiiiimiiiniiineineiisnnissniis [ v [ oo | e 10,999.500 | .....cccoounve. 216,580 | .......... 19.690 | ..ooovvirriennne 216,580 | ....... 383,921 21,350 (143,301) | oo | e (143,301) | oo 12/12/2018.
959802 10 9 |WESTERN UNION ORD.........ooiiiimiiirmeiirieiseniesesessessesssessesssssssssesessesessesessenes | cvoeees 550.000 14,729 26.780 | oo 14,729 9,774 440 25,346 | s [ e 5,346 .110/10/2018. | ..
960413 10 2 |WESTLAKE CHEM ORD.......ovviriiiiriiisirnnisienssiesessssesesssssssssssesssssssssesssssssssessees | cesnnes | oo | verenensens 40.000 | ..oovvriririrnnnn 2,806 | .......... 70.150 2,806 3,211 41 159 .110/10/2018. | ..
96145D 10 5 |WESTROCK ORD........ccosiiiiieirieiirieiiiseeissssessssissssissessssssisssssssessessssssssssnssons | aeevenas 310.000 13,302 | o 42910 | o 13,302 | ...... 13,162 567 .1,597 10/10/2018.
96208T 10 4 |WEX ORD....orviireiirecccns s nssssnnies | sonines 10473 209.460 8,895 .3,470 .110/10/2018. | ..
962166 10 4 |WEYERHAEUSER REIT.......cccoooiiimiiiniiiiniisnniissnissnisssesssissnssssssssssssssnssnsnens | evivenes | eoe | eveeeenn 928,000 | . 28,026 | eecee 30.200 | oo 28,026 | ..o 22,808 1,262 1,740 .110/10/2018. | ..
963320 10 6 |WHIRLPOOL ORD........ooovriirriimeiiemeiieneeieseseesesessesssssssesessssessssesssssssssesnsnnnes | evineeee | eoe | ceverennern80.0000 | i 8,852 | i, 147.530 3,117 285 ..2,440 10/10/2018.
966084 20 4 |WHITESTONE REIT ORD......covviiriireriiieirenieisesesiensssssssesssisssesssssssssssssessssssessenss | avseees . 50.000 681 681 682 10 (1) .1 10/15/2019. | ..
966387 40 9 |WHITING PETROLEUM ORD........coiiriirrieiiinieeneieesessssssssssssssessessssesesseneses | evnenes | eoe | coereeeeens 110.000 | oo 807 7. 807 AT14 | oo | e | e | e (1,689) .| 10/10/2018. | ..
968223 20 6 | JOHN WILEY SONS CL A ORD......ossrvermmriimrriimneeiiesisessenessssssssssssssssssssssssssins | oo . 50.000 2426 | ... 48.520 2,426 2,786 | oo 17 67 78 10/10/2018.
969457 10 0 |WILLIAMS ORD....ccoooouuriiiieiirmericeeisseeiesesissessssssesesssssssssssssssssssssssssensssssnssnne | cvvenes | eoe | oeees 27,430.000 650,640 23720 | oo 650,640 | ...ccoovvnnnenn 781,361 41,694 45,808 .1 12/18/2018. | ..
969904 10 1 | WILLIAMS SONOMA ORD........ccoovuuurviemriiimreiireiieceisseseseeseseesesssesessssesesssssessssens | cvnenes | eoe | coveeeeens 100.000 | ..oovvvevcrrinens 7344 | . 73.440 7,344 6,057 187 2,299 .110/10/2018. | ..
974155 10 3 |WINGSTOP ORD......coooomriiiriinniinsiissiissssisssssssssssssssssssssssssssssssssssssssnssess | oo 2,587 | oo 86.230 2,587 2,040 12 661 10/10/2018.
974637 10 0 |WINNEBAGO INDS ORD.........coosvuimrriirieeirnesicesiesessssnesssesesssesesssssessesessssseseesssens | coenes 2,119 52.980 2,119 1,546 4 574 .| 06/28/2019. | ..
97650W 10 8 |WINTRUST FINANCIAL ORD........ccccovrrrirerieiirernnireeeniseiesesisensnsssssesssssessesssnssenies | vnninns | one | veerrnrenenn80.0000 | wiiriviiiiiirinins 4254 | ... 70.900 4,254 5,191 60 265 .110/10/2018. | ..
97717P 10 4 |WISDOMTREE INVESTMENTS ORD.........ccoovurmiirmniiineiinniissniissssessssesssssesnssenns | coneeees 823 1,049 10 .(226) .| 06/28/2019. | ..
978097 10 3 |WOLVERINE WORLD WIDE ORD 3,711 BTTT | o 1" 42 204 .| 10/10/2018.
980745 10 3 |WOODWARD ORD........ccoooviimriiimiiiimsiinssisnsisnsssssssssssssssssssssssssssssssssssesnnnes | soenes 7,106 4,501 39 2,649 .110/10/2018. | ..
98138H 10 1 |WORKDAY CL A ORD.......cooovvirrrimrniinnriinneisnneisnneisssesssssissssssssssssssnsssssssssnssinns | envvenee | ane | eenvereen 170.000 | i 27,957 | 1.0 164,450 | i 27,957 | ...... 21,133 811 .110/10/2018. | ..
98139A 10 5 |WORKIVACLAORD..... 1,682 2,323 .(641) .| 06/28/2019.
981419 10 4 |WORLD ACCEPTANCE ORD.......cccocosimiiimiiiniiiiniisniessseesssiissssisssssssssssnssssnins | cveines 864 1,290 .(426) .1 08/14/2019. | ..
981475 10 6 |WORLD FUEL SERVICES ORD.......cooooriviivieiieriineeeieseiseseisesssssssssesssssseiens. | e . 3,474 2,166 | ..o 8 26 1,761 .110/10/2018. | ..
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD. 50.000 3,244 4,135 24 .(493) .| 10/10/2018.
981811 10 2 |WORTHINGTON INDS ORD.........corveimrieimmeierreeimsesissesissesessesssssesssssessssssesesesssnes | cooeees 2,109 2,095 47 367 .110/10/2018. | ..
98212B 10 3 [WPXENERGY ORD.......cccsviiriirririierniiseisesisissesessssssssssssessssssssesssssssssessssssssssssens | sevenes 6,733 9,310 1171 .110/10/2018. | ..
98262P 10 1 |WW INTERNATIONAL ORD 1,528 2,521 (14) .| 10/10/2018.
98310W 10 8 |WYNDHAM DESTINATIONS ORD..........ovrveemriimreiimieiiseieessieessseesssssessssesssessseens | coeeeees 6,203 4,434 216 1,902 .110/10/2018. | ..
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD.......ccovrviriiiiriiinniiisniisniiisssisssssssnssssnnnes | conneees 8,165 6,685 151 2,267 .110/10/2018. | ..
983134 10 7 |WYNNRESORTS ORD.......ccoooumimiiireiimreiisnenienesiesesissessssssssnsssssssssssssssssnnnns | evvneees | eoe | cvveenenn 128,000 | i, 17,359 | ........ 138.870 | ..ooovvecciri 17,359 | ...... 12,095 469 4,995 .110/10/2018. | ..
983793 10 0 | XPO LOGISTICS ORD.......ccrvviiiriinnicrierinsiisnissineiienissssesssnisssisessnssssesssenens | avvenne | e | svererneen 150.0000 | cooviociinninnns 11,955 | .......... 79.700 | oo, 11,955 | ...... 15,338 3,399 10/10/2018. | ...oovevrrrans
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98389B 10 0 |XCEL ENERGY ORD......ccooiiriiiriiireiieseiiesesiesesiesessesesisesessessssssesssesssssesssisessnes | coneeees .620.000 | ....................39,364 | .........63.490 | ...................39,364 | ...cccoeeiirrnnnn. 19,053 251 989 .8,816 10/10/2018.
983919 10 1 | XILINXORD.....coovviiriiirisriisreenesniis .305.000 14,171 448 ..3,843 .110/10/2018. | ..
984017 10 3 | XENIA HOTELS AND RESORTS REIT ORD.......ccocosmivirivimniiinreisereiieseiesssissseis | o .130.000 2,985 | oo 36 143 573 10/10/2018.
98401F 10 5 | XENCOR ORD.....ouuiiuiiiiireiiiisirerieiesesississsss s ess s esssenssssssessessssssenss | avsenes o 50.000 1,720 1,651 (89) 10/10/2018.
98419M 10 0 | XYLEM ORD.......oiiiiiieiirieiiireiiieiesessisesssseseesssssssnssses s | coeeees B I 220.000 | ..ooorveeriiinnns 17,334 | 0078790 | o 17,334 | 15,873 211 ..2,655 10/10/2018.
98421B 10 0 | XPERI ORD......ccoooiiriiiriiiiriiieneiieseiissiiesessesesisssssssssssssssesssssssssssessessssenssins | coneenes | e | coreeenionnnd 62.000 | ..ooovrriirnis 1,147 1,462 37 (315) 03/19/2019.
98421M 10 6 | XEROXHOLDINGS ORD........coooimviiimriinriinsieseiiseseesesssssisssssssssssssssssssnnnes | coeines 275.000 10,139 7,061 | oo 69 275 .4,705 10/10/2018.
985817 10 5 | YELP ORD....ccoiiiiiiiiiceiiceiiceiieseiiesesiesesiesessssssssessssssessesssssssssensssssssssnssssennns | svenes | eoe | covereneeenns 90.000 | ..o 3,135 3,754 (14) 10/10/2018.
98585N 10 6 | YEXT ORD 90.000 1,298 1,715 (39) 10/10/2018.
987184 10 8 | YORKWATER ORD........ccooooiriiiriiirieiereiieseiiesesiesesiesesssssesssesesssssessesssssssssnnnnes. | evvnnes | ooe | covereneeenns 15.000 | oo 692 569 | s 3 3 122 08/14/2019.
988498 10 1 | YUM BRANDS ORD.........osriiimiiiriiimenisesisesisssssessissesssssssssssssssssssesssssssssnsees | ceieees 390.000 39,285 | .......100.730 | ..o 39,285 | i 20,441 655 ..3,436 10/10/2018.
98850P 10 9 | YUM CHINA ORD......ccooviiiiiiiiiiniisciisssissiisssessssssesssssssssessssssssssssssesnnns | onnenes Cl o 450.000 | ...ccoovverrirnnn 21,605 | ........48.010 | ..................21,605 | ... 14,486 216 .6,516 10/10/2018.
98919V 10 5 |ZAYO GROUP HOLDINGS ORD..........cosmvuiirrirceririeeirserissesesessssssseseesssesssssssssses | coneeees 210.000 7,217 6,626 ..2,480 10/10/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.......ccooviriirerierieireiniisissssssissssssenssssessessssenes | aveenns 8,975 5,773 10/10/2018.
98936 10 1 | ZENDESK ORD.........coiriiireiimriiirseiiesesiesesissesiesesissssssesssesssssssssssssssssssesssenns | cevvenns 7,210 .2,191 10/10/2018.
98954M 10 1 | ZILLOW GROUP CL A ORD.......ccctiimiiiiiirinisiissiesiesisesnssssiisssssissssesssssiis | cesies 2,299 859 10/10/2018.
98954M 20 0 |ZILLOW GROUP CL C ORD........ocosrviirrriirmiiernenissesinesissssessssessssssssssessssssssssssens | coeenes 5,753 .2,154 10/10/2018.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD........cocosrvvirerirrriinniessneieneiseseisnseiseseiseseinns | conren | e | creeereren:i 245,000 | i 36,672 | ........149.680 | ....................36,672 | ...... 26,272 | oo 59 235 11,260 10/10/2018.
989701 10 7 |ZIONS BANCORPORATION ORD 9,300 294 .2,571 .1 10/10/2018. | ..
98973P 10 1 |ZIOPHARM ONCOLGY ORD.......coooirrirerireririneissneesseeisessnsssssssssssssssssssssssneees | coneeees 1,166 (222) 06/28/2019.
98974P 10 0 | ZIX ORD ..ot essssessssessssessssessssessssns | veeenes | e | eeeeeninnnd 545 .(138) 06/28/2019.
98978L 20 4 | ZOGENIX ORD........oooueiirieeiririieiissssisssissnessssessssesssesssssssssssssssssssssssssssssns | coeenes 1,948 784 10/10/2018.
98978V 10 3 |ZOETIS CL A ORD......oouiiiiriiiceiiceiieseiieseseesesssesesiesessesesss s | oeeeees 517.000 | ....................68,425 | ........132.350 | ....................68,425 | ..... 29,200 338 24,201 10/10/2018.
98980G 10 2 |ZSCALER ORD ...79.000 5,347 ...(1,673) .103/19/2019. | ..
989817 10 1 | ZUMIEZ ORD......cooorriiieiiceiiecesieceeiesesssesesiesessesessssesss s ssesssssesesesssenns. | oo o 20.000 522 169 06/28/2019.
98983V 10 6 [ZUORA CL A ORD......coiiriiniiiiiciienirississiiesie st | cviienes B [ 110.000 1,685 .(108) 06/28/2019.
98986T 10 8 |ZYNGA CLA ORD......cooiiiiriiiriireiereiissiiseiisesisssesssse s | oo 940.000 3,976 ..2,059 10/10/2018.
G0084W 10 1 |ADIENT ORD 3,497 (5) 687 10/10/2018.
G0129K 10 4 |AIRCASTLE ORD.. 1,316 40 765 .1 08/14/2019. | ..
G01767 10 5 |ALKERMES ORD 8,083 | oo | e [ e | s (1,731) 10/10/2018.
G0176J 10 9 |ALLEGION ORD................ 5,587 17 .4,842 10/10/2018.
G0177J 10 8 |ALLERGAN ORD . 879 | ... 191170 | ... 84,879 | L 75,040 1,267 24,229 03/19/2019.
G0250X 10 7 |AMCOR ORD D 612.000 6,634 5,281 144 ..1,353 10/10/2018.
G02602 10 3 |AMDOCS ORD B I 170.000 | .oovvveriis 12,272 | 72190 | 12,272 | 10,690 | ..o 48 188 .2,314 10/10/2018.
GO37AX 10 1 |AMBARELLA ORD.........coiiiiiieiireiiceiiecesiesesisseseesesssesesssesessssssssseseesssissssisssssens. | coeneees | 41.000 2,483 1,785 698 03/19/2019.
GO408V 10 2 |AON CL A ORD.....cotiririiirirrieisissee it ssssssssenss | avsnenes C 260.000 54,155 | .......208.290 | ...................54,155 | ...... 22,957 447 16,362 10/10/2018.
G0450A 10 5 | ARCH CAPITAL GROUP ORD........cooiriiiririneiineisseseiseeissessssesssssssesssssssessenes | oo Cl o 470.000 | ...ooovvvorriennn 20,158 | .........42.890 | ..................20,158 | ... 13,207 ..7,600 10/10/2018.
G0464B 10 7 |ARGO GROUP INTERNATIONAL HLDGS ORD..........cceovierimriiriiniinsiiciiesisssiissins | cevies Ccl. 30.000 1,973 1,837 37 (45) 10/10/2018.
G0585R 10 6 |ASSURED GUARANTY ORD.......ccoooimmiimriiniiineiisesisneissnsssssssssssssssssssssnnnes | conneies Cluns 130.000 | .ooovvviriinen: 6,373 . 5,407 94 .1,396 10/10/2018.
G06242 10 4 |ATLASSIAN CL A ORD.....ooiiiiiiiireiiceiieseeiesesiesesiesesiesssisessese s | ceevenas D . 110.000 | .oovveoeriines 13,237 | .. 120.340 | .coovviicci 13,237 8,653 ..3,450 10/10/2018.
G0684D 10 7 |ATHENE HOLDING CL A ORD......ooovirriirireirerinissesisisssssiesssssssssesssisssssssssnnsns | sesenes D[ . 190.000 | oo 8,936 | .......... 47.030 8,936 9,595 ..1,368 10/10/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.........covvereeirreeirserirceeissesessesessssessssesessseessnsssnns | coeeenes c 5,944 59.440 5,944 5,593 | oo 41 160 780 10/10/2018.
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G0750C 10 8 |AXALTA COATING SYSTEMS ORD........ccoovirieeimiereeieieiseseiseseseesessesiessssiosssenes | coeeenes ] 0eee393.000 | e 11,947 | 300400 | 11,947 | 11,102 2,743 .1 07/28/2016. | ..
GO0772R 20 8 |BANKNT BUTTERFIELD AND SON ORD......... .|D 3,133 106 361 .| 10/10/2018.
G11196 10 5 |BIOHAVEN PHARMACEUTICAL HOLDING ORD........ocoomvveieiirrerineeiseeereeieneiens | cevvenas . 2,047 185 .103/19/2019. | ..
G1151C 10 1 |ACCENTURE CL A ORD.........ccomviimrrimniineiinniisnnssnssinssssssssnsssssssssssssssssssans | onneees Cl.....615000 |...........129,501 | .....210.570 |................129,501 | ... 71,642 1,390 42,779 .110/10/2018. | ..
G16962 10 5 |BUNGE ORD 11,468 340 699 .| 10/10/2018.
G1890L 10 7 |CAPRIHOLDINGS LTD . D 8,946 33 .110/10/2018. | ..
G1991C 10 5 |CARDTRONICS CLA ORD......ccooooiriiiimriiinriiensinsisneissssssssssssssssssssssnssens | oeneees D 1,304 746 .110/10/2018. | ..
G2143T 10 3 | CIMPRESS ORD.....ccoooouiiiiiiiiciiseeissseisssisssssssssssessss s | ceevenas D 2,330 447 . . .110/10/2018. | ..
G2709G 10 7 |DELPHI TECHNOLOGIES ORD.......ceuiriirrirrirerinissererssiseresseissssssssessssssessessssssse | sevenes D 0.999 | 13 12830 |13 19 9) ()] RN ISR [§) ] 02/25/2013.
G29183 10 3 | EATON ORD.....oiiiiiieiiineieeiiseesisessisssssssssesesessesssssssss s | aevvenns Cl s 546.000 | .....ccoooorenneen. 51717 | 094720 | 51,717 | ... 35,247 1,551 14,229 .1 12/18/2018. | ..
G30401 10 6 |ENDO INTERNATIONAL ORD......ccooorrimriiimrriiniiseneiseseisessisessssssessesessssesssseses | cevvenns C 270.000 1,266 1,266 4,747 (705) (705) | .. .| 10/10/2018. | ..
G3075P 10 1 |ENSTAR GROUP ORD.........coomviimiiiriiineiisesissseissssissesesssssssssesssssssssssssssessnees | cvenes c 2,069 2,002 393 | s [ 393 | 10/10/2018.
G3198U 10 2 |ESSENT GROUP ORD.......ccoriiiriiimieiiieeisesisesissessssssessessesssesessssssssseessssssess | coeseees C 5,719 4,446 33 210959 | s [ e 1,959 .110/10/2018. | ..
G3223R 10 8 |EVEREST RE GROUP ORD.......cccotiiiiiiiirirriiiiisiieeiiesiesissssssisssssessesesssssnsiens | cveenes Cl.eennnd0.000 | .o 11,074 | 0276840 | oo, 11,074 8,710 230 22,363 | o [ 2,363 .110/10/2018. | ..
G3323L 10 0 |FABRINET ORD.....coooviiiiiriiiieiiceiiecesisesesiecesiesessssssssesessessssssessesssssesssssssssss | anevenns D 2,594 1,733 541 10/10/2018.
G3402M 10 2 [ FGL ORD....cosvviiiiieiireiireiiceii e | aeeiinas D 1,811 1,511 7 678 .110/10/2018. | ..
G36738 10 5 |FRESH DEL MONTE PRODUCE ORD..........ccooocmmiiimiinniisneisciississsessssessneiens | ceveenas 1,674 1,539 36 .1 12/16/2019. | ..
G3922B 10 7 | GENPACT ORD......coouiiuimceiimriiiieiessesiesesiesessesessssssssssssssssssssssssssesssssesssieens | cvieees Cl e 180.000 7,591 5,107 61 2,732 10/10/2018.
G4388N 10 6 [HELEN OF TROY ORD.....cooviieriiiriirrieirnsinnieissiessessssesesssssssessesssssssssessesssssessonss | sevenes Cl. 30.000 5,394 3,583 1,458 .1 10/10/2018. | ..
G4412G 10 1 |HERBALIFE NUTRITION ORD.......cocooiiiiimiiiiceiieeiseneisssesesessesessssessssssessesssns | oeeenes | 130.000 6,197 6,830 | .vvvvrerrireerrrinens [ e | s | e (1,466) | ..o .| 10/10/2018. | ..
G4474Y 21 4 | JANUS HENDERSON GROUP ORD..........oevuuiiiiiiiiiiisiienisniissiiesiesiessssissiis | cevies D 210.000 5,135 4,494 151 BAT | o | e 841 | 06/28/2019.
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD..........ccoooiiveimerinnnireriesesissesissenissnsenns | cevvenas D 200.000 7,240 3,630 3,332 | oo | e 3,332 .110/10/2018. | ..
G46408 10 3 |HUDSON CL A ORD........ooiivimiiimiriersiisseierseeessissssissssssssess s | ceevenas 50.000 689 78 78 .| 06/28/2019. | ..
G4740B 10 5 |ICHOR HOLDINGS ORD.........oooimviinriiniiinsiiseiisseissssssssssissssssssssssssssssssnnsens. | coenes . 20.000 4T3 L O I 193 | 06/28/2019.
G47567 10 5 |IHS MARKIT ORD.....ccooviimiiireiimeiicesiesesisesissesssesssesesssssssssessssessssssssssssssnnes | aevvenns D .465.000 | ...cooovrirrrrn.35,038 | . 75.350 | oviieneee.35,038 | 22,627 VN7 I DT 12,732 .| 10/10/2018. | ..
G47791 10 1 |INGERSOLL RAND ORD.......coiiiiiiiiirriiisissiesisssssesessssssssesssesssssssesssssssssessssans | oosvees ..175.000 8,408 37 WT,296 | s [ e 7,296 .| 10/10/2018. | ..
G4863A 10 8 | INTERNATIONAL GAME TECHNOLOGY ORD.........coooimviimrriineiiceiisseiissniisneiis | v Clons 120.000 2,075 96 41 .110/10/2018. | ..
G491BT 10 8 |INVESCO ORD.. . 500.000 | ..cocoverrrrerrnn:8,990 | 117980 | 8,990 | 11,308 609 620 .| 10/10/2018.
G5005R 10 7 |JAMES RIVER GROUP HOLDINGS ORD SRR R C 30.000 41210 1,407 18 (170) .| 06/28/2019. | ..
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.......ccovvimieireeireiieresiecesieseseesesssesessssssesesssinnes | ceevenns C ..70.000 | ..o 10,450 | e 149.280 10,450 | ..... 11,341 172 .110/10/2018. | ..
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD.......ccccovvvvrrianes .|D]. 1,134.996 .46,206 | ...... 33,976 295 1,180 12,553 .| 10/10/2018.
G54050 10 2 |LAZARD CL A ORD.......ocoiiiiiiriiiiniiiniissiisssissiesssisssssssssssssss s ssssesnnns | arvveons Clons 140.000 5,594 4815 132 780 .| 06/28/2019. | ..
G5494) 10 3 |LINDE ORD....cosiiiimriimeiiieieeeisssisssisessssessss s | eeeees D 525.000 11,773 | ... 59,525 1,838 29,852 .| 12/18/2018. | ..
G5509L 10 1 |LIVANOVA ORD.... .|D . 50.000 3,772 5,712 .(802) .| 10/10/2018.
G5785G 10 7 |MALLINCKRODT ORD........riuimreeimeeimreiissesissesssesesssssssssesessssssssesessssssesssssssssenas | coeeeees Cl s 100.000 3 349 2,854 | oo | s [ s | s (1,231) .110/10/2018. | ..
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.......cocmtiiirierireriiininnissiisssiesessssssisssiss | cvienes C 670.000 A7,795 26.560 | ...ccovevrene 17,795 | L, 11,651 | o 40 161 .6,948 .110/10/2018. | ..
G5960L 10 3 |MEDTRONIC ORD.... ACH e 1,527.000 173,238 58,338 825 3,176 34,342 .1 01/11/2013.
GB095L 10 9 [APTIV ORD.....cccoumiiimiiiieiieseiisessscesi s | eneiinas D . 275.000 13,591 242 9,185 .110/10/2018. | ..
G6359F 10 3 |NABORS INDUSTRIES ORD.........coomviimiiiimiiineiisnsiississssiisesesssssssssssssssssesnns | avvseeas C ..420.000 2,587 | i 4 38 370 .110/10/2018. | ..
GB518L 10 8 |NIELSEN HOLDINGS ORD.........corvuuureeimieiirceiiseieesesiseessssesesssssssssssssssssssissseens | cevvenas . ..440.000 10,751 488 | e | e (1,333) .110/10/2018. | ..
G65431 10 1 [ NOBLE ORD......ouiiiiiiiriieissieiesisisisesis st esssssessesssssnns | essnes C 300.000 1,986 .(420) 10/10/2018. | ..o
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G65773 10 6 |NORDIC AMERICAN TANKERS ORD..........coooueriiireiireiiesenissesiesesissssissssissssinns. | cevvenas Cl s 180.000 | ..ooovvernrrirerinna 886 | ...occoenns 4.920 .703 4 182 10/15/2019.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD 245.000 14,310 58.410 | oovvvvreennn 14,310 | e 12,470 ..3,925 .110/10/2018. | ..
GB674U 10 8 |NOVOCURE ORD........coooiiimieiirieiieeeisesisseies s ssssssssesessenens | oenenes D|. 90.000 7584 | oo 84.270 4,046 .4,571 10/10/2018.
G6700G 10 7 |NVENT ELECTRIC ORD....coocvirriiieiniiniiiciiesiieissssiesiesisssssisssisessssssssssnins | cvienes D 190.000 4,860 25.580 4,900 133 593 10/10/2018.
G72800 10 8 |PROTHENA ORD.......ooioiiiiiiiciiieiiieeeiresesssssssesss s esssssssssesesssssssesssssnesssnes | aeevenas C 50.000 792 | e 15.830 646 146 12/16/2019.
G7496G 10 3 |RENAISSANCERE ORD.........coomimiiiieiimriiinneiiseiesessssessessssssssisssssessssssssssnssens. | coeeeees Cl.ee80.000 | oo 7,841 | L 196.020 5,429 54 ..2,493 10/10/2018.
G7738W 10 6 | SFLORD......coiiiiciircceisessseis s [ oo D|. . 599 | e 14.540 1,392 77 207 08/14/2019.
G7S00T 10 4 |PENTAIR ORD....cooootimiiiimiiiirieeieeiieeeisessisssssssssses e esessenens | oeneees Cl s 194.000 | .ooovveveriienens 8,899 | .......... 45.870 6,419 140 .1,569 10/10/2018.
G8060N 10 2 | SENSATA TECHNOLOGIES HOLDING ORD..........ccouverimriiiniriiniiesiiesiiesienisnniies | cvienes D 200.000 10,774 53.870 9,056 ..1,806 10/10/2018.
G81276 10 0 |SIGNET JEWELERS ORD.........corvuureeimremicemicesiecesienesssesessesesssesesssnesssnesssnssans. | aeevenns Cl s 70.000 | .o 1,522 | ... 21.740 4,194 104 (702) 10/10/2018.
GB473T 10 0 [ STERIS ORD....cosiiviimiiireiiereiiseiiceis e ssssssninenes | aesiinas D . 100.000 | ..ovvevniiirns 15,242 | ........ 152,420 | .coovvivenennnn 15,242 | 10,498 142 ..4,557 10/10/2018.
G8807B 10 6 | THERAVANCE BIOPHARMA ORD........cocooiiiiiiriiiiniiiniisssiissiesssesssssssssesnssisnes | coeenes cl. 50.000 1,295 25.890 1,518 15 10/10/2018.
G8827U 10 0 |THIRD POINT REINSURANCE ORD SRR RRRRRTTN DO Cl s 100.000 | ..ovvververinens 1,052 | oo 10.520 .961 91 08/14/2019.
G9001E 10 2 |LIBERTY LATIN AMERICA CL A ORD.......coccvvirvrrrrnrnrienrnnisrennsssrsnsnsssensnsssesenssnsens | svvenne | e | verennrnnene80.000 | eiviiiiiiiiinnnnnn 1,158 | s 19.300 1,034 124 06/28/2019.
G9001E 12 8 |LIBERTY LATIN AMERICA CL C ORD.......cocosiiviiriiieieneisesiiseneisenesssensssessssenenes | o o] 130000 | 2,530 | 19.460 2,600 636 10/10/2018.
G9078F 10 7 | TRITON INTERNATIONAL ORD.......coviuiiiiiiiiiiniissisiiesisisnsissiissssesssesesnsies | conneins D .iienn80.000 | oo 2,412 | i 40.200 1,820 125 548 10/10/2018.
G9087Q 10 2 | TRONOX HOLDINGS ORD........coimviiimiiiiriiiineiiiseiisssiesessssesessessssssessssessssssnnss | coeneees o . 382 | 11.420 1,540 16 .(159) 03/19/2019.
G9456A 10 0 |GOLARLNG ORD Cl e 110.000 | .oovvvecrriienens 1,564 | ......... 14.220 2,833 50 .(829) 10/10/2018.
G94787 10 1 |WATFORD HOLDINGS ORD.... .|D]. 30.000 755 25.160 822 (68) .| 06/28/2019. | ..
G96629 10 3 |WILLIS TOWERS WATSON ORD........coorimimriireeircerissesisessesssesessessssssssessessnnes | ceevenns D . 155.000 | .oovvvverrerenn 31,301 | 1000201940 | 31,301 | 21,427 101 395 1,762 10/10/2018.
G97822 10 3 |PERRIGO ORD........orvirmrirmrriinsiismssissesiss s sssssessssessssessnes | aevseons c 155.000 | .ovveevrriieennnn8,007 | 51660 | 8,007 11,246 127 ..2,001 10/10/2018.
H1467J 10 4 | CHUBB ORD..........coooiiireiireiiceiieesicesissesesesessssesesssssssessssesssssssssnssssssss s | oo D|. 491.997 | . 76,584 | 155,660 | .........ccc...... 76,584 | L 54,809 369 1,456 13,028 10/10/2018.
H2906T 10 9 | GARMIN ORD.....ooiiiiiiiiimceiiceiiecesiecesiesesiece s | oeeenes Cl s 140.000 9,045 314 4,794 10/10/2018.
H8817H 10 0 | TRANSOCEAN ORD. .|C 616.000 7,668 (37) .| 12/06/2018. | ..
L0223L 10 1 |ARDAGH GROUP CL A ORD........cooocimviiriirreiiineieeeisseissssessssssssssssesessesssennes | ceevenns D 25.000 489 1 12/16/2019.
L5140P 10 1 |INTELSAT ORD....coiiiiirirriereiiseiesisisiesi s ensssssssessns | avsnenes C 50.000 1,475 (718) 10/10/2018.
L72967 10 9 |ORION ENGINEERED CARBONS ORD........ccooomiiimiiinniiiriiiniissessenesssssssneies | ceveeons D . 70.000 1,498 24 .(147) 06/28/2019.
L8681T 10 2 | SPOTIFY TECHNOLOGY ORD........ocsriveririrmirermeeiseseiseseisessesessssessssssssssssssnsees | v D . 160.000 | .cooverirennnn23,928 | ........149.550 | ..o 23,928 | 23,394 534 06/28/2019.
L9340P 10 1 | TRINSEO ORD. 50.000 3,018 80 .(429) .110/10/2018. | ..
M85548 10 1 | STRATASYS ORD........ostiuimerirriririeeisesisesiessissssssessss s | aeevenas . 60.000 1,762 .(548) 06/28/2019.
M96088 10 5 |UROGEN PHARMA ORD.......ccovvuriviiiiireriiisiresisisssssiessssssssesssssssesssssssssssessassses | sosvnes D 30.000 1,078 (77) 06/28/2019.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD......cccooiimiviriiiiniiiinniissniesseiisssiisnnees | coseeees C 340.000 | ....cccooeceern..32,123 | ........94.480 | ... 32,123 | 29,377 1,403 3,849 10/10/2018.
N59465 10 9 | MYLAN ORD.....ooviumiiiiiieiiieseiseseiis st | eeeies C 630.000 | ...cccovvrerne 12,663 | ........20.100 | oo 12,663 | 22,500 [ oo | e | s | e (4,599) 10/10/2018.
N72482 12 3 |QIAGEN ORD......ccooviiiiiiiiiicississsississs s | onrenes D 280.000 9,674 (182) 10/10/2018.
N96617 11 8 |WRIGHT MEDICAL GROUP ORD.........ccoouriiimreiireiieseiieseeiscesiesessesesesssssssssenens | coneeees Cl s 150.000 4,020 489 10/10/2018.
P16994 13 2 |BANCO LATINAMERCN COM EXT CL E ORD.......ceovirireriiererinisissierssseesessssenes | aveenes C 861 17 101 08/14/2019.
P31076 10 5 | COPA HOLDINGS CL A ORD........ccooirvimerirceiiseeiecenisesessssssssesssssssssssssssssesnnes | coenes C 2,422 78 881 10/10/2018.
P73684 11 3 | ONESPAWORLD HOLDINGS ORD........coomrieerreiimreiimreieeniesessssessssssisssssessesenens | v D 930 81 06/28/2019.
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD.........cccoomimiinmiiiriinniissiisnsissssisssssnsisnns | avvieens .- 1356 | ... 133510 | oo 17,356 | 13,926 101 374 .4,644 10/10/2018.
Y0207T 10 0 |ARDMORE SHIPPING ORD..........ccoovuriimmiiiriiiineieneisessissseisssiessssiesessessseesens | ceevenas D 45000 | oot 407 | oo 9.050 407 410 3 10/15/2019.
Y2065G 12 1 | DHT HOLDINGS ORD......ccvririirririreieierssisesssssesssssssssssssssssssssssessssssssesssessnsss | sevenes O30 [ 115.000 | oo 952 | v 8.280 952 .824 6 128 10/15/2019.
Y41053 10 2 |INTERNATIONAL SEAWAYS ORD.........coommriimririeririneirineissssessssesssssessssessssessnens | coneenes 30.000 893 29.760 893 746 147 10/15/2019.
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

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

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Y7542C 13 0 | SCORPIO TANKERS ORD.........ccovimiiimiriiniiseneissseissessisesessessisesssssesesssessssssesens. | cvieees D ....60.000 2,360 39.340 2,360 1,771 12 589 .| 06/28/2019. | ..

446 494 32 (48) .| 10/15/2019.

Y7546A 12 2 | SCORPIO BULKERS ORD....

Y8565N 30 0 | TEEKAY TANKERS LTD . .| 10/115/2019. | ..
Y95308 10 5 |WAVE LIFE SCIENCES ORD.......ccoiiiiiiiiiniiniiiiiiienississsisssississenssssssssssssisssiins | cosenes 03/19/2019. | .coovvvvcrinnns
XXX XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other

30303# 10 7 |FACILITY INSURANCE HOLDING CORPORATION........cccosvvurrreeremrrnerirenerneennrrens | cvveeens | e | 2000056,429.000 | vovovorcriererendd,974 | (0797 | i A4.974 | oo 0 [ v [ e | e | e | e | o 0 .| 08/21/1997. | ..

41043F 20 8 |HANGER ORD . . . R 1,104 766 339 | i | e 339 .1 06/28/2019. | ..
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. . 46,078 XXX e 46,078 | oo L 0].. 0 0 339 NI 339 [t 0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other

00131@ 10 0 |MCM INSURANCE AGENCY INC.......oevuiiirireiiiineiseieseisessesissessssssssssessesesssens | oneenns 200.000 | .oooveonrrncrirerireernnines e | e | i 1,009,000 (176,491) | cooonireeneieii | e (176,491) | covvoverereerieiis 01/13/2014. | oo

61944@ 10 9 |MOTORISTS LIFE INSURANCE COMPANY SO R R ORRRPIRR YRR g 90,000.000 | ....cccoeeus 22,002,413 | ........ 244471 | oo 22,002,413 | .coooovvnes 11,894,299 | .o | e | o | s 1,467,226 | ..o | i 1,467,226 | ..ooovvvenrricririnnns 02/13/2003. | .ooovvveerirnns
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other . 22,002,413 XXX e 22,002,413 | oo 12,903,299 | ..ieiviinrinin 0].. 0 [ I 1,290,735 | oo 0] s 1,290,735 [ oo 0 XXX XXX
Common Stocks - Mutual Funds

04314H 66 7 | ARTISANIINTL VAL ADV.....oturmrimirierirereseesseissensessesessesssssssssssssessssssesssssssssssans | neenns o 167,116.208 6,161,575 36.870 | coovevrrennd 6,161,575 | cooovvvrerennd 6,223,169 352,661 | .oocvecvieeeeerseies | v, 968,542 111412019, | oo

04314H 85 7 | ARTISAN:INTL VAL INST...coouiiiiiriiisiisssisssissensssisssnsssnsssnsssnssssssesssssssssnssensssssssnss | cseenas ] 424,665.748 | ... 15,721,126 | .ccooeee 37.020 ...15,721,126 ...13,883,886 249,909 2,535,255 . 11119/2015. | oo
9499999. Total - Common Stocks - Mutual Funds..... . 21,882,701 XXX . ...21,882,701 ..20,107,055 | oo 0 602,570 0 3,503,797 0. ..3,503,797 . XXX XXX
9799999. Total - COMMON StOCK. ......evureereiirirerississers s 86,881,667 XXX s 86,881,667 | ...ccoooenu 64,451,704 | oo 38,099 | ......... 1,694,247 | oo 0| e 12,395,792 | .oooovvieriicrisninns 0 | o 12,395,792 | oo 0 XXX XXX
9899999. Total Common and Preferred Sock...........ovrivvinreeiniiieiinienns 86,881,667 XXX | s 86,881,667 | ....co..... 64,451,704 | ..ooverevnne 38,099 | .o 1,694,247 | oo (V1 I 12,395,792 | oo {1 I 12,395,792 | ovovveriiccns 0 XXX XXX
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. t
912828 YT 1 |UNITED STATES TREASURY.. 12/30/2019........ VARIOUS ..ottt 4,439,779
912828 YV 6 | UNITED STATES TREASURY.. 12/19/2019 BARCLAYS CAPITAL INC.... 247,442
0599999.  Total - BONAS = U.S. GOVEIMMENL.........cuiueiiiiteiteisetesieiseieestessess et sesssesssssetsssessesssssssesssssessssessessessssessassessnss | sesesessessesassassessessesassassessssssessessessssessessessssessessessssassessessssessassessnsansessesssssnsassessnsanes 4,687,221
Bonds - U.S. Political Subdivisions of States
102475  JL 5 |BOWIE MD 10/30/2019 RAYMOND JAMES & ASSOCIATES.... 260,000
882724 QP 5 |TEXAS ST....ccoiivivrnirnrsninnns 11/14/2019........ RBC CAPITAL MARKETS 250,000
2499999. Total - Bonds - U.S. Political SUDGIVISIONS OF STAES.........cuuurieiririiiirisi st oot 510,000
Bonds - U.S. Special Revenue and Special A
3131WQ  5C 7 [FH ZJ0843 - RMBS...........cccvvvvrrieriirns 07/12/12019........ VARIOUS ..ot 653,497 | ..o 664,535 812
3131X4 LP 8 |FHZK1234 - RMBS.... 08/09/2019........ VARIOUS ..ottt 46,731 ....47,556
3131X4 X9 1 |FHZK1604 - RMBS.... 08/09/2019........ VARIOUS ...ttt 44,889 ....44,353
3131X5 D5 8 |FH ZK1924 - RMBS 08/09/2019........ VARIOUS ..ot 94,772
3131XJ  5G 3 |FH ZL3547 - RMBS.... 07/22/12019........ VARIOUS ..ottt 273,654 ..
3131XJ RS 3 |FHZL3197 - RMBS.... . 07/22/12019........ VARIOUS ...t 220,514 .212,922 435
3131XJ S5 2 [FHZL3240 - RMBS.......coviiiieicieirereiscesieeies 07/22/12019........ VARIOUS ..ottt 1,018,810 | oo 1,013,738 2,070
3131XK  3C 1 |FH ZL4395 - RMBS.... 07/22/2019........ VARIOUS ...ttt 1,379,418 2,461
3131XM  FM 2 | FH ZL5572 - RMBS.... . 07/23/2019........ VARIOUS ...ttt 1,067,169 2,523
3M3MXN  BS 7 |FHZL7181 - RMBS......oooeviviiereeisieisnieiesineines 07/23/12019........ VARIOUS ..ottt 850,868 2,002
3131XQ 5B 8 |FH ZL8942 -RMBS.... 07/23/12019........ CANTOR FITZGERALD + CO 257,341 589
3131XQ 52 5 |FH ZL8964 - RMBS.... . 08/12/2019........ VARIOUS ..ot 702,352 . 749
3131XQ  KC 9 [FHZL8391 - RMBS.....c.ovviiierierierirerieciiseienis 07/23/2019........ VARIOUS ...ttt 261,442 | oo 249,195 609
3131XR BB 9 |FHZLI034 - RMBS........ccoovvirirminrierinircrienirereninnines 08/12/2019........ CANTOR FITZGERALD + CO 287,853 ..275,965 295
BMIXT PV 6 | FHZMO436 - RMBS.......oociiicieieieiecisss e essssnes 08/12/2019........ CANTOR FITZGERALD & CODCM.......ovirirnririirrnieirininenns 494,873 479,627 513
BMIXT VP 2 | FHZMOB22 - RMBS........ocieieieiciecceeeseseiesse e sesessenanes 08/12/2019........ WELLS FARGO BROKERAGE SVCS LLC 575,070 | ..o 542,059 663
31329 P2 7 |FHZA1341-RMBS.... 07/12/2019........ VARIOUS ..ot 621,858 ..613,032 562
313290  PX 9 |FHZA1338-RMBS.... 07/12/2019........ VARIOUS ...ttt 570,824 ..581,955 533
31329K  XW 9 |FH ZA2493 - RMBS 07/12/2019........ WELLS FARGO SECURITIES LLC 3,496,458 | ..o 3,542,822 3,248
3132A4  6H 6 |FH ZS4472-RMBS.... 07/10/2019........ VARIOUS ..ottt 76,796 T 282 | 65
3132A4 6V 5 |FH ZS4484 -RMBS.... 07/10/2019........ VARIOUS ...ttt 184,441 .178,260 156
3132A4 7B 8 |FH ZS4490 - RMBS.... 07/11/2019. VARIOUS ..ot 641,593 654,013 545
3132A4  PW 2 |FH ZS4037 - RMBS 08/01/2019.. VARIOU . 1,674,914 ,666,266
3132A5 AY 1 |FH ZS4523 - RMBS.... 07/11/2019. VARIOUS ..ottt 123,397
3132A5 FS 9 |FH ZS4677 - RMBS.... 07/11/2019. VARIOUS ..ottt 1,890,425
3132A6  HK 2 |FH ZS5634 - RMBS 08/09/2019.. VARIOU . 34,676
3132A6  HV 8 |FH ZS5644 - RMBS.... 08/09/2019. VARIOUS ...t 34,483
3132A6 R4 7 |FH ZS5907 - RMBS.... 08/09/2019. VARIOUS ..ot 34,810
3132A7 UG 4 |FH ZS6883 - RMBS 08/01/2019.. VARIOU . 194,535
3132A9 MH 7 |FH ZS8460 - RMBS.... 07/12/2019........ VARIOUS......oooiiiieiiees bbb 669,773
3138WH RL 8 [FNAS7690 - RMBS... 02/01/2019........ Citigroup (SSB).. 4,907,343
3138WK  3E 3 |FN AS9796 - RMBS... 02/01/2019........ GOLDMAN.... 1,982,043
3140GY GZ 6 |FNBH9215-RMBS 06/05/2019........ SUNTRUST CAPITAL MARKETS, INC.......cccovvviiriireirrireieinsieniennes 2,338,696 | ...ooovveiereiennn 2,278,528 2,658
3140JQ TE 3 |FNBN7748 - RMBS. 09/27/2019........ SUNTRUST CAPITAL MARKETS, INC.......ccovvviririireiriirererinsierinenees 727,289 700,000 [ oo 1,974
3140Q7 L4 7 |FN CA0346 - RMBS 05/08/2019........ WELLS FARGO SECURITIES LLC 469,239 447,227 671
3140QA NN 6 [FN CA3096 - RMBS.......ccocomiiriiieisrireresseeesiseiesseseenes 03/22/12019........ WELLS FARGO SECURITIES LLC 1,978,563 | .o 1,887,295 5,898
3140X4  ZN 9 [FN FM1648 - RMBS.......c.oviiiiiiiciieiciecineisssse s 10/15/2019........ WELLS FARGO SECURITIES LLC 963,063 950,000 | .oooevuiiriiiieiennnis 1,056
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV......ccosiirniiieniiciceisnirereeisceesiseeesiensnis 11/01/2019........ JEOIIES. ... 1,250,000 ...1,250,000
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1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
59164G  FA 5 |METRO WASTEWTR RECLAMATION DIST COLO SWR . 11/15/2019........ WELLS FARGO BANK, NLA/SIG.....co i ssse s esssesnesnns 250,000
592481 LV 5 | METROPOLITAN ST LOUIS MO SWR DIST WASTEW.........coviurirrmrieirinieiensnseresssssssessssnessssnnens | eoresssernsses 11/20/2019........ CITIGROUP GLOBAL MARKETS INC.......coovtirirriniiniriieineiesesssisssssssssssessesssssessessanes 450,000
59261A  B5 5 | METROPOLITAN TRANSN AUTHN Y REV 11/01/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 249,130
59334D LS 1 |MIAMI-DADE CNTY FLAWTR & SWR REV 10/24/2019........ JBIOIIES ...t 250,000
677561 LN 0 | OHIO STHOSP FAC REV.....coiiiiiiiieiniiiesieinissie st 10/30/2019........ CITIGROUP GLOBAL MARKETS INC.......coooviiiiiieiiiiieiseieeeiissiesiesessssse e sisseessesnees 250,000
709224 V7 1 |PENNSYLVANIA ST TPK COMMN TPK REV....... 10/25/2019........ PERSHING DIV OF DLJ SEC LNDING 250,000
759136 US 1 |REGIONAL TRANSN DIST COLO SALES TAX REV.......ccviiiiririieiieinsssienssssseesississssssssses 11/18/2019........ RBC CAPITAL MARKETS 250,000
79560T  EF 5 | SALT LAKE CITY UTAH SALES & EXCISE TAXR 11/20/2019........ WELLS FARGO BANK;, NLASIG.....cooeeeereiceeineireeineiseieeeeeisesssseesessessseeeessssssessessseesseenes 300,000
79765R  4U 0 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL. ...t 12/13/2019........ MORGAN STANLEY CO. 710,000
79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.......cviiiiiiiiisiieiseieeseeeieeeesiensninns 12/13/2019........ MORGAN STANLEY CO 1,020,000
79765R  5A 3 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL. ... 12/13/2019........ MORGAN STANLEY CO. 265,000
837123 LD 8 |SOUTH CAROLINA ST PORTS AUTH PORTS REV........cvvmirieriieiirirriierrineiienes 11/114/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 250,000
88278P  ZM 9 | TEXAS ST UNIV SYS FING REV......cccoviiiieirererneireessreniereeseeienes 10/25/2019........ MORGAN STANLEY CO 250,000
915183 M5 3 | STATE BOARD OF REGENTS OF THE STATE OF U e —————————— 11/14/2019........ GOLDMAN. ..ottt 250,000
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV......ccoiiiiiiiinisiisnsssn s 12/12/2019........ Stifel Nicolaus & €. 252,730
3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIaI ASSESSMENES. ... iuiuueuitirieiseteiteiseetssseseerseeseesssassseass | eesesessesseeassassessessesassessetssseseesessesassessetsesseseeseesetsesaetetsesanteesas et et antessetstensassesnsnes 38,341,331
Bonds - Industrial and Mi:
00206R  HS 4 |AT&TINC 06/01/2019 Not Available 255,148
00913R  AD 8 | AIRLIQUIDE FINANCE SA....... [ 02/12/12019........ PERSHING DIV OF DLJ SEC LNDING 2,100,465 .
02587A AN 4 [AMXCA 192 A-ABS.......cocovvvivrvennee 04/22/12019........ RBC CAPITAL MARKETS 999,941 ....1,000,000
06051G ~ FB 0 |BANK OF AMERICA CORP..... 02/21/2019........ GOLDMAN......coiiiiiereiitiesisi st 1,289,875 1,250,000
06540B  BC 2 |BANK 19BN21 A4 - CMBS........... 09/27/2019........ BANC OF AMERICA/FIXED INCOME... 1,009,985 ....1,000,000
08162B  BD 3 |BMARK 19B11 A4 - CMBS.. 05/22/2019. JP MORGAN SECURITIES LLC... 1,262,491
08162F  AE 3 |BMARK 19B12 A5 - CMBS.. 07/19/2019........ Citigroup (SSB).......cccvvvenee 514,999
08162V AD 0 |BMARK 19B10 A3 - CMBS.. 03/21/2019........ DEUTSCHE BANK SECURITIES, INC......c.ccoorirmrnrierricieeirereieeienes 5,049,683 .
126650 DG 2 |CVSHEALTH CORP.........ccooovierirnirnns 08/08/2019........ BARCLAYS CAPITAL INC.... 247,743 ....250,000
149123 CF 6 | CATERPILLAR INC.....ovuouiieiiiiieniieisi ettt ssssessssnnns | sosesssenssnens 09/16/2019........ BARCLAYS CAPITAL INC.... 1,238,625 ....1,250,000
17305E  GR 0 |CCCIT 18A6 A6 - ABS... . 02/21/2019. PERSHING DIV OF DLJ SEC LNDING 1,265,234 .1,250,000 8,694
22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH) [ 07/09/2019........ VARIOUS ..ottt 2,324,968 | ..o 2,250,000 | i 27,540
24422E  UX 5 | JOHN DEERE CAPITAL CORP... 06/04/2019........ Citigroup (SSB)........cvoeenee 998,290
28416T  AA 3 |[EHGVT 19AA-ABS.....cccovvvivivrriinee 08/14/2019........ BANC OF AMERICA/FIXED INCOME.................. 749,797
34532F  AD 4 |FORD CREDIT AUTO LEASE TRUST 2019-A = AB.......oviuuirimrimriiiinsiienieresessssisesissseeseeens 02/20/2019........ Citigroup (SSB). 1,749,863 .
35137L  AB 1 |FOX CORP....cooiiiciiiiciceiicsiee e 01/15/2019........ GOLDMAN 250,000 ....250,000
36260J AD 9 |GSMS 19GC39 A4 - CMBS............ 05/09/2019........ GOLDMAN.....coiiiiiieiieiesssisisssssss st 1,029,943 | oo 1,000,000 2,180
377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC..... C 03/18/2019........ DEUTSCHE BANK SECURITIES, INC.. 994,760 ....1,000,000
438516 BW 5 |[HONEYWELL INTERNATIONAL INC 07/30/2019........ JP MORGAN SECURITIES LLC . 997,930 1,000,000
46647P AU 0 | JPMORGAN CHASE & CO.......... 02/26/2019........ JP MORGAN SECURITIES LLC.......oovviriiiiieirereinreerseieninns 508,470 | ..oooveveerererierierininnereenD00,000 | oo 1,846
57629W  CE 8 | MASSMUTUAL GLOBAL FUNDING Il.....covvoierirririreciineirnne 01/02/2019........ MORGAN STANLEY CO. 481,630 458
57629W  CH 1 [ MASSMUTUAL GLOBAL FUNDING Il......ccvrvrirerrrirriririninns 03/05/2019........ JP MORGAN SECURITIES LLC.....ccovviieiriiieinieiseiesesiseeensnines 498,980
674599 CS 2 |OCCIDENTAL PETROLEUM CORP. .... | 08/06/2019........ BANC OF AMERICA/FIXED INCOME.................. 248,765
674599 CW 3 |OCCIDENTAL PETROLEUM CORP. .| 08/06/2019........ Citigroup (SSB)........ccc.u.... 998,700
693304 AX 5 |PECO ENERGY CO......ceoviiriiiiciieirereiseirerssseieniennes 09/03/2019........ GOLDMAN ...ttt 247,943
717081 ES 8 |PFIZER INC....oviiiiiiiiciseice e 03/04/2019........ BARCLAYS CAPITAL INC.... 749,618
75625Q AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC.... C 01/02/2019........ MORGAN STANLEY CO. 709,920 458
80286  AA 3 | SANTANDER REVOLVING AUTO LOAN TRUST 2019.......ccrmviirriiiierinrireeineierienenenes 11/20/2019 JP MORGAN SECURITIES LLC... 749,901
82652M  AA 8 |SRFC192A-ABS......ccccoovvrrnn. 07/16/2019........ BARCLAYS CAPITAL INC.... 249,933
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82653E AB 3 |SRFC 191B-ABS. 03/12/2019........ CREDIT SUISSE SECURITIES (USA) 999,781

828807 DG 9 | SIMON PROPERTY GROUP LP........covvirmiiiiniieierineierssissienssines 09/04/2019........ MIZUHO SECURITIES USA/FIXED INCOME 1,748,268

891788  AA 2 | TPMT 194 A1 - RMBS......ooiiiiieieiceese et 11/04/2019........ BANC OF AMERICA/FIXED INCOME. 3,029,085

90276Y  AE 3 |UBSCM 19C16 A4 - CMBS...........cccenc... 04/01/2019........ UBS SECURITIES LLC/CMO 1,287,491

92343V ET 7 |VERIZON COMMUNICATIONS INC.... 03/01/2019........ VARIOUS ...t 272,055

92347Y  AC 8 [VZOT 19A B - ABS.....ooiieiiicieiier ettt 03/05/2019........ Citigroup (SSB).......ccvvenee 249,923

95000U  2F 9 |WELLS FARGO &CO................. 06/10/2019........ WELLS FARGO SECURITIES LLC 500,000
95001W  BA 5 |WFCM 2019-C49 - CMBS... 02/21/2019........ WELLS FARGO SECURITIES LLC 2,777,437

95002M AW 9 | WFCM 19C52 A4 - CMBS......cooieieieiiitiisi et 08/05/2019........ WELLS FARGO SECURITIES LLC 1,009,920

3899999. Total - Bonds - Industrial and Miscellaneous.. 41,647,556

8399997. Total - BONS = Part 3.t 85,186,109

8399998. Total - BoNds = SUMMANY HEM fTOM PAM 5.........vuiiiirisieisisiieiersase s esessesess s essasesessess s st sas s ass s eesseses | ee1essessaeeess e e e o0 e et o888 488808488888ttt

8399999, TOAl = BOMMAS. ... .. veeeiereietis ettt E R8RSR E e LE1eEE e EeLE e SRRt 85,186,109

Common Stocks - Industrial and Mi: (Unaffiliated) Publicly Traded

00081T 10 8 |ACCO BRANDS ORD 06/28/2019........ GOLDMAN.... 140.000 1,102 XXX
001228 10 5 |AG MORTGAGE INVEST TRUST REIT ORD......c..cooriiieiiiriniieireninsieiesiesiesisseessssssesesssesssssnsens | seseseersenenes 06/28/2019........ GOLDMAN.... 50.000 795 XXX
00163U 10 6 | AMAG PHARMACEUTICALS ORD.......ccccmirimrrierirerirrerrrinniens 08/14/2019........ RBC CAPITAL MARKETS 45.000 540 XXX
00165C 10 4 | AMC ENTERTAINMENT HOLDINGS CL A ORD .|C 08/14/2019. RBC CAPITAL MARKETS 70.000 755 XXX
00182C 10 3 | ANI PHARMACEUTICALS ORD........ccovuriimrrimieiinrinsisesisssssssssessnsssens 06/28/2019........ GOLDMAN.....coiiitieierisiesisisissi s 20.000 1,644 XXX
00206R 10 2 |AT&T ORD.....ccovrerrrrrireriarans 04/22/12019........ ITGINC 530.000 16,981 XXX
002474 10 4 | AZZ ORD.....ovvuiiiirieicietie s 06/28/2019........ GOLDMAN.... 40.000 1,840 XXX
00287Y 10 9 |ABBVIE ORD 03/19/2019........ ITGINC 145.000 11,683 XXX
00401C 10 8 | ACACIA COMMUNICATIONS ORD .| 06/28/2019. GOLDMAN.... 50.000 2,357 XXX
00448Q 20 1 |ACHILLION PHARMACEUTICALS ORD 08/14/2019........ RBC CAPITAL MARKETS 175.000 836 XXX
006739 10 6 |ADDUS HOMECARE ORD 06/28/2019........ GOLDMAN.... 20.000 1,499 XXX
00738A 10 6 [ADTRAN ORD.....couiiiiriiiieciiiiiseise ettt | soesieirenines 04/22/2019........ ITGINC 70.000 1,222 XXX
00770F 10 4 [AEGIO CLAORD.....cccouvemrerrriirirens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 920 XXX
00773T 10 1 |ADVANSIX ORD . | 04/22/2019. ITGINC.... 40.000 1,207 XXX
00773U 10 8 | ADVERUM BIOTECHNOLOGIES ORD........ccccvcvirirrnrirines 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 832 XXX
00847J 10 5 |AGILYSYS ORD 10/15/2019........ ITGINC..ovveeerereeies 30.000 787 XXX
00900T 10 7 |AIMMUNE THERAPEUTICS ORD 08/14/2019........ RBC CAPITAL MARKETS 60.000 1,280 XXX
00972D 10 5 |AKEBIA THERAPEUTICS ORD....... 03/19/2019........ ITGINC 112.000 908 XXX
011311 10 7 | ALAMO GROUP ORD......couuiiriiiiieieriieinsie st essssissssenes. | sesinseressnes 06/28/2019........ GOLDMAN.... 20.000 1,998 XXX
01671P 10 0 [ALLAKOS ORD......outiririiieririieisiisieisssssesessss sttt sssssssssanssssssssssssessessasssessons. | onssssssessnes 08/14/2019........ RBC CAPITAL MARKETS 25.000 2,108 XXX
01748H 10 7 | ALLEGIANCE BANCSHARES ORD.......ccceovturiieierinrierinrisriesiseressseeesenensenes 06/28/2019........ GOLDMAN.... 30.000 1,000 XXX
021369 10 3 |ALTAIR ENGINEERING CLAORD........ 06/28/2019........ GOLDMAN.... 60.000 2,423 XXX
02208R 10 6 | ALTRA INDUSTRIAL MOTION ORD......ccoiieiiiriiiiitiniinieisssieisssssiesssssssesesssssessssssesssssssssessens | sevsssonesnnens 03/19/2019........ ITGINC...ovvierreereeis 78.000 2,554 XXX
023135 10 6 | AMAZON COM ORD.......coooovrmrrererenrinianas 10/15/2019........ VARIOUS ..ot 75.000 137,629 XXX
023139 88 4 | AMBAC FINANCIAL GROUP ORD........corvurivrermreierisisersesssesensnsenes 06/28/2019........ GOLDMAN.....cotitimiieieiisiessisisssisss e 60.000 1,011 XXX
02607T 10 9 |AMERICAN FIN CL AORD... 06/28/2019........ GOLDMAN.... 140.000 1,526 XXX
027745 10 8 | AMERICAN NATIONAL BANKSHARES ORD BTSSP OT RPN 12/16/2019........ ITGINC 15.000 593 XXX
02874P 10 3 | AMERICAN OUTDOOR BRANDS ORD........cccouiurriireiinrireriniinserenisnnenes 06/28/2019........ GOLDMAN.... 70.000 631 XXX
02913V 10 3 |AMERICAN PUBLIC EDUCATION ORD 12/16/2019........ ITGINC 25.000 672 XXX
029683 10 9 |AMERICAN SOFTWARE CL A ORD.. 06/28/2019........ GOLDMAN.... 40.000 526 XXX
03027X 10 0 |AMERICAN TOWER REIT. 03/19/2019. ITGINC 105.000 19,867 XXX
030371 10 8 |AMER VANGUARD ORD... 10/15/2019........ ITGINC.... 40.000 611 XXX
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030506 10 9 |AMERICAN WOODMARK ORD. 06/28/2019........ GOLDMAN.... 20.000 1,692 XXX
03062T 10 5 [ AMERICA'S CAR-MART ORD.......ociiiriimiiiirerisiseinsisississesssssessessssisesssssssssesssssssssssssessesssssenss | oessesesessnes 08/14/2019........ RBC CAPITAL MARKETS 10.000 890 XXX
03071H 10 0 | AMERISAFE ORD.......coeviiiieiiiiiieieieiseiesiesissesesssesessssseneesinene 03/19/2019........ ITGINC 25.000 1,501 XXX
03209R 10 3 |AMPHASTAR PHARMACEUTICALS ORD 06/28/2019........ GOLDMAN 50.000 1,055 XXX
03272L 10 8 [ ANAPLAN ORD......coviiiiiiiiiniieieiseieiesssessesesssssiesessessines 06/28/2019........ JP MORGAN SECURITIES INC.......cvoviriiriireireieiesriesieersiienienes 110.000 5,551 XXX
034164 10 3 | ANDERSONS ORD.....oouiuuiiuieiiiiisnisieisesiese ittt sssessssnennsns | soesissesessnes 06/28/2019........ GOLDMAN. ..ottt 50.000 1,362 XXX
03475V 10 1 [ ANGIODYNAMICS ORD.......coiiiuiiriiiirieriisisssssiesssssessesssesssssssssesssssssssssssssessessssssessessssssesssssns | onssssesessnes 06/28/2019........ GOLDMAN.....ooiriiinrississe e nsnes 50.000 984 XXX
035255 10 8 | ANIKA THERAPEUTICS ORD.......... 06/28/2019........ GOLDMAN.... 20.000 812 XXX
036642 10 6 | ANTARES PHARMA ORD.......ccovviiieriiiiierisiesissieisssisssessssiessessssssenssnenes 06/28/2019........ GOLDMAN.... 220.000 724 XXX
03676B 10 2 |ANTERO MIDSTREAM ORD..........ccccvvvrrrenee 12/19/2019........ VARIOUS ..ot 40,305.400 435,570 XXX
03748R 75 4 | APARTMENT INVST MGT CL AREIT ORD......coovuvririreiniirernrineierinines 04/01/2019........ VARIOUS ..ottt 6.000 300 XXX
037530 10 6 | APELLIS PHARMACEUTICALS ORD.........cocvumiviirirnirrirerinniierinenes 03/19/2019........ (LT |\ (G 46.000 914 XXX
037598 10 9 |APOGEE ENTERPRISES ORD 04/22/12019........ ITGINC 40.000 1,564 XXX
03782L 10 1 |APPIAN CL A ORD 06/28/2019........ GOLDMAN 50.000 1,803 XXX
037833 10 0 |APPLE ORD 04/22/12019........ ITGINC 210.000 42,963 XXX
03783C 10 0 |APPFOLIO CL AORD 03/19/2019........ ITGINC 21.000 1,561 XXX
03937C 10 5 |ARCBEST ORD ... | 06/28/2019........ GOLDMAN.......ctvimiiiiririrrietiesinseiesisesesseissies 40.000 1,124 XXX
04010E 10 9 |ARGAN ORD. .| 08/14/2019. RBC CAPITAL MARKETS 15.000 585 XXX
04013V 10 8 | ARES COMMERCIAL REIT ORD........cocovuriinrrrireirerieersnssisesnenenns 10/15/2019........ ITGINC..ooovvrrrrereeiesrieis 40.000 612 XXX
04206A 10 1 |ARLO TECHNOLOGIES ORD.............. 01/02/2019........ ITGINC 59.409 638 XXX
04208T 10 8 | ARMADA HOFFLER PROPERTIES REIT ORD............ 06/28/2019........ GOLDMAN 70.000 1,158 XXX
042315 50 7 | ARMOUR RESIDENTIAL REIT ORD........ccctvimiiimiiiieiirinriseiseiiessiessessssesssssssssessesssesesssssnnes | sevesssessnssens 06/28/2019........ GOLDMAN 80.000 1,491 XXX
04269E 10 7 |ARQULE ORD......cceovrurermrrcirerirnne 04/22/2019. ITGINC 150.000 980 XXX
045396 10 8 | ASSEMBLY BIOSCIENCES ORD.........cootiiiriirermiineiierisissesssssissssessessssesessssssssssessssssssessessssses | onssssenessnes 12/16/2019........ ITGINC 30.000 599 XXX
046224 10 1 |ASTEC INDUSTRIES ORD ... | 06/28/2019........ GOLDMAN.... 30.000 977 XXX
046433 10 8 |ASTRONICS ORD .| 06/28/2019........ GOLDMAN.... 40.000 1,608 XXX
04650Y 10 0 |AT HOME GROUP ORD........ 10/15/2019........ ITGINC 65.000 632 XXX
04685N 10 3 |ATHENEX ORD 06/28/2019. GOLDMAN.... 70.000 1,386 XXX
047649 10 8 | ATKORE INTERNATIONAL GROUP ORD.........ccvtiiiriieirininireiiseressssssessssssssssssssessessssssesssssnsses | oesssseressnes 06/28/2019........ GOLDMAN.... 70.000 1,810 XXX
048269 20 3 |ATLANTIC CAPITAL BANCSHARES ORD 12/16/2019........ ITGINC 30.000 567 XXX
04963C 20 9 |ATRICURE ORD.......ccooeeurvuriren 04/2212019........ ITGINC 50.000 1,363 XXX
049904 10 5 |ATRION ORD.......coovvreriirirriieriens 08/14/2019........ RBC CAPITAL MARKETS 5.000 3,620 XXX
05070R 10 4 | AUDENTES THERAPEUTICS ORD.......cccosiuirmiriiieiineireriniitiesisresssseeniesinsenes 03/19/2019........ ITGINC..ooevrrrerreceriis 48.000 1,849 XXX
05368M 10 6 | AVID BIOSERVICES ORD.......c.ccoriurriririeiiisisnsieiesisesesssssissssenes 12/16/2019........ ITGINC..ooovvrrrreeeieeiis 75.000 542 XXX
054540 20 8 | AXCELIS TECHNOLOGIES ORD.......... 08/14/2019........ RBC CAPITAL MARKETS 40.000 601 XXX
05455M 10 0 | AVROBIO ORD.....c.couuiiieiiiriiieiiseiisiese it esssssssenssssens | sessssessnssnes 12/16/2019........ ITGINC..oooveeererreirriis 30.000 657 XXX
05463X 10 6 |AXOGEN ORD 12/16/2019........ ITGINC 45.000 ™ XXX
054647 10 4 | AXSOME THERAPEUTICS ORD . 12/16/2019........ ITGINC 35.000 2,816 XXX
05465C 10 0 | AXOS FINANCIAL ORD.......cooviuurirriiirieinieisisssisesssssessessssssssssssssssessesssssesssssssssesssssssssessesnsss | nessssssnssansn 06/28/2019........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 80.000 2,179 XXX
054937 10 7 |BBAND TORD............. 12/06/2019........ VARIOUS ..ottt 738.150 24,633 XXX
05591B 10 9 [BMC HOLDINGS ORD.........cocvirririirierireiniiessersssiessssssesensssnes 04/22/12019........ ITGINC..ooovvrirerreeeriies 90.000 1,780 XXX
05722G 10 0 |BAKER HUGHES CL A ORD.......ccccovuiiiiiiiiiieiisrsieeieesssiesissinsenes 03/19/2019........ ITGINC 157.000 4,365 XXX
05969A 10 5 [BANCORP ORD.......cccomuvueee 12/16/2019........ ITGINC 70.000 894 XXX
05988J 10 3 | BANDWIDTH CL A ORD.....oooiiriiiiiniireiisisirsiesssssessssesssssssssssssssssssssessessssssessessssssassessnsssnsne | onssssesessnes 06/28/2019........ GOLDMAN.... 30.000 2,250 XXX
05990K 10 6 |BANC OF CALIFORNIA ORD 06/28/2019. GOLDMAN.... 60.000 838 XXX
060505 10 4 |BANK OF AMERICA ORD.......oomiieiiiiiiirinsinnisisisssiesesssseesssienes 08/14/2019........ RBC CAPITAL MARKETS 850.000 22,3% XXX
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063425 10 2 |BANK OF MARIN BANCORP ORD........ 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 820 XXX
066849 10 0 |BAR HARBOR BANKSHARES ORD 10/15/2019........ ITGINC .o 25.000 644 XXX
068463 10 8 |BARRETT BUSINESS SERVICES ORD.... 06/28/2019........ GOLDMAN.... 10.000 826 XXX
07556Q 88 1 |BEAZER HOMES ORD 10/15/2019........ ITGINC 40.000 619 XXX
08160H 10 1 |BENCHMARK ELECTRONICS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 1,507 XXX
08180D 10 6 |BENEFITFOCUS ORD.......c.cocovvrurenecn 06/28/2019........ GOLDMAN.....coiiititieiistiesisei e 40.000 1,086 XXX
08579X 10 1 [BERRY PETROLEUM ORD......cocvumiiiiriiriisimneieienisiessesssessssssssssassnenes 10/15/2019........ ITGINC..ooovvrrerereeieeieis 85.000 841 XXX
09058V 10 3 |BIOCRYST PHARMACEUTICALS ORD.......cccocoomrmrieririrrirerirnes 03/19/2019........ ITGINC.... 142.000 1,125 XXX
09060J 10 6 |BIODELIVERY SCIENCE INTERNATIONL ORD 10/15/2019........ ITGINC.... 115.000 570 XXX
09062X 10 3 [BIOGEN ORD.......cccccovrmrermrrrrieririrs 12/16/2019........ ITGINC 100.000 30,108 XXX
093712 10 7 |BLOOM ENERGY CLAORD..... 06/28/2019........ GOLDMAN.... 80.000 981 XXX
097793 40 0 |BONANZA CREEK ENERGY ORD.......ccocoomrrrerirerirrnnns 12/16/2019........ (LT |\ (G 30.000 611 XXX
099406 10 0 |BOOT BARN HOLDINGS ORD ... | 06/28/2019........ GOLDMAN.... 40.000 1,425 XXX
101119 10 5 |BOSTON PRIVATE FINANCIAL HOLDING ORD .| 04/22/2019........ ITGINC 110.000 1,252 XXX
108035 10 6 |BRIDGE BANCORP ORD......cccoiriiiriiiiiniiiieiissiesississisesseessssenesenes 12/16/2019........ ITGINC...ovvirerereeis 25.000 847 XXX
10921T 10 1 | BRIGHTCOVE ORD........couiiiiiriiiiciiiieriesieie st ssssssenssenensss | sesesesessnes 08/14/2019........ RBC CAPITAL MARKETS 50.000 601 XXX
10948W 10 3 |BRIGHTSPHERE INVESTMENT GROUP ORD...... 12/16/2019........ (LT |\ (O 95.000 957 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD .| 12/16/2019. VARIOUS ...ttt 1,180.000 68,989 XXX
117665 10 9 |BRYN MAWR BANK ORD..........c.c....... 06/28/2019........ GOLDMAN.....coiiitieierisiesisisissi s 30.000 1,119 XXX
12477X 10 6 | CAIINTERNATIONAL ORD 12/16/2019........ ITGINC.... 25.000 728 XXX
124857 20 2 |CBSCLBORD 12/04/2019........ ITGINC.... 259.369 12,897 XXX
126128 10 7 |CNB FINANCIAL ORD 12/16/2019........ ITGINC.... 20.000 659 XXX
12618T 10 5 |CRAINTERNATIONAL ORD. 12/16/2019 ITGINC 15.000 816 XXX
126402 10 6 |CSW INDUSTRIALS ORD 04/22/12019........ ITGINC.... 20.000 1,175 XXX
126501 10 5 |CTS ORD 04/22/12019........ ITGINC.... 50.000 1,548 XXX
126650 10 0 |CVSHEALTH ORD 10/15/2019........ ITGINC.... 460.000 29,849 XXX
128126 10 9 | CALAMP ORD . 12/16/2019........ ITGINC.... 45.000 507 XXX
13123X 10 2 | CALLON PETROLEUM ORD. 12/20/2019 192.500 2,509 XXX
133034 10 8 | CAMDEN NATIONAL ORD 06/28/2019........ 30.000 1,376 XXX
13462K 10 9 | CAMPING WORLD CL A ORD.......cvuiiiriiieiiieieieseesssiesiesissiessessssesesssensessessesssssssssessessnssenss. | seseseersessnns 12/16/2019........ ITGINC 45.000 625 XXX
14067E 50 6 |CAPSTEAD MORTGAGE REIT ORD 06/28/2019........ GOLDMAN.... 120.000 1,002 XXX
140755 10 9 | CARA THERAPEUTICS ORD.. 06/28/2019........ GOLDMAN.... 50.000 1,075 XXX
141619 10 6 | CARDIOVASCULAR SYSTEMS ORD.......cccocomimermrirermrinrererieieesenerenes 03/19/2019........ ITGINC 43.000 1,693 XXX
141665 10 9 | CAREER EDUCATION ORD........c.ccc..c.. 03/19/2019........ ITGINC..ooovvrrrreeeieeiis 89.000 1,472 XXX
14167L 10 3 | CAREDX ORD......ooiviriiieiiicieieie e nes 03/19/2019........ ITGINC 46.000 1,681 XXX
143873 10 7 | CAROLINA FINANCIAL ORD.......c.cocoverrirene 06/28/2019........ GOLDMAN.... 30.000 1,052 XXX
143905 10 7 | CARRIAGE SERVICES ORD 12/16/2019........ ITGINC.... 25.000 691 XXX
146102 10 8 | CARTER BANK AND TRUST ORD.......ccovvimiirririreriiiiiresisiersseessesissesessssssseseessssssesessssssssenes. | oesinsenessnnes 12/16/2019........ ITGINC.... 35.000 798 XXX
147448 10 4 | CASELLA WASTE CL A ORD.....oueriiriiriieinersiesssiesessssissssssesssenes 06/28/2019........ GOLDMAN.....cotitimiieieiisiessisisssisss e 60.000 2,377 XXX
14808P 10 9 | CASS INFORMATION SYSTEMS ORD ... | 06/28/2019........ GOLDMAN......coiiriiiereiisriesiesisesesiere s 20.000 969 XXX
14888U 10 1 |CATALYST PHARMACEUTICALS ORD .| 08/14/2019........ RBC CAPITAL MARKETS 125.000 674 XXX
14912Y 20 2 |CATCHMARK TIMBER CL A ORD.... 06/28/2019........ GOLDMAN.... 70.000 731 XXX
149205 10 6 |CATOCLAORD 10/15/2019........ ITGINC 30.000 518 XXX
154760 40 9 | CENTRAL PACIFIC FINANCIAL ORD........cccovemvrivrirrirnns 06/28/2019........ GOLDMAN.... 40.000 1,198 XXX
156504 30 0 |CENTURY COMMUNITIES ORD .| 06/28/2019. GOLDMAN 40.000 1,063 XXX
156727 10 9 |CERENCE ORD 10/02/2019........ ITGINC 43.750 803 XXX
157085 10 1 |CERUS ORD......comiiieieririeierieieeisiessesi e 03/19/2019........ ITGINC..ovveeerereeireis 175.000 1,113 XXX
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157210 10 5 |CEVAORD 06/28/2019........ GOLDMAN.... 30.000 730 XXX
16150R 10 4 |CHASE ORD et | 10/15/2019........ ITGINC 10.000 1,048 XXX
16208T 10 2 | CHATHAM LODGING REIT ORD.......ccvvovviirrirererinrireriseissereninenees 04/22/12019........ ITGINC 60.000 1,147 XXX
163086 10 1 |CHEFS' WAREHOUSE OROD....... 06/28/2019........ GOLDMAN 40.000 1,402 XXX
16411R 20 8 | CHENIERE ENERGY ORD.......cocciiiiiiieiniieiineiesieieiseisesesiseesesienenes 11/12/2019........ RBC CAPITAL MARKETS 500.000 30,875 XXX
168615 10 2 |CHICOS FAS ORD................ 12/16/2019........ ITGINC..oovvrrerricrieis 155.000 621 XXX
171604 10 1 [ CHUY'S HOLDINGS ORD.......covurriuiiriereiineiesierssessssssssssssessessssesesssssssssesssenes 08/14/2019........ RBC CAPITAL MARKETS 25.000 626 XXX
171871 50 2 | CINCINNATI BELL ORD 12/16/2019........ ITGINC 70.000 531 XXX
17273K 10 9 | CIRCOR INTERNATIONAL ORD........couiiriiuiirimiiiseiinsiesseissisessessssssesssssssssssessessssssessesssssesssssns | sesessessesses 06/28/2019........ GOLDMAN 30.000 1,380 XXX
172967 42 4 | CITIGROUP ORD.........ooieiiieiieiiieiissieiseiessisesseessessssesesseseesiesissene 04/22/12019........ ITGINC 270.000 18,730 XXX
177835 10 5 |CITY HOLDING ORD.................. 03/19/2019........ ITGINC 20.000 1,541 XXX
178587 10 1 |CITY OFFICE REIT ORD........c...... ¢ 06/28/2019........ GOLDMAN.......ctviriiiririreitiiesiessiesiesesssissies 60.000 719 XXX
18539C 10 5 | CLEARWAY ENERGY CL A ORD......ccovvriirreiererienireresisreesieenes 06/28/2019........ GOLDMAN 50.000 809 XXX
18914U 10 0 [CLOUDERA ORD......cccoomrrimrircrirnes 01/04/2019........ ITGINC 117.450 1,796 XXX
191098 10 2 |COCA COLA CONSOLIDATED ORD 08/14/2019........ RBC CAPITAL MARKETS 10.000 3,494 XXX
191216 10 0 |COCA-COLAORD............... 03/19/2019........ ITGINC..cooevrrerreceris 708.000 32,172 XXX
192005 10 6 | CODEXIS ORD......evirririerrieiririresessesesiaerieserenes 04/22/2019........ ITGINC 70.000 1,403 XXX
192108 50 4 |COEUR MINING ORD... 03/19/2019. ITGINC 245.000 1,152 XXX
19249H 10 3 |COHERUS BIOSCIENCES ORD... 03/19/2019........ ITGINC 68.000 1,015 XXX
192576 10 6 [ COHU ORD.....oouiiiiieiie ettt | donsienesenines 06/28/2019........ GOLDMAN 60.000 926 XXX
19459J 10 4 |COLLEGIUM PHARMACEUTICAL ORD... 10/15/2019........ ITGINC 45.000 543 XXX
199333 10 5 |COLUMBUS MCKINNON ORD 06/28/2019........ GOLDMAN.... 30.000 1,259 XXX
20369C 10 6 |COMMUNITY HEALTHCARE TRUST ORD... .| 06/28/2019. GOLDMAN 30.000 1,182 XXX
204149 10 8 | COMMUNITY TRUST BANCORP ORD 07/01/2019........ GOLDMAN.... 30.000 1,268 XXX
205826 20 9 |COMTECH TELECOMMUNICATIONS ORD, 06/28/2019........ GOLDMAN.... 40.000 1,124 XXX
20786W 10 7 | CONNECTONE BANCORP ORD.............. 06/28/2019........ GOLDMAN.... 50.000 1,133 XXX
20854L 10 8 | CONSOL ENERGY ORD. 06/28/2019........ GOLDMAN.... 40.000 1,064 XXX
21241B 10 0 |CONTURA ENERGY ORD 06/28/2019. GOLDMAN 30.000 1,557 XXX
21870U 50 2 |CORENERGY INFRASTRUCTURE REIT ORD............. 06/28/2019........ GOLDMAN.... 20.000 793 XXX
220521 10 4 |CORTEVA ORD 06/03/2019........ VARIOUS ...ttt 990.333 28,276 XXX
222070 20 3 |COTYCLAORD... 12/1112019........ CORPORATE ACTION......covriiirrrineieriereissinenes 2.000 25 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD......cccovverririinianns 06/17/2019........ ITGINC 51.405 1,719 XXX
22304C 10 0 |COVETRUS ORD.......ccccruvurrrune 02/07/2019........ ITGINC 72.000 3,133 XXX
223622 60 6 |COWEN CLAORD......ccocrvrrnienee 06/28/2019........ GOLDMAN. ..ottt ssnes 40.000 687 XXX
228903 10 0 | CRYOLIFE ORD......oovveireieeineirirneiereiiseieriseiseesesseessesesenenes 04/22/12019........ ITGINC..ovvererrereeiers 50.000 1,392 XXX
229050 30 7 |CRYOPORT ORD.....c.cocvvrrrrnecen 08/14/2019........ RBC CAPITAL MARKETS 40.000 933 XXX
23204G 10 0 |CUSTOMERS BANCORP ORD... 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 40.000 840 XXX
232109 10 8 |CUTERA ORD.......oviiiiiiricieitiesseresie e 08/14/2019........ RBC CAPITAL MARKETS 15.000 465 XXX
23255M 10 5 | CYCLERION THERAPEUTICS ORD......ccviuiiiiiiireiieineiserississsssssssssssesessssssesssssssssessssssssassessnns | aosnssersnssns 04/02/2019........ ITGINC..ooovireereneeriis 17.000 473 XXX
232570 10 3 |CYMABAY THERAPEUTICS ORD. 03/19/2019........ ITGINC 78.000 1,038 XXX
23282W 60 5 | CYTOKINETICS ORD......cvuiiuiirririiiiriiserisieiseissesesssss st sssesssssssssssensesssssse | nessesssssesens 06/28/2019........ GOLDMAN 80.000 900 XXX
23284F 10 5 |CYTOMX THERAPEUTICS ORD.. 06/28/2019........ GOLDMAN 60.000 673 XXX
23291C 10 3 |DMC GLOBAL ORD......coevvreriireririrans 04/22/2019........ ITGINC 20.000 1,355 XXX
233377 40 7 | DXP ENTERPRISES ORD........coimiiiiiiiieiiniiesieissisessssssssssssssssssesssssssssesssssssssesssssssssssesnsss | sesessssssossns 06/28/2019........ GOLDMAN 30.000 1,136 XXX
24823R 10 5 |DENALI THERAPEUTICS ORD 03/19/2019. ITGINC 60.000 1,354 XXX
24869P 10 4 |DENNYS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 1,642 XXX
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24983L 10 4 |DERMIRA ORD 12/16/2019........ ITGINC.... 65.000 848 XXX
25264R 20 7 |DIAMOND HILL INVESTMENT GRP CL A ORD 10/15/2019........ ITGINC.... 5.000 682 XXX
253031 10 8 | DICERNA PHARMACEUTICALS ORD 03/19/2019........ ITGINC.... 70.000 938 XXX
253651 10 3 | DIEBOLD NIXDORF ORD......ccvuueimiiririeniirerinnieesssiesesinsenes 03/19/2019........ ITGINC.... 100.000 1,111 XXX
253798 10 2 | DIGI INTERNATIONAL ORD.......cooeimriireiniireriniiriesiersesenenenes 12/16/2019........ ITGINC....vvrrerererieis 40.000 705 XXX
253922 10 8 |DIME COMMUNITY BANCSHARES ORD, 08/14/2019........ RBC CAPITAL MARKETS 40.000 804 XXX
25400W 10 2 | DIGITAL TURBINE ORD........cccvurririimiiiererisiseesnssisnsssse s ssssssesssssssssessssssssssssessesssssesssssns | nessesssssonens 08/14/2019........ RBC CAPITAL MARKETS 105.000 667 XXX
254687 10 6 |WALT DISNEY ORD......ccomiiiieiiierinnieeieriseiesiesessesse e sssesesssssseseneenes 03/20/2019........ VARIOUS ..ottt 600.309 66,003 XXX
25470M 10 9 |DISH NETWORK CL AORD...... 12/03/2019........ VARIOUS ..ot 29.114 1,002 XXX
25746U 10 9 | DOMINION ENERGY ORD 01/02/2019........ VARIOUS ..ot 113.730 5,705 XXX
257554 10 5 |DOMO CL BORD 12/16/2019........ ITGINC..oovvierreceries 25.000 574 XXX
25787G 10 0 | DONNELLEY FINANCIAL SOLTN ORD........ccocoumrvmrirerirrirriinnnien 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 667 XXX
25960R 10 5 |DOUGLAS DYNAMICS ORD........ccconveree 06/28/2019........ GOLDMAN......coiiieierierineiesieeisesesie e 30.000 1,193 XXX
260557 10 3 [ DOW ORD...ouirrisieirsiiieieeri bbb | doenisinensnes 04/02/2019........ VARIOUS ..ottt 990.333 46,783 XXX
26210C 10 4 | DROPBOX CL A ORD......couiiiriiiiiiieeiiie e sesesssnenes 06/28/2019........ JP MORGAN SECURITIES INC.....coovvuririiiiieieiereiseiesesseiesienenes 280.000 7,014 XXX
264147 10 9 |DUCOMMUN ORD........ccovverrrerirrrans 12/16/2019........ ITGINC..cooevrrerreceris 15.000 757 XXX
26614N 10 2 | DUPONT DE NEMOURS ORD......cvtuumiirriimieimnimiisnissessiesssessssissessssssssesssesessssssssssssssesssesssne | sovesssereseens 12/16/2019........ VARIOUS ...ttt 1,302.000 87,849 XXX
268158 20 1 |DYNAVAX TECHNOLOGIES ORD. 10/15/2019 ITGINC 115.000 484 XXX
26817Q 88 6 | DYNEX CAPITAL REIT ORD......covvirvirmiiririnieieiiseesssisessnenenns 10/15/2019........ ITGINC.... 35.000 535 XXX
26927E 10 4 |EVO PAYMENTS CL A ORD.......ccooovvmirnineieierreeeriersenenienes 06/28/2019........ GOLDMAN.... 50.000 1,576 XXX
27616P 10 3 |EASTERLY GOVERNMENT PROPERTIES ORD........cocosiurivuiiireirernniciresieissinesienineena 04/22/12019........ ITGINC 80.000 1,383 XXX
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD......ctriurirrriririmririiineiiessisesssesissessssssssssessesssesesssssssssssssessnes | sevsssnesinens 06/28/2019........ GOLDMAN.... 40.000 835 XXX
278768 10 6 |ECHOSTAR CL A ORD. 09/11/2019. ITGINC 60.000 2,130 XXX
28238P 10 9 |EHEALTH ORD 03/19/2019........ ITGINC.... 29.000 1,654 XXX
28414H 10 3 | ELANCO ANIMAL HEALTH ORD.......coniiiriiieinniereriseieniseissesesssessssenenenes 04/22/12019........ ITGINC.... 440.484 12,563 XXX
28852N 10 9 | ELLINGTON FINANCIAL ORD.......... 10/15/2019........ ITGINC.... 45.000 817 XXX
29250N 10 5 |ENBRIDGE ORD................... ¢ 10/10/2019........ RBC CAPITAL MARKETS 1,000.000 35,716 XXX
292554 10 2 |ENCORE CAPITAL GROUP ORD 06/28/2019. GOLDMAN.... 50.000 1,693 XXX
292562 10 5 |ENCORE WIRE ORD 06/28/2019........ GOLDMAN.... 30.000 1,757 XXX
29336T 10 0 [ENLINK MIDSTREAM COM UNT.....cooiiirriirerinnirererseereseeresseneenes 12/18/2019........ VARIOUS ...ttt 29,900.000 275,135 XXX
293389 10 2 [ENNIS ORD.....covvvirrrririicriiis 08/14/2019........ RBC CAPITAL MARKETS 35.000 689 XXX
29355A 10 7 |ENPHASE ENERGY ORD......c.coovumiviirimieiinniierienississessssieninenes 06/28/2019........ GOLDMAN.... 120.000 2,187 XXX
29357K 10 3 |ENOVA INTERNATIONAL ORD 04/22/12019........ ITGINC 50.000 1,275 XXX
29358P 10 1 [|ENSIGN GROUP ORD.......cccovumiriinriiireiriissesessisessneenes 10/01/2019........ ITGINC..ooovvrrrreeeieeiis 70.000 2,434 XXX
293639 10 0 |ENTERCOM COMMUNICATIONS CL A ORD......... 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 170.000 986 XXX
293712 10 5 |ENTERPRISE FINANCIAL SERVICES ORD 04/22/2019........ ITGINC..oooveeererreirriis 30.000 1,273 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT................ 09/20/2019........ Citigroup Global Markets Inc. NY.. 6,200.000 180,838 XXX
294268 10 7 |EPLUS ORD......cccovviririrnrirerninianee 06/28/2019........ GOLDMAN 20.000 1,378 XXX
29428V 10 4 [EPIZYME ORD.......coviiiiriiiiirerisiseissisissieiessssessesssisssssssssssnenes 03/19/2019........ ITGINC..ooovireereneeriis 78.000 936 XXX
29460X 10 9 |EQUITY BANCSHARES CL A ORD.......cccovvimireririrerinrinrirerinennes 12/16/2019........ ITGINC.... 20.000 620 XXX
29664W 10 5 |ESPERION THERAPEUTICS ORD 03/19/2019........ ITGINC.... 30.000 1,335 XXX
29670E 10 7 |ESSENTIAL PROPERTIES REALTY TRUS ORD..... 06/28/2019........ GOLDMAN.... 70.000 1,402 XXX
29975E 10 9 [EVENTBRITE CL A ORD......ccoviiiiiiniiirnicierieienissiseresinsins 06/28/2019........ GOLDMAN.... . 50.000 810 XXX
30034T 10 3 [EVERIHOLDINGS ORD........ccvuuiiriiiirieriisisnsisiessssssssessssesssssssssssssssssssssssssessessssssesssssssssesssssins. | onsssseessnes 06/28/2019........ GOLDMAN.....cotiiiiiirerisieersisissss s 90.000 1,073 XXX
30063P 10 5 [EXACT SCIENCES ORD 11/08/2019 VARIOUS ..ottt 13.513 1,130 XXX
30212P 30 3 |EXPEDIA GROUP ORD 07/26/2019........ ITGINC..ooovvrererrerriies 21.600 2,491 XXX
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30219E 10 3 |EXPRESS ORD 12/16/2019........ ITGINC 90.000 447 XXX
30226D 10 6 | EXTREME NETWORKS ORD.......ccoviiiiiireriiiniiiieisnssssesssssessesssesessssssssessssssssssssesssssssssensessns | nessesssnssnnen 04/22/12019........ ITGINC 160.000 1,243 XXX
302301 10 6 |EZCORP CLANVORD.......cccocovvrurrnnee 12/16/2019........ ITGINC 70.000 466 XXX
30231G 10 2 | EXXON MOBIL ORD......coviiiiieiiiiiiciissinisiisiiesissisassssssssssiesissnas 10/15/2019........ ITGINC 1,035.000 71,943 XXX
302491 30 3 |FMC ORD....couiiiiriiieiicseieie e 03/01/2019........ VARIOUS ...t 160.000 9,161 XXX
30303M 10 2 |FACEBOOKCLAORD........cocomuunee 03/19/2019........ ITGINC..oovvrrerricrieis 108.000 17,468 XXX
311642 10 2 |FARO TECHNOLOGIES ORD........cciriiiieriiniinnisiesinsiessessssesssssssssssssessessssssessessssssssessessssssenss | onssssesessnes 04/22/12019........ ITGINC..ooovvrrerereeieeieis 30.000 1,677 XXX
31189P 10 2 | FATE THERAPEUTICS ORD......coviiiriiirieiiiicieieiesiesiesssesssesessesssssssssessssssssesssssssssessessnssenes. | soessssesessnes 03/19/2019........ ITGINC 79.000 1,405 XXX
313148 30 6 |FEDERAL AGRICULTUR MORTGAGE CL C ORD......... 07/01/2019........ GOLDMAN 20.000 1,453 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 08/01/2019........ VARIOUS ..ot 298.113 10,258 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD........cccovuuirmrirerrinrererinnins 03/22/12019........ VARIOUS ..ottt 159.500 4,446 XXX
317585 40 4 |FINANCIAL INSTITUTIONS ORD........ 10/15/2019........ (LT |\ (G 25.000 746 XXX
318910 10 6 |FIRST BANCORP ORD.......coovuiriirermrierierineierienesesenieenenes 04/22/12019........ ITGINC..oovvrerrereeies 40.000 1,444 XXX
318916 10 3 | FIRST BANCSHARES ORD.......coiiiiiiriiieieiieiesisisinsiesessssessesssenes 08/14/2019........ RBC CAPITAL MARKETS 25.000 773 XXX
31983A 10 3 |FIRST COMMUNITY BANKSHARES ORD 08/14/2019........ RBC CAPITAL MARKETS 25.000 819 XXX
32006W 10 6 | FIRST DEFIANCE FINANCIAL ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 857 XXX
320218 10 0 | FIRST FINANCIAL CORPORTN INDIANA ORD........... 08/14/2019........ RBC CAPITAL MARKETS 15.000 612 XXX
32026V 10 4 |FIRST FOUNDATION ORD.... 10/15/2019 ITGINC 55.000 814 XXX
320734 10 6 |FIRST OF LONG ISLAND ORD.......cveereririrrninireieisenieesensnenes 08/14/2019........ RBC CAPITAL MARKETS 35.000 4 XXX
320866 10 6 |FIRST MID BANCSHARES ORD...... 10/15/2019........ ITGINC 20.000 684 XXX
337738 10 8 |FISERV ORD.......ociiiiiriiiieeritieeeie sttt 07/29/2019........ ITGINC 206.040 15,327 XXX
33812L 10 2 [ FITBIT CLA ORD...cviuiiiiiieiiiiesiesiesisise et sseenienes 03/19/2019........ ITGINC...oovrvirrrriiriieniis 278.000 1,643 XXX
339384 10 6 | FLEXION THERAPEUTICS ORD 08/14/2019. RBC CAPITAL MARKETS 45.000 493 XXX
34385P 10 8 [FLUIDIGM ORD......cccovvmrvrrrnrrerrnriienns 06/28/2019........ GOLDMAN. ..ottt eessessnes 100.000 1,232 XXX
343873 10 5 |FLUSHING FINANCIAL ORD 06/28/2019........ GOLDMAN.... 40.000 888 XXX
345530 10 1 |FORESCOUT TECHNOLOGIES ORD........cccooviimriiiriniiicnireniianas 06/28/2019........ GOLDMAN.... 60.000 2,031 XXX
346375 10 8 | FORMFACTOR ORD.......couurimmiirriiieinissisnerinssiessesssssesesssesssessesessesns 03/19/2019........ ITGINC 97.000 1,538 XXX
34983P 10 4 |FORTY SEVEN ORD 12/16/2019 ITGINC 30.000 1,060 XXX
34988V 10 6 [FOSSIL GROUP ORD.......ocuriiiiiiriiseinersiserssssessessssssessssesssssessesssesessessanes 06/28/2019........ GOLDMAN 70.000 805 XXX
35137L 10 5 |FOXCLAORD. 03/19/2019........ VARIOUS ...ttt 403.333 16,270 XXX
35137L 20 4 |FOXCLBORD.. 03/19/2019........ VARIOUS ... 198.333 7,844 XXX
35352P 10 4 |FRANKLIN FINANCIAL NETWORK ORD 12/16/2019........ ITGINC 20.000 695 XXX
35471R 10 6 | FRANKLIN STREET PROPERTIES REIT ORD. 06/28/2019........ GOLDMAN 140.000 1,033 XXX
358039 10 5 |FRESHPET ORD.......ccccovurnee. 03/19/2019........ ITGINC..ooovvrrrreeeieeiis 35.000 1,469 XXX
35904G 10 7 |FRONT YARD RESIDENTIAL ORD 06/28/2019........ GOLDMAN.... 70.000 855 XXX
3621LQ 10 9 | G1 THERAPEUTICS ORD......coovrmiiieiiiiieisieissiessnsssiessesisenes 06/28/2019........ GOLDMAN.... 50.000 1,533 XXX
36251C 10 3 |GMS ORD......cccoviverireirriererinenes 08/14/2019........ RBC CAPITAL MARKETS 45.000 959 XXX
369604 10 3 | GENERAL ELECTRIC ORD.......ccotiiiiiiriiierisieeesisiesissi st ssssssenessssseensesssssenes. | soesisseressnnes 12/01/2019........ VARIOUS ..ot 9,935.000 120,766 XXX
371532 10 2 |GENESCO ORD.......cvuiiriirriiieiinrisisersssissssesssssssessesssssessssanes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 1,269 XXX
373865 10 4 | GERMAN AMERICAN BANCORP ORD 06/28/2019........ GOLDMAN.... 40.000 1,205 XXX
374297 10 9 | GETTY REALTY REIT ORD....vvriiiiiiiiciieieeeiseiesisis s sisessenes 06/28/2019........ GOLDMAN.... 50.000 1,538 XXX
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD 06/28/2019........ GOLDMAN.... 40.000 849 XXX
377316 10 4 |GLATFELTER ORD........ 06/28/2019........ GOLDMAN.... 60.000 1,013 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD 09/17/2019........ VARIOUS ..ottt 178.222 10,817 XXX
379890 10 6 |GLU MOBILE ORD 04/22/2019. ITGINC 150.000 1,623 XXX
38068T 10 5 |GOLD RESOURCE ORD 12/16/2019........ ITGINC 85.000 447 XXX
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38268T 10 3 |GOPRO CL A ORD 06/28/2019........ GOLDMAN.... 160.000 873 XXX
38341P 10 2 | GOSSAMER BIO ORD.......cccovvvrvirrinecns 12/16/2019........ ITGINC 60.000 957 XXX
384637 10 4 | GRAHAM HOLDINGS CL B ORD 08/14/2019........ RBC CAPITAL MARKETS 10.000 7,040 XXX
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD.... 06/28/2019........ GOLDMAN......coiiiiiieieitieeisi et 60.000 1,151 XXX
390607 10 9 | GREAT LAKES DREDGE AND DOCK ORD.........cooiuriiiiiiiiiniiseieriseisessesissssessesssssessessssenes 06/28/2019........ GOLDMAN.... 70.000 773 XXX
390905 10 7 | GREAT SOUTHERN BANCORP ORD......cceiuririiiiiinieiiiintiresisieesesssssessssesessessssssesssssssssessnens. | eesenseressnnes 12/16/2019........ ITGINC 15.000 958 XXX
393222 10 4 | GREEN PLAINS ORD......ccoviiiiriieiieinieissieiessssisssssssessssssesssssessessasens 10/15/2019........ ITGINC..ooovvrrerereeieeieis 50.000 561 XXX
398433 10 2 |GRIFFON ORD ... | 08/14/2019........ RBC CAPITAL MARKETS 45.000 811 XXX
398905 10 9 | GROUP 1 AUTOMOTIVE ORD .| 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 1,638 XXX
404030 10 8 |H AND E EQUIPMENT SERVICES ORD 04/22/12019........ ITGINC 50.000 1,472 XXX
407497 10 6 |HAMILTON LANE CL A ORD 06/28/2019........ GOLDMAN.... 20.000 1,141 XXX
410495 20 4 [HANMI FINANCIAL ORD......covtvuurrmrrnrierirrisnniiesieenienes 06/28/2019........ GOLDMAN.......cevvriiiririiierinesiesiesessssesseesienes 30.000 668 XXX
41068X 10 0 | HANNON ARMSTRONG SUST INFR CAP ORD.........ccccvturirireriimiereeiernsiseeesissiesssesessensenesnens 03/19/2019........ ITGINC 78.000 1,916 XXX
413160 10 2 |HARMONIC ORD.......cccoovuviurirnens 06/28/2019........ GOLDMAN.... 110.000 610 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD 06/29/2019........ VARIOUS ...t 97.500 5,446 XXX
420261 10 9 |HAWKINS ORD 12/16/2019........ ITGINC..cooevrrerreceris 15.000 670 XXX
420877 20 1 |HAYNES INTERNATIONAL ORD..... 10/15/2019........ (LT |\ (O 20.000 698 XXX
42222N 10 3 |HEALTHSTREAM ORD .| 08/14/2019. RBC CAPITAL MARKETS 35.000 980 XXX
422819 10 2 |HEIDRICK STRUGGLES INTERNATIONAL ORD 06/28/2019........ GOLDMAN.....coiiitieierisiesisisissi s 30.000 899 XXX
426927 10 9 |HERITAGE COMMERCE ORD 06/28/2019........ GOLDMAN.... 50.000 612 XXX
42704L 10 4 |HERC HOLDINGS ORD 06/28/2019........ GOLDMAN.... . 30.000 1,375 XXX
427825 50 0 |HERSHA HOSPITALITY CL A REIT ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 40.000 662 XXX
42805E 30 6 |HESKAORD.. 10/15/2019 ITGINC.... 5.000 369 XXX
42806J 10 6 |HERTZ GLOBAL HOLDINGS ORD.......c.ccvrmirmirnrrnrirerrierersnsnnines 06/28/2019........ GOLDMAN.... 130.000 2,074 XXX
428567 10 1 |HIBBETT SPORTS ORD ... | 10/15/2019........ ITGINC...vveeerereeies 25.000 565 XXX
431571 10 8 |HILLENBRAND ORD | 11/21/2019........ VARIOUS ..ot 12.896 394 XXX
437076 10 2 | HOME DEPOT ORD......couuiimieimieimniaiiisiiesssessssiss s sssesss st sesessssssssssssssesssesssssssssessssesssenssne | sovesssesesnens 03/19/2019........ ITGINC 55.000 10,128 XXX
43785V 10 2 |HOMESTREET ORD 06/28/2019. GOLDMAN 30.000 889 XXX
440407 10 4 |HORIZON BANCORP ORD..........cccrvvrivanr 10/15/2019........ ITGINC 50.000 856 XXX
44109J 10 6 |HOSTESS BRANDS CLAORD.............. 04/22/12019........ ITGINC.... 130.000 1,726 XXX
44157R 10 9 |HOUGHTON MIFFLIN HARCOURT ORD........ s 04/22/12019........ ITGINC.... 140.000 1,016 XXX
447462 10 2 |HURON CONSULTING GROUP ORD 04/22/2019........ (LT |\ [N 30.000 1,386 XXX
449172 10 5 |HYSTER YALE MATERIAL HANDLG CL A ORD.......ccotviiiiriiicrierieresinsiesisssesesisesesssseensens. | esinseresennes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 553 XXX
449253 10 3 [IAAORD....cootiiirenceeeenines 06/28/2019........ ITGINC..ooovvrrrreeeieeiis 160.000 5,589 XXX
450310 10 1 |ISTARREIT ORD.......cccoevverunee. 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 994 XXX
45253H 10 1 | IMMUNOGEN ORD.......ccoviuiiiiiiieiiniieiesissississessssiesesssseessssenes 08/14/2019........ RBC CAPITAL MARKETS 195.000 553 XXX
45378A 10 6 |INDEPENDENCE REALTY ORD.......cccoviinriirniniiernirssienieerseisneenes 04/22/12019........ ITGINC.... 120.000 1,211 XXX
453838 60 9 [INDEPENDENT BANK ORD.......ccoeiuiiiiiiiiiremiiicisisisieisssisessesissesessssssssesssesessssssesssssssssesssssssssns | soesssesessnes 12/16/2019........ ITGINC.... 30.000 676 XXX
45667G 10 3 |INFINERA ORD.......coviimririiirniisinnieisssssiesssissssessesssenes 04/22/2019........ ITGINC..ooovireereneeriis 190.000 898 XXX
457030 10 4 |INGLES MARKETS CL A ORD.. 08/14/2019........ RBC CAPITAL MARKETS 15.000 509 XXX
45774N 10 8 |INNOPHOS HOLDINGS ORD.... 06/28/2019........ GOLDMAN. ..ottt 30.000 873 XXX
45774W 10 8 | INSTEEL INDUSTRIES ORD......coctviriiiieiiieiinrieeiereisssiesesissesessenees 12/16/2019........ ITGINC 25.000 579 XXX
45780R 10 1 |INSTALLED BUILDING PRODUCTS ORD 06/28/2019........ GOLDMAN.... 20.000 1,184 XXX
45781D 10 1 |INOVALON HOLDINGS CL A ORD ... | 03/19/2019........ ITGINC.... 90.000 1,142 XXX
457810 10 3 [INSTRUCTURE ORD .1 03/19/2019. ITGINC 42.000 1,887 XXX
45781V 10 1 |INNOVATIVE INDUSTRIAL PPTY ORD . 04/22/12019........ ITGINC.... 20.000 1,607 XXX
45826 10 5 |INTELLIA THERAPEUTICS ORD.......ccosiiiieeiiieieieieriseiesieeissesesserseseseenes 12/16/2019........ ITGINC..ovveeerereeireis 55.000 931 XXX
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46071F 10 3 |INTERSECT ENT ORD.. 03/19/2019........ ITGINC 39.000 1,292 XXX
46116V 10 5 |INTL FCSTONE ORD.... . 10/15/2019........ ITGINC 25.000 1,049 XXX
46116X 10 1 |INTRA CELLULAR THERAPIES ORD.......c.cocoriuriniiririeienirereeiseeersninnenes 12/16/2019........ ITGINC..ovvereerereeies 60.000 772 XXX
461730 50 9 [INVESTORS REIT ORD......cocevreriiririirnns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 587 XXX
46185L 10 3 [INVITAE ORD....ooviiieiiiiniee et 03/19/2019........ ITGINC 93.000 2,292 XXX
462260 10 0 |IOVANCE BIOTHERAPEUTICS, INC 03/19/2019........ ITGINC 138.000 1,417 XXX
46333X 10 8 | IRONWOOD PHARMA CL A ORD.......ovrverrvrirereirersssisessessssesessenenes 04/02/2019........ ITGINC..ooovvrrerereeieeieis 170.000 2,430 XXX
46571Y 10 7 |13 VERTICALS CL AORD 12/16/2019........ ITGINC 20.000 568 XXX
476405 10 5 | JERNIGAN CAPITAL ORD.... 10/15/2019........ ITGINC 25.000 473 XXX
478160 10 4 | JOHNSON & JOHNSON ORD.......cccovvvrreiereiiiireriniissereniennes 12/16/2019........ VARIOUS ..ot 700.000 95,189 XXX
48020Q 10 7 | JONES LANG LASALLE ORD......ovuiirieiirieiiintinesinsiesssiesesissiessessss s ssssssesiesessssssessesssssenes. | aesnsenersnsies 07/01/2019........ VARIOUS ..ottt 7.525 1,062 XXX
48238T 10 9 |KAR AUCTION SERVICES ORD 06/28/2019........ (LT |\ (G 160.000 3,402 XXX
48273U 10 2 | K12 ORD...ouiieieicieieiieeie et | eesenierinnis 04/22/12019........ ITGINC 50.000 1,766 XXX
48282T 10 4 |KADANT ORD......cccovvrirvrrnrines 04/22/12019........ ITGINC 20.000 1,921 XXX
48283N 10 6 |KADMON ORD 10/15/2019........ ITGINC...ovvirerereeis 175.000 464 XXX
485170 30 2 |KANSAS CITY SOUTHERN ORD 08/14/2019........ RBC CAPITAL MARKETS 105.000 12,286 XXX
48576U 10 6 | KARYOPHARM THERAPEUTICS ORD.......covvurevirrirmrririinerierirerereenns 08/14/2019........ RBC CAPITAL MARKETS 75.000 644 XXX
488152 20 8 |KELLY SERVICES CL AORD........ 06/28/2019. GOLDMAN.... 40.000 1,047 XXX
488360 20 7 |[KEMET ORD.....cccoovvrrvrrnenne 04/22/12019........ ITGINC 80.000 1,369 XXX
493732 10 1 |KFORCE ORD 04/22/12019........ ITGINC 30.000 1,088 XXX
494274 10 3 |KIMBALL INTERNATIONAL CL B ORD 06/28/2019........ GOLDMAN 40.000 697 XXX
49428J) 10 9 |KIMBALL ELECTRONICS ORD............. 12/16/2019........ ITGINC...oovrvirrrriiriieniis 30.000 536 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 05/29/2019. VARIOUS ..ottt 10,600.000 209,182 XXX
49714P 10 8 | KINSALE CAPITAL GROUP ORD...... 03/19/2019........ ITGINC..ooovvrererereriis 26.000 1,779 XXX
498904 20 0 [KNOLL ORD . 06/28/2019........ GOLDMAN 60.000 1,378 XXX
50015M 10 9 | KODIAK SCIENCES ORD.........ccotuieiiieiiiirerinrinsireniessessssienessissens 12/16/2019........ ITGINC 30.000 2,059 XXX
50050N 10 3 | KONTOOR BRANDS ORD.......cciuurirmieimrimiianiarisissiessssisssssssessssesssessssssssssssssssessesssessssssensss | senesssereseens 05/23/2019........ VARIOUS ...ttt 65.286 723 XXX
50060P 10 6 |KOPPERS HOLDINGS ORD...... 08/14/2019. RBC CAPITAL MARKETS 25.000 690 XXX
50127T 10 9 |[KURA ONCOLOGY ORD 06/28/2019........ GOLDMAN.....ooiiriinrississie e nsnes 30.000 591 XXX
50187T 10 6 |LGI HOMES ORD 04/22/12019........ ITGINC..ovveeerereeies 30.000 2,041 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD 07/01/2019........ VARIOUS ... 39.500 1,756 XXX
511637 10 0 | LAKELAND BANCORP ORD 06/28/2019........ GOLDMAN 60.000 969 XXX
511656 10 0 |LAKELAND FINANCIAL ORD.... 04/22/12019........ ITGINC 30.000 1,394 XXX
516544 10 3 |LANTHEUS HOLDINGS ORD........oooeuieriirirrireernieissnsssssssssesessssenes 04/22/12019........ ITGINC..ooovvrrrreeeieeiis 40.000 955 XXX
516806 10 6 |LAREDO PETROLEUM ORD........ccccooomrmierriirrirnrirerinrineenes 12/16/2019........ ITGINC 235.000 666 XXX
518415 10 4 |LATTICE SEMICONDUCTOR ORD 03/19/2019........ ITGINC 153.000 1,965 XXX
52603A 10 9 |LENDINGCLUB ORD ... | 03/19/2019........ ITGINC 417.000 1,259 XXX
53115L 10 4 |LIBERTY OILFIELD SERVICES CL A ORD .| 12/16/2019........ ITGINC 70.000 767 XXX
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 40.000 1,434 XXX
531229 88 8 |LIBERTY MEDIALIBERTY BRVS SRS C ORD.........ccevumrimirerriirernrineirerinennes 04/22/12019........ ITGINC 40.000 1,135 XXX
535555 10 6 |LINDSAY ORD.......ccouvmrrvrnrreririniins 06/28/2019........ GOLDMAN 10.000 822 XXX
53814L 10 8 [LIVENT ORD....oouiiiiiiseeeiessi et esnees 03/01/2019........ VARIOUS ...t 149.648 1,410 XXX
539830 10 9 |LOCKHEED MARTIN ORD.......coeiiiiririiicirriererineeesiesisesenenenes 08/14/2019........ RBC CAPITAL MARKETS 185.000 68,019 XXX
550037 10 7 |LUMBER LIQUIDATORS HOLDINGS ORD........cccovuiiriiririiriieernesssenssssessessssesessssssssesssssssssssns | oesssseessnes 12/16/2019........ ITGINC 35.000 353 XXX
55027E 10 2 |LUMINEX ORD 04/22/2019. ITGINC 50.000 1,086 XXX
550678 10 6 |LUXFER HOLDINGS ORD D 06/28/2019........ GOLDMAN 30.000 735 XXX
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550819 10 6 |LYDALL ORD 12/16/2019........ ITGINC 20.000 406 XXX
552074 70 0 |WILLIAM LYON HOMES CL AORD.................. 06/28/2019........ GOLDMAN 40.000 729 XXX
55262C 10 0 |MBIAORD.......cccoovrvrirerrririares 04/22/12019........ ITGINC 110.000 1,034 XXX
55303) 10 6 |MGP INGREDIENTS ORD............. 06/28/2019........ GOLDMAN 10.000 663 XXX
55305B 10 1 [MIHOMES ORD........ccovviiieiniiieiiieieeieieiseieesissiesssssssesessennenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 40.000 1,142 XXX
55336V 10 0 [MPLX COMUNT ...ttt nnnins | soesisesessnnes 09/20/2019........ Citigroup Global Markets InC. NY.......c.ccccoevvinrirerninns 6,900.000 207,722 XXX
553777 10 3 |MTS SYSTEMS ORD......ccovrvrrmrrrriririrnns 04/22/12019........ ITGINC..ooovvrrerereeieeieis 20.000 1,104 XXX
55405W 10 4 |MYR GROUP ORD......cccocvvurmrmrrrirrrirenes 06/28/2019........ GOLDMAN......comiririreirintieeise e seessenaes 20.000 747 XXX
55405Y 10 0 [ MACOM TECHNOLOGY SOLUTIONS ORD.......ccovvrivrirmniiriirerieirieisisisnssesssssssessessssesessssssssenes. | oesinseessnes 08/14/2019........ RBC CAPITAL MARKETS 65.000 1,253 XXX
556099 10 9 | MACROGENICS ORD.......ccoviiiieiiiiniieieiissieie e ssssssisenes 03/19/2019........ ITGINC...ovvrerreereeieis 50.000 949 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT 09/20/2019........ RBC CAPITAL MARKETS 1,900.000 127,990 XXX
559663 10 9 |MAGNOLIA OIL GAS CL A ORD.....ccoovrvurrrrerirrirriiniiens 12/16/2019........ (LT |\ (G 130.000 1,607 XXX
56117J 10 0 | MALIBU BOATS CL A ORD. 06/28/2019........ GOLDMAN.... 20.000 777 XXX
563571 40 5 [ MANITOWOC ORD.......cooouiiiriiiimniiiiciinsiissiesisisssssssiesienes 06/28/2019........ GOLDMAN.... 40.000 712 XXX
566330 10 6 |MARCUS ORD........cceervrrruranee 06/28/2019........ GOLDMAN 20.000 659 XXX
570535 10 4 |MARKEL ORD.......coiiiireriintierinsisssieessciesssisiesisnees 03/19/2019........ ITGINC 7.000 6,964 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 07/01/2019........ ITGINC (40.000) (7,473) XXX
576690 10 1 |MATERION ORD 03/19/2019. ITGINC 27.000 1,523 XXX
576853 10 5 | MATRIX SERVICE ORD 06/28/2019........ GOLDMAN 30.000 608 XXX
57776J 10 0 [ MAXLINEAR ORD......oomiiiireiiiciiieieinsiesiess s 06/28/2019........ GOLDMAN......comiriiiiiitieeie e 80.000 1,875 XXX
580135 10 1 [MCDONALD'S ORD........ccoirimvriiiiririnnicisssieresissesensseees 08/14/2019........ RBC CAPITAL MARKETS 155.000 33,592 XXX
585130 10 1 | THE MEET GROUP ORD......... 10/15/2019........ ITGINC 95.000 427 XXX
587376 10 4 |MERCANTILE BANK ORD 06/28/2019. GOLDMAN 20.000 651 XXX
589584 10 1 |MERIDIAN BIOSCIENCE ORD 06/28/2019........ GOLDMAN.... 50.000 594 XXX
58958U 10 3 |MERIDIAN BANCORP ORD........ccccovvnrunee 06/28/2019........ GOLDMAN 60.000 1,073 XXX
59064R 10 9 |MESA LABORATORIES ORD.......coccooirimiiiiniirieiniisissinsiseissiesssissin 10/15/2019........ ITGINC 5.000 1,068 XXX
591000 10 8 | META FINANCIAL GROUP ORD.........coccomvumrrimrrierirenes 06/28/2019........ GOLDMAN.... 50.000 1,402 XXX
591520 20 0 |METHODE ELECTRONICS ORD... 06/28/2019. GOLDMAN 40.000 1,143 XXX
594918 10 4 | MICROSOFT ORD.....comiiirriiiernieissssssessssiessesssesessssssssassenes 04/22/2019........ ITGINC 706.000 85,582 XXX
596680 10 8 | MIDDLESEX WATER ORD......ccoiiiiiiiriniieienineiesiesiessessseesesssess s 06/28/2019........ GOLDMAN.... 20.000 1,185 XXX
597742 10 5 | MIDLAND STATES ORD......ccvvuvrrireiriierierieienssseessnienes 06/28/2019........ GOLDMAN.... 20.000 534 XXX
60468T 10 5 |MIRATI THERAPEUTICS ORD 03/19/2019........ ITGINC 27.000 1,971 XXX
60739U 20 4 |MOBILEIRON ORD 06/28/2019........ GOLDMAN 120.000 744 XXX
607525 10 2 [MODEL N ORD....vvrririiirnieiieieiierisiessesss st ensssanes 06/28/2019........ GOLDMAN. ..ottt ssnes 40.000 780 XXX
60770K 10 7 | MODERNA ORD 10/15/2019........ ITGINC 270.000 3,869 XXX
607828 10 0 | MODINE MANUFACTURING ORD 04/22/2019........ ITGINC 60.000 957 XXX
60937P 10 6 |MONGODB CL A ORD 10/15/2019........ ITGINC 55.000 7,428 XXX
609720 10 7 | MONMOUTH REIT ORD.... 04/22/12019........ ITGINC 110.000 1,439 XXX
620071 10 0 | MOTORCAR PARTS OF AMERICA ORD......ooviiriimiiiereiiiirsersiesssssesessssssessssssssssssesssssssessens. | onssssenessnes 12/16/2019........ ITGINC..ooovireereneeriis 20.000 445 XXX
624580 10 6 | MOVADO GROUP ORD.......cooiviririmriinierinsisesieisesesisesesssseessesissesesssnenes 10/15/2019........ ITGINC..ooevererreceries 20.000 499 XXX
62482R 10 7 |MR COOPER GROUP ORD.......cccetuiririeiririeiermeirersesisserenssnsnes 08/14/2019........ RBC CAPITAL MARKETS 95.000 864 XXX
628464 10 9 |MYERS INDUSTRIES ORD...... 06/28/2019........ GOLDMAN 40.000 7 XXX
62914B 10 0 [NIC ORD.....couuiiuiiriiiieieierisi ettt | seesieirenines 03/19/2019........ ITGINC 83.000 1,423 XXX
62944T 10 5 [NVR ORD....oiiiiriiciieiieriieeesi s nsen 08/14/2019........ RBC CAPITAL MARKETS 5.000 17,474 XXX
62945V 10 9 |NV5 GLOBAL ORD.... 06/28/2019. GOLDMAN 10.000 814 XXX
630077 10 5 |NANOMETRICS ORD.... 06/28/2019........ GOLDMAN.... 30.000 1,041 XXX
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63009R 10 9 |NANOSTRING TECHNOLOGIES ORD.. 06/28/2019........ GOLDMAN.... 40.000 1,214 XXX
632307 10 4 |NATERA ORD 06/28/2019........ GOLDMAN.... 70.000 1,930 XXX
633707 10 4 |NATIONAL BANK HOLDINGS CL A ORD.. 04/22/12019........ ITGINC 30.000 1,031 XXX
635906 10 0 |NATIONAL HEALTHCARE ORD 06/28/2019........ GOLDMAN.... 10.000 811 XXX
639050 10 3 |NATUS MEDICAL ORD 06/28/2019........ GOLDMAN.....ooiiiiierieirieeieer s 40.000 1,027 XXX
64031N 10 8 |NELNET CL A ORD 08/14/2019........ RBC CAPITAL MARKETS 20.000 1,304 XXX
64049M 20 9 |NEOGENOMICS ORD.......ccovurmrvmrmiireerrisirenisisissssesnssnens 06/28/2019........ GOLDMAN.....coririiieiieiisiesrsisissssss e 110.000 2,413 XXX
64110L 10 6 [ NETFLIX ORD....ccouiiiiiiieieieieiseee sttt sensssssenes | soesssesensanes 10/15/2019........ ITGINC.... 115.000 34,499 XXX
64111Q 10 4 [NETGEAR ORD......coviiriirmiieriiiieieiissiesesissiesse s 01/02/2019........ ITGINC.... 30.000 1,042 XXX
64704V 10 6 | NEW MEDIA INVESTMENT GROUP ORD.........cccevvrumrierrirrirees 11/19/2019........ VARIOUS ..ot 145.978 1,138 XXX
648691 10 3 |NEW SENIOR INVESTMENT GROUP ORD. 06/28/2019........ GOLDMAN......coiiiititteiitierisi e 110.000 739 XXX
649604 50 1 |NEW YORK MORTGAGE REIT ORD.......cccoevorrurriinrianns 04/22/2019........ (LT |\ (G 220.000 1,366 XXX
651718 50 4 |NEWPARKRSC ORD 06/28/2019........ GOLDMAN.... 120.000 890 XXX
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD, 10/31/2019........ ITGINC 129.192 1,636 XXX
65341D 10 2 |NEXPOINT RESIDENTIAL ORD.... 06/28/2019........ GOLDMAN.... 20.000 828 XXX
65343C 10 2 |NEXTGEN HEALTHCARE ORD.... 04/22/2019........ ITGINC 70.000 1,165 XXX
65487K 10 0 [NLIGHT ORD......c.ccoevuirirrrirrrinrian 06/28/2019........ GOLDMAN.... 40.000 768 XXX
665531 10 9 |NORTHERN OIL AND GAS ORD.. 12/16/2019 ITGINC.... 385.000 41 XXX
66611T 10 8 | NORTHFIELD BANCORP ORD 06/28/2019........ GOLDMAN.... 50.000 780 XXX
66987E 20 6 | NOVAGOLD RESOURCES ORD........c.coocvvuiiiiiiiereiiniierinsissesesieenes [ 06/28/2019........ GOLDMAN.... 300.000 1,773 XXX
67020Y 10 0 [ NUANCE COMMUNICATIONS ORD 10/02/2019........ ITGINC 350.000 5,151 XXX
67103X 10 2 |OFG BANCORP ORD 06/28/2019........ GOLDMAN.......cevvriiirininierinssiesiesessesesseesienes 60.000 1,426 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD 12/16/2019 VARIOUS ..ottt 782.776 31,626 XXX
67623C 10 9 | OFFICE PROPERTIES INCOME TRUST C ORD 01/02/2019........ ITGINC..ooovvrererereriis 26.000 2,047 XXX
682129 10 1 | OMNOVA SOLUTIONS ORD........couirimirriirriiieianniersesiseesssssesesssesssssssssessessssesesssssssssesssesssssnes | oesssseressnes 10/15/2019........ ITGINC.... 55.000 557 XXX
682143 10 2 |OMEROS ORD.......ccccceevvnue 03/19/2019........ ITGINC.... 60.000 1,049 XXX
682680 10 3 |ONEOK ORD 07/01/2019........ RBC CAPITAL MARKETS 900.000 62,817 XXX
683344 10 5 |NANOMETRICS ORD 10/28/2019 MERRILL LYNCH PIERCE FENNER & SMITH INC 24.126 829 XXX
68375N 10 3 | OPKO HEALTH ORD.......cuiiiiireriiicireiisisssssisisssss s ssssssessssssssssssssssssssessssssssessssssnssanss. | nessssnssanens 03/19/2019........ ITGINC..ooovvrereveieriis 418.000 1,053 XXX
68554V 10 8 | ORASURE TECHNOLOGIES ORD 06/28/2019........ GOLDMAN.... 80.000 742 XXX
68555P 10 0 [ORBCOMM ORD 06/28/2019........ GOLDMAN.... 90.000 652 XXX
68571X 10 3 |ORCHID ISLAND CAPITAL ORD... 10/15/2019........ ITGINC.... 80.000 473 XXX
68621T 10 2 | ORIGIN BANCORP ORD 12/16/2019........ ITGINC.... 25.000 931 XXX
68752M 10 8 | ORTHOFIX MEDICAL ORD........ 06/28/2019........ GOLDMAN.....coiiiiiieiieiesssisisssssss st 20.000 1,057 XXX
690732 10 2 |OWENS & MINOR ORD.... 10/15/2019........ ITGINC.... 80.000 513 XXX
693282 10 5 |PDF SOLUTIONS ORD 12/16/2019........ ITGINC.... 35.000 561 XXX
69329Y 10 4 |PDL BIOPHARMA ORD............. 12/16/2019........ ITGINC 145.000 485 XXX
69336V 10 1 [PGT INNOVATIONS ORD.......coiririerrreririerinsirerinsesereninenenes 06/28/2019........ GOLDMAN.... 70.000 1,170 XXX
69343T 10 7 [PJTPARTNERS CL A ORD....ccovviririiiiineiinieiersssiesessssiensssnes 06/28/2019........ GOLDMAN.....cotitimiieieiisiessisisssisss e 30.000 1,215 XXX
69404D 10 8 | PACIFIC BIOSCIENCES OF CALIFRNIA ORD.. 03/19/2019........ ITGINC..ooevererreceries 179.000 1,318 XXX
698813 10 2 |PAPA JOHNS INTERNATIONAL ORD 08/14/2019........ RBC CAPITAL MARKETS 25.000 1,137 XXX
700517 10 5 |PARKHOTELS RESORTS ORD..... 09/10/2019........ Unknown 50.240 1,307 XXX
704699 10 7 | PEAPACK GLADSTONE FINANCIAL ORD......cotiuiiririiiiiniiieissiesiesissesessssssssesssessssssssessssise | soesiseeressnes 06/28/2019........ GOLDMAN 30.000 843 XXX
70509V 10 0 |PEBBLEBROOK HOTEL REIT ORD........ccovvvvirvrrirriririnenns 01/01/2019........ VARIOUS ..ottt 73.117 2,607 XXX
70788V 10 2 | PENN VIRGINIA ORD 12/16/2019 ITGINC 15.000 412 XXX
70805E 10 9 | THE PENNANT GROUP, INC.........c.ovveee 10/01/2019........ ITGINC.... 35.000 353 XXX
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708160 10 6 |JC PENNEY ORD 06/28/2019........ GOLDMAN.... 410.000 467 XXX
70931T 10 3 | PENNYMAC MORTGAGE INVEST REIT ORD 04/22/12019........ ITGINC 70.000 1,453 XXX
709789 10 1 |PEOPLE BANCORP ORD 08/14/2019........ RBC CAPITAL MARKETS 20.000 623 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD 11/01/2019........ GOLDMAN. ..ottt 52.500 851 XXX
713750 10 1 |PERFICIENT ORD 04/22/2019........ ITGINC 40.000 1,138 XXX
716382 10 6 |PETMED EXPRESS ORD.. 10/15/2019........ ITGINC 25.000 470 XXX
71639T 10 6 [PETIQ CL A ORD.....oooiviiiirriisiesis sttt senssssssssensns | soesssssessanes 06/28/2019........ GOLDMAN.....ooiriiinrississe e nsnes 20.000 659 XXX
71742Q 10 6 |PHIBRO ANIMAL HEALTH CL A ORD.......ccosvniveeirireririreriniinienes 06/28/2019........ GOLDMAN.... 20.000 635 XXX
719405 10 2 |PHOTRONICS ORD......cceeurerrivrirrrirnns 06/28/2019........ GOLDMAN.... 80.000 656 XXX
724078 10 0 |PIPER JAFFRAY ORD........ccccvvvur 04/22/12019........ ITGINC...ovvrerreereeieis 10.000 761 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT... 12/18/2019........ WELLS FARGO SECURITIES 11,300.000 250,255 XXX
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD..... 12/18/2019........ WELLS FARGO SECURITIES 7,400.000 160,172 XXX
72919P 20 2 [PLUG POWER ORD.......ccocvvruniunee 10/15/2019........ ITGINC 310.000 865 XXX
72941B 10 6 | PLURALSIGHT CL A ORD.....oviiiiiiiiierineieierissiesissisessssssssssssessssssens 10/15/2019........ ITGINC 80.000 1,327 XXX
740367 40 4 |PREFERRED BANK ORD.......ccoieiniiiiiiiiienieieiiseiesiesiseeenssessesenenenes 06/28/2019........ GOLDMAN.... 10.000 472 XXX
74039L 10 3 |PREFERRED APARTMENT COMM REIT ORD.......ccvtueiuiiririiieirnrieresiseeesiseiesissessssee s 06/28/2019........ GOLDMAN.... 50.000 747 XXX
74164F 10 3 |PRIMORIS SERVICES ORD 06/28/2019........ GOLDMAN.... 50.000 1,046 XXX
743187 10 6 |PROGENICS PHARMACEUTICALS ORD 06/28/2019. GOLDMAN.... 110.000 679 XXX
74346Y 10 3 | PROS HOLDINGS ORD......ccovvrririrriresernisisssesessssesessseenes 03/19/2019........ ITGINC 41.000 1,729 XXX
743606 10 5 |PROSPERITY BANCSHARES ORD 11/01/2019........ VARIOUS ..ot 26.400 1,880 XXX
743815 10 2 |PROVIDENCE SERVICE ORD........ccoviurivrmrinieririnirceninerenns 06/28/2019........ GOLDMAN.....oomitiiiiieritiesis e 10.000 573 XXX
74727A 10 4 |QCR HOLDINGS ORD 08/14/2019........ RBC CAPITAL MARKETS 15.000 536 XXX
747619 10 4 | QUANEX BUILDING PRODUCTS ORD. 06/28/2019. GOLDMAN 40.000 755 XXX
74874Q 10 0 |QUINSTREET ORD......cocovvvvvrrernrinienns 06/28/2019........ GOLDMAN.... 50.000 792 XXX
749119 10 3 |QUOTIENT TECHNOLOGY ORD.......coevrirerrriiniirerssriressesiseesesseeseseseneenes 06/28/2019........ GOLDMAN.... 100.000 1,074 XXX
74933V 10 8 | RA PHARMACEUTICALS ORD.......ccotvmieiiririirerineiererineienisnees 06/28/2019........ GOLDMAN.... 40.000 1,203 XXX
749397 10 5 |R1RCM ORD 04/22/2019........ (LT |\ [N 130.000 1,273 XXX
74967R 10 6 |RMR GROUP CL A ORD 08/14/2019. RBC CAPITAL MARKETS 15.000 651 XXX
74971D 10 1 |RPT REALTY ORD 04/22/12019........ ITGINC..ooovvrereveieriis 100.000 1,149 XXX
750469 20 7 |RADIUS HEALTH ORD ... | 06/28/2019........ GOLDMAN......ooiririeeiiitieeisere e seessenaes 50.000 1,218 XXX
750491 10 2 |RADNET ORD .| 08/14/2019........ RBC CAPITAL MARKETS 55.000 826 XXX
750917 10 6 |RAMBUS ORD 03/19/2019........ ITGINC 138.000 1,481 XXX
75508B 10 4 |RAYONIER ADVANCED MATERIALS ORD 04/22/12019........ ITGINC 60.000 875 XXX
755111 50 7 |RAYTHEON ORD.........cccovvunee. 03/19/2019........ ITGINC..ooovvrrrreeeieeiis 92.000 16,629 XXX
75524W 10 8 |RE MAX HOLDINGS CL A ORD 06/28/2019........ GOLDMAN.... 30.000 923 XXX
75689M 10 1 |RED ROBIN GOURMET BURGERS ORD 06/28/2019........ GOLDMAN.... 10.000 306 XXX
758932 10 7 [REGIS ORD....ccooiiiiiieeiieseiie st 10/15/2019........ ITGINC 35.000 701 XXX
75972A 30 1 |RENEWABLE ENERGY GROUP ORD......ccovvuiuiiiiiriieiiiererinsiseisiessssiess s 04/22/12019........ ITGINC 40.000 944 XXX
76009N 10 0 |RENT-A-CENTER ORD.......cccovrvreree 04/22/12019........ ITGINC..ooovireereneeriis 50.000 1,159 XXX
76122Q 10 5 |RESOURCES CONNECTION ORD........cccvvvirmrrirrirenee 06/28/2019........ GOLDMAN 30.000 480 XXX
761299 10 6 |RETROPHIN ORD......ociiiiiiiiiieiiiieiisiesisse st ssssssessenssssnes | ssssssenessnes 03/19/2019........ ITGINC 53.000 1,294 XXX
761330 10 9 |REVANCE THERAPEUTICS ORD.......ccoviuerinririiiiiissiereisseierssinsenes 06/28/2019........ GOLDMAN 50.000 648 XXX
766559 60 3 |RIGEL PHARMACEUTICALS ORD........coiiiiieimiiinieieiineieeissieisesisesessssiessssssseessessssssesssssssessens | sesesinessssies 12/16/2019........ ITGINC 220.000 480 XXX
767754 87 2 |RITE AID ORD 10/15/2019........ ITGINC..ooovververrierieis 75.000 695 XXX
77543R 10 2 |ROKU CLAORD... 08/14/2019. RBC CAPITAL MARKETS 55.000 7,145 XXX
78112V 10 2 | THE RUBICON PROJECT ORD 08/14/2019........ RBC CAPITAL MARKETS 60.000 572 XXX
781846 20 9 |RUSHENTERPRISES CL A ORD.......coiiiiiiieirieineieiesissiesiesissisessesssssesssesssssssesesssssssesessessane | seseseersesens 03/19/2019........ ITGINC..ovveeerereeireis 39.000 1,631 XXX
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783332 10 9 |RUTHS HOSPITALITY GROUP ORD 06/28/2019........ GOLDMAN.... 30.000 681 XXX
784305 10 4 |SJW GROUP ORD......cccccovvvrvirrrrene 06/28/2019........ GOLDMAN.... 30.000 1,823 XXX
78469C 10 3 |SPPLUS ORD 06/28/2019........ GOLDMAN.....coiririeiriteeeie e seessenees 20.000 638 XXX
78489X 10 3 [ SVMK ORD....coiiiiuiiiieiiticieii ettt sniens | soesisisenines 08/14/2019........ RBC CAPITAL MARKETS 105.000 1,855 XXX
78667J 10 8 | SAGE THERAPEUTICS ORD.......cocoviiiiiiiieiiieiiseiesiseissisesssessesssiesiesissenes 03/19/2019........ ITGINC 13.000 2,035 XXX
79466L 30 2 | SALESFORCE.COM ORD.......cocotuieiiircriiieieieneieriesisisesissesssnerenes 08/01/2019........ ITGINC 182.240 23,126 XXX
800422 10 7 | JOHN B SANFILIPPO AND SON ORD.......covrirrreirrirernerireesnseersssieenes 06/28/2019........ GOLDMAN.....ooiriiinrississe e nsnes 10.000 797 XXX
806037 10 7 | SCANSOURCE ORD 04/22/12019........ ITGINC 30.000 1,129 XXX
806407 10 2 |HENRY SCHEIN ORD 02/07/2019........ ITGINC 180.000 11,368 XXX
806882 10 6 | SCHNITZER STEEL INDUSTRIES CL A ORD.......cceviiiriiiieriseieeiiisieesisisesssie e 06/28/2019........ GOLDMAN.... 30.000 785 XXX
808541 10 6 | SCHWEITZER MAUD ORD.......cccccouvuee 06/28/2019........ GOLDMAN.... 40.000 1,327 XXX
811054 40 2 |EW SCRIPPS CL A ORD.....cooiuiiimrieiiiiiinieieeiserissisessessssessessssssssssssssessesssessssessssssnssssenens | nevesssesssssons 10/15/2019........ (LT |\ (G 70.000 930 XXX
811904 10 1 |SEACOR HOLDINGS ORD......... 06/28/2019........ GOLDMAN.... 20.000 950 XXX
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD.......ccovvviirirmiiniirnrinisisnninenns 06/28/2019........ GOLDMAN.... 70.000 813 XXX
82620P 10 2 | SIERRABANCORP ORD.......ccocumiiiriiiiieiireiisnieiesseeesseesssseseenes 12/16/2019........ ITGINC 15.000 434 XXX
82900L 10 2 |SIMPLY GOOD FOODS ORD......... 06/28/2019........ GOLDMAN 90.000 2,167 XXX
829688 10 3 |SIRIUS XM HOLDINGS ORD 02/01/2019........ ITGINC 446.400 2,731 XXX
830830 10 5 | SKYLINE CHAMPION ORD. 06/28/2019. GOLDMAN.... 70.000 1,916 XXX
83125X 10 3 [ SLEEP NUMBER ORD......cosiiiiiiieiieriiisiisisissisie s ssssssessssss st ssssessessssssessessssssassnss | oessssesessnes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 1,212 XXX
83200N 10 3 | SMARTSHEET CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.......ocvoririiriircireieeseesieeisiienenenes 110.000 5,324 XXX
83418M 10 3 | SOLARIS OILFIELD INFRASTRUC CL A ORD.......ccviuiiririiiiiririiieisesiessssssiessssssssessssssssssiens | aesnsinernsines 06/28/2019........ GOLDMAN.....oomitiiiiieritiesis e 40.000 599 XXX
835456 10 2 | SONIC AUTOMOTIVE CL A ORD 07/01/2019........ GOLDMAN.......cotviuriiiririrrintiessinssienisesesssissiens 30.000 700 XXX
83570H 10 8 | SONOS ORD 08/14/2019. RBC CAPITAL MARKETS 90.000 1,067 XXX
83587F 20 2 | SORRENTO THERAPEUTICS ORD. 06/28/2019........ GOLDMAN. ..ottt eessessnes 150.000 401 XXX
842587 10 7 | SOUTHERN ORD.......ooiiiieiierierieriesiseiesieseesesesesessinsene 03/19/2019........ ITGINC 482.000 24,510 XXX
84470P 10 9 | SOUTHSIDE BANCSHARES ORD 04/22/2019........ ITGINC 40.000 1,339 XXX
846819 10 0 | SPARTAN MOTORS ORD........ccouuiirrirmieimeienrisesiresistessssssssssessessssesssesessssssssssesssesssessssssssssensses. | sveresesesnens 10/15/2019........ ITGINC 45.000 662 XXX
847215 10 0 | SPARTANNASH ORD 10/15/2019 ITGINC 45.000 565 XXX
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD 10/01/2019........ VARIOUS ..ottt 9.125 459 XXX
84861U 10 5 |SPIRIT MTAREIT ORD............. 06/28/2019........ GOLDMAN 50.000 417 XXX
853666 10 5 | STANDARD MOTOR ORD.......ccoviuirmiiriiiiinsinniirsnssiessesissesessseenes 04/22/12019........ ITGINC 20.000 1,050 XXX
85858C 10 7 | STEMLINE THERAPEUTICS ORD.......ccccovviivirrirriiniinnierirenereenns 06/28/2019........ GOLDMAN 50.000 766 XXX
859241 10 1 |STERLING CONSTRUCTION ORD 10/15/2019........ ITGINC 30.000 AT7 XXX
860372 10 1 |STEWART INFO SVC ORD.. 04/22/12019........ ITGINC..ooovvrrrreeeieeiis 30.000 1,313 XXX
860897 10 7 | STITCHFIX CLA ORD.....oiiiiiiiceieeieiseieie et nessssssessssssssenes. | sssinsesessnes 06/28/2019........ GOLDMAN.....coirririeririteeeie e sesesienaes 50.000 1,599 XXX
861025 10 4 |STOCK YARDS BANCORP ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 723 XXX
86183P 10 2 [ STONERIDGE ORD.........coiiiiiiiriiiiieisieissieie st ssssssessesssssessesanssns | sessesesessnes 06/28/2019........ GOLDMAN.... 30.000 946 XXX
864159 10 8 |STURMRUGER ORD................... 06/28/2019........ GOLDMAN.... 20.000 1,089 XXX
86722A 10 3 | SUNCOKE ENERGY ORD.......... 06/28/2019........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 80.000 710 XXX
868873 10 0 | SURMODICS ORD.......cuieiiirreiiiererisieesesieisesiesesissiesse st ssssssesssssssssesssensessssssenss | soessnsenessnes 06/28/2019........ GOLDMAN.....comiiirieriniiteenise e seesisenees 10.000 432 XXX
87105L 10 4 | SWITCH CLA ORD....ccooiiiierieiseieie et nnees 06/28/2019........ JP MORGAN SECURITIES INC....couevrriiieiieineieeriseiesisssisssienes 70.000 916 XXX
871237 10 3 | SYKES ENTERPRISES ORD.......cccovriieiiieininiierieniriseisereeissienes 04/22/12019........ ITGINC 50.000 1,363 XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD.. 01/01/2019........ ITGINC 63.300 2,803 XXX
87167A 10 3 [SYNTHORX ORD......ccrvvvrrrrirerrais 12/16/2019........ ITGINC 15.000 1,016 XXX
872307 10 3 | TCF FINANCIAL ORD 08/01/2019. ITGINC 101.620 4,800 XXX
87266 10 4 | TPI COMPOSITES ORD.......ooiiiiiiieiiieiieieiseiisissssisssssss s sssesssssssssesssssssssssesssssssssesssssns | osssssesessnes 06/28/2019........ GOLDMAN 30.000 41 XXX
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87266M 10 7 | TPG RE FINANCE TRUST ORD 08/14/2019........ RBC CAPITAL MARKETS 60.000 1,152 XXX
87357P 10 0 | TACTILE SYSTEMS TECHNOLOGY ORD 03/19/2019........ ITGINC .o 23.000 1,416 XXX
87612G 10 1 | TARGA RESOURCES ORD.........ccccevene. 07/01/2019........ VARIOUS ..ottt 4,700.000 183,716 XXX
87807B 10 7 | TC ENERGY ORD.......cccevvvirnec. A 10/10/2019........ RBC CAPITAL MARKETS 675.000 34,500 XXX
878155 10 0 |TEAMORD.... 08/14/2019........ RBC CAPITAL MARKETS 35.000 588 XXX
88160R 10 1 |TESLAORD.. 12/16/2019........ ITGINC..oovvrrerricrieis 45.000 16,927 XXX
88322Q 10 8 |TG THERAPEUTICS ORD..... 06/28/2019........ GOLDMAN.....ooiriiinrississe e nsnes 100.000 865 XXX
88338N 10 7 | THERAPEUTICSMD ORD.......cotviiiuiuiieierisiesiecieisesisseessss e sssssesss s sssesssesesssessesssssssssessessae | sevsesnssnnens 03/19/2019........ ITGINC 239.000 1,338 XXX
883627 10 3 | THERMON GROUP HOLDINGS ORD........ccovvverriirerieriierenssisesenienns 06/28/2019........ GOLDMAN 40.000 1,026 XXX
88642R 10 9 | TIDEWATER ORD......couiiiiiiieiieiiieiseieiesis st ensnns | evsssanesnnine 07/01/2019........ GOLDMAN 40.000 939 XXX
887399 10 3 | TIMKENSTEEL ORD.......cccevvvririrnne 12/16/2019........ ITGINC 50.000 369 XXX
88870R 10 2 | TIVITY HEALTH ORD........ccoiiririnriinieninriierisssiessesisesesseinsienn 03/08/2019........ VARIOUS ...ttt 8.564 166 XXX
890110 10 9 | TOMPKINS FINANCIAL ORD.......ccrvvmirireriricireeiererisseesessseesesieenees 04/22/12019........ ITGINC 10.000 777 XXX
894650 10 0 |TREDEGAR ORD........cccccevruuuee 12/16/2019........ ITGINC 30.000 683 XXX
896095 10 6 | TRICO BANKSHRS ORD........ 06/28/2019........ GOLDMAN......comiiiieiiitiseie e 30.000 1,134 XXX
896749 10 8 | TRIPLE S MANAGEMENT CL B ORD 08/14/2019........ RBC CAPITAL MARKETS 30.000 755 XXX
89678F 10 0 | TRISTATE CAPITAL HOLDINGS ORD.......coevurrieirinirierirenirreserinsienns 10/15/2019........ ITGINC 30.000 647 XXX
89679E 30 0 | TRIUMPH BANCORP ORD .| 06/28/2019. GOLDMAN.... 30.000 871 XXX
896818 10 1 | TRIUMPH GROUP ORD........... 03/19/2019........ ITGINC 63.000 1,290 XXX
89785X 10 1 | TRUEBLUE ORD.........cccccnc... 04/22/12019........ ITGINC 50.000 1,230 XXX
898202 10 6 | TRUPANION ORD.......ccmiiiiiiiiireriiieeiesissiesisi st 06/28/2019........ GOLDMAN 30.000 1,084 XXX
898349 10 5 | TRUSTCO BANK ORD.. 06/28/2019........ GOLDMAN 120.000 950 XXX
898697 20 6 |TUCOWSORD...... [ 10/15/2019 ITGINC 10.000 551 XXX
901109 10 8 | TUTOR PERINI ORD.. 10/15/2019........ ITGINC 50.000 778 XXX
90138F 10 2 | TWILIO CLAORD.....ccovvvvrrireririrans 02/01/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 19.400 1,650 XXX
902104 10 8 [ ITVIORD ..ot 09/24/12019........ VARIOUS ..ot 33.270 1,222 XXX
903002 10 3 | UMH PROPERTIES REIT ORD 10/15/2019........ ITGINC 45.000 645 XXX
90328S 50 0 |USATECHNOLOGIES ORD 06/28/2019. GOLDMAN.... 80.000 594 XXX
90333L 20 1 |US CONCRETE ORD.......cocovvuirmiirirnrieienrsieessnsssssssssenes 06/28/2019........ GOLDMAN.... 20.000 994 XXX
90385V 10 7 |ULTRA CLEAN HOLDINGS ORD. 06/28/2019........ GOLDMAN......ooiririeeiiitieeisere e seessenaes 50.000 696 XXX
907818 10 8 |UNION PACIFIC ORD.......cviiiiririieieiisiseisieisssis s ssesssssssssenes 08/14/2019........ RBC CAPITAL MARKETS 250.000 40,828 XXX
909214 30 6 |UNISYS ORD......cooiviuiieiriririinisrieiee st ssenes 06/28/2019........ GOLDMAN.......ctveuiiiiririritiesinssiesiesessssiesiens 60.000 583 XXX
909839 10 2 |UNITED COMMUNITY FINANCIAL ORD. 08/14/2019........ RBC CAPITAL MARKETS 60.000 583 XXX
910340 10 8 |UNITED FIRE GROUP ORD.......ocsvuiriiiriirniiiieinsieisssisssessssesensssssssssenes 06/28/2019........ GOLDMAN. ..ottt ssnes 20.000 969 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD.........ccccrvvrurunee 12/16/2019........ VARIOUS ..ot 330.000 91,100 XXX
913259 10 7 [UNITIL ORD.coouirriiiiie et 06/28/2019........ GOLDMAN. ..ottt ensnnees 10.000 599 XXX
913483 10 3 |UNIVERSAL ELECTRONICS ORD 06/28/2019........ GOLDMAN 10.000 410 XXX
91359E 10 5 |UNVLHEALTHRTY REIT ORD.... 04/22/12019........ ITGINC 10.000 746 XXX
915271 10 0 |UNIVEST FINANCIAL ORD.......covvverinrirerrnirirnnisisnsneenns 06/28/2019........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 30.000 788 XXX
91544A 10 9 |UPLAND SOFTWARE ORD................ 06/28/2019........ GOLDMAN.... 20.000 910 XXX
917286 20 5 |URSTADT BIDDLE CL A REIT ORD......... 06/28/2019........ GOLDMAN.... 30.000 630 XXX
91734M 10 3 |US ECOLOGY ORD.......covuiiireriiiiriiisiseseeseisssiesesissiessssssesessssesssesesenes 11/01/2019........ ITGINC...ovvierrecreieis 20.000 1,346 XXX
918204 10 8 [VFORD 05/23/2019........ VARIOUS ..ot 457.000 11,588 XXX
919794 10 7 | VALLEY NATIONAL ORD............ 12/02/2019........ RBC CAPITAL MARKETS 80.000 843 XXX
92214X 10 6 | VAREX IMAGING ORD .1 03/19/2019. ITGINC 50.000 1,713 XXX
922417 10 0 |VEECO INSTRUMENTS ORD.......covtveriiirirrireireieierieeenssienes 04/22/12019........ ITGINC 60.000 747 XXX
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922421 10 1 |VECTRUS ORD 06/28/2019........ GOLDMAN.... 10.000 406 XXX
92337F 10 7 |VERACYTE ORD.....cccoovvrrmrirrierrnnrrirnnnnns 06/28/2019........ GOLDMAN.... 70.000 1,995 XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD.... 12/16/2019........ ITGINC.... 545.000 33,352 XXX
923451 10 8 | VERITEX HOLDINGS ORD 04/22/12019........ ITGINC.... 50.000 1,302 XXX
92346J 10 8 | VERICEL ORD......ociiiiiiiiieiriieeieseie e 06/28/2019........ GOLDMAN.... 50.000 944 XXX
92511U 10 2 |VERRAMOBILITY CLAORD......... 10/15/2019........ ITGINC 150.000 2,103 XXX
92531L 20 7 |VERSO CL A ORD.....oovveririiernrieisnieiesiseiesssssisenienes 06/28/2019........ GOLDMAN.....coririiieiieiisiesrsisissssss e 40.000 762 XXX
92552R 40 6 | VIAD ORD.....ccociiiiieieieireiseie st | enienneienine 04/22/12019........ ITGINC 20.000 1,156 XXX
92686J 10 6 | VIKING THERAPEUTICS ORD............ 06/28/2019........ GOLDMAN.... 80.000 664 XXX
928237 10 8 |VIRNETX HOLDING ORD 10/15/2019........ ITGINC...ovvrerreereeieis 80.000 486 XXX
92828Q 10 9 |VIRTUS INVESTMENT PARTNERS ORD.........cortiiiiiririiieiresinsieisnsiesiesissesessssssesesssssssssssensnns | cosnserernsies 08/14/2019........ RBC CAPITAL MARKETS 10.000 966 XXX
928377 10 0 | VISTA OUTDOOR ORD......cocmvvirrirrermiiriiesiesireresseesssiens 06/28/2019........ GOLDMAN 70.000 621 XXX
92857F 10 7 | VOCERA COMMUNICATIONS ORD 06/28/2019........ GOLDMAN.... 50.000 1,596 XXX
92915B 10 6 | VOYAGER THERAPEUTICS ORD 06/28/2019........ GOLDMAN.... . 40.000 1,089 XXX
929566 10 7 |WABASH NATL ORD 04/22/12019........ ITGINC...ovvirerereeis 70.000 1,047 XXX
929740 10 8 |WABTEC ORD . 12/01/2019........ VARIOUS ..ottt 52.754 5,153 XXX
93627C 10 1 |WARRIOR MET COAL ORD........ccccceurvunee 06/28/2019........ GOLDMAN.... 70.000 1,828 XXX
940610 10 8 | WASHINGTON TRUST BANCORP ORD... 06/28/2019. GOLDMAN 10.000 522 XXX
94106L 10 9 | WASTE MANAGEMENT ORD . ... | 03/19/2019........ ITGINC 178.000 17,976 XXX
949746 10 1 |WELLS FARGO ORD.......ctiieiireiiieiiiiiesiesseisesse e esesssssesenes 10/15/2019........ ITGINC.... 950.000 47,925 XXX
95790D 10 5 |WESTERN ASSET MORTGAGE CAP REIT ORD... . 10/15/2019........ ITGINC.... 65.000 644 XXX
958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT...... 02/28/2019........ VARIOUS ...ttt 9,302.500 312,823 XXX
966084 20 4 |WHITESTONE REIT ORD. 10/15/2019 ITGINC.... 50.000 682 XXX
974637 10 0 |WINNEBAGO INDS ORD........ 06/28/2019........ GOLDMAN.... 40.000 1,546 XXX
97717P 10 4 | WISDOMTREE INVESTMENTS ORD.......cccovvmrriieirererineireresiseerenieenenes 06/28/2019........ GOLDMAN.... 170.000 1,049 XXX
98139A 10 5 |[WORKIVACLAORD.......cccoevuumnec. 06/28/2019........ GOLDMAN.... . 40.000 2,323 XXX
981419 10 4 |WORLD ACCEPTANCE ORD.................. 08/14/2019........ RBC CAPITAL MARKETS 10.000 1,290 XXX
98421B 10 0 |XPERIORD 03/19/2019. ITGINC.... 62.000 1,462 XXX
987184 10 8 | YORK WATER ORD.....coovuiiriiiiirnierinsseesesis st ssesssssesssssssssessssssssssssessesssssesssssssssansns | onssssenessnes 08/14/2019........ RBC CAPITAL MARKETS 15.000 569 XXX
98973P 10 1 |ZIOPHARM ONCOLGY ORD........ccccrvvenec. 06/28/2019........ GOLDMAN.... 200.000 1,166 XXX
98974P 10 0 [ZIX ORD ..ottt | senbeirenines 06/28/2019........ GOLDMAN.... 60.000 545 XXX
98980G 10 2 |ZSCALER ORD......ccccovvurriirierrnerienirerereeens 03/19/2019........ ITGINC 79.000 5,347 XXX
989817 10 1 {ZUMIEZ ORD.......ovuiiiiriiiicietiei ittt snennss | soesisseressnes 06/28/2019........ GOLDMAN.... 20.000 522 XXX
98983V 10 6 [ZUORA CL A ORD.......coviririiiiiicissieierissiessesssesesssssssssenes 06/28/2019........ GOLDMAN.....coiiiiiieiieiesssisisssssss st 110.000 1,685 XXX
GO129K 10 4 | AIRCASTLE ORD........coviiiirririieiireeieeieresisseessesssesessessssesenenes 08/14/2019........ RBC CAPITAL MARKETS 65.000 1,316 XXX
GO177d 10 8 | ALLERGAN ORD......couituiruiiriiiiiiseiii sttt (SR 03/19/2019........ ITGINC..oooveeererreirriis 64.000 9,859 XXX
G0250X 10 7 | AMCOR ORD......couriiuiiiiiiiieiiieinsisese it (D 06/11/2019........ ITGINC.... 612.000 5,281 XXX
GO37AX 10 1 | AMBARELLA ORD.......cooeiiiiieiinriceierieesieiessesie e esessisesenisnees 03/19/2019........ ITGINC.... 41.000 1,785 XXX
G11196 10 5 |BIOHAVEN PHARMACEUTICAL HOLDING ORD 03/19/2019........ ITGINC..ooovireereneeriis 41.000 2,047 XXX
G36738 10 5 |FRESH DEL MONTE PRODUCE ORD...... 12/16/2019........ ITGINC..ooevererreceries 45.000 1,539 XXX
G4474Y 21 4 | JANUS HENDERSON GROUP ORD.........cooiveriiireririeirenieisissenenes D 06/28/2019........ JP MORGAN SECURITIES INC....oouviiriirieniieissieieiseiesesiseeeninnnes 210.000 4,494 XXX
(G46408 10 3 |HUDSON CLAORD.......ccococmrurnnee D 06/28/2019........ GOLDMAN.... 50.000 689 XXX
G4740B 10 5 |ICHOR HOLDINGS ORD.......ccvvuuirriiinciminircieiinsiesiesieesesssssesssssiessesinsenes 06/28/2019........ GOLDMAN.... . 20.000 473 XXX
G5005R 10 7 [ JAMES RIVER GROUP HOLDINGS ORD........ccovuimiiririiiiemsisisessesssesessssssesssssssssssssessssssssessnes (SR 06/28/2019........ GOLDMAN.....cotiiiiiirerisieersisissss s 30.000 1,407 XXX
G54050 10 2 |LAZARD CLAORD... . [ 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC . 140.000 4,815 XXX
G65773 10 6 | NORDIC AMERICAN TANKERS ORD........cocovuvermiireriirireninnnes [ 10/15/2019........ ITGINC..ooovvrererrerriies 180.000 703 XXX
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G72800 10 8 |PROTHENAORD........ccccuvenee. [ 12/16/2019........ ITGINC..oovvierrereieine 50.000 646 XXX
G81075 10 6 | SHIP FINANCE INT ORD [ 08/14/2019........ RBC CAPITAL MARKETS 110.000 1,392 XXX
G8827U 10 0 | THIRD POINT REINSURANCE ORD C 08/14/2019.. RBC CAPITAL MARKETS 100.000 961 XXX
G9001E 10 2 |LIBERTY LATIN AMERICA CL A ORD.....coovuiiriiiiiririiintiisissieisssisessessssiessssisesesssssessssssesisssssens | aesnsenernsines 06/28/2019. GOLDMAN. ..ottt 60.000 1,034 XXX
G94787 10 1 |WATFORD HOLDINGS ORD........cocotiiuiriiineiireieiieierissiessssssesessesesssenesenes D 06/28/2019. GOLDMAN 30.000 822 XXX
L0223L 10 1 |ARDAGH GROUP CL AORD............... D 12/16/2019.. ITGINC 25.000 489 XXX
L72967 10 9 | ORION ENGINEERED CARBONS ORD D 06/28/2019........ GOLDMAN 70.000 1,498 XXX
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD................ D 06/28/2019........ JP MORGAN SECURITIES INC.....coevrriririrercieeirererseiesieerseseneenes 160.000 23,3% XXX
M85548 10 1 | STRATASYS ORD......cocvvrurienee 06/28/2019........ GOLDMAN. ..ottt nnes 60.000 1,762 XXX
M96088 10 5 |UROGEN PHARMA ORD.........ccccvvvure 06/28/2019........ GOLDMAN......coiiiirinitiesiere e 30.000 1,078 XXX
P16994 13 2 |BANCO LATINAMERCN COM EXT CL E ORD e [ 08/14/2019........ RBC CAPITAL MARKETS 45.000 861 XXX
P73684 11 3 | ONESPAWORLD HOLDINGS ORD.........cerumrvimieimrimrianerisisienienissesseessiens D 06/28/2019........ GOLDMAN.......ctviriiiririreitiiesiessiesiesesssissies 60.000 930 XXX
Q9235V 10 1 [ TRONOX CL A ORD......oomriirreiiireririeeiesissiesiessessesse e ssssesesssssssesessssees 03/19/2019........ ITGINC..ovvrerereieie 121.000 1,540 XXX
Y0207T 10 0 | ARDMORE SHIPPING ORD.......cocturiiiiririiiinisierississisesssss st ssesssassenes (DN 10/15/2019........ ITGINC 45.000 410 XXX
Y2065G 12 1 [ DHT HOLDINGS ORD.......cocovuiriiiiiriieieiineieeiesistissiesesssseesiessssesessesnenes [ 10/15/2019........ ITGINC 115.000 824 XXX
Y41053 10 2 |INTERNATIONAL SEAWAYS ORD........ 10/15/2019........ ITGINC..oooveerirerceie 30.000 746 XXX
Y7542C 13 0 | SCORPIO TANKERS ORD........ D 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 1,771 XXX
Y7546A 12 2 | SCORPIO BULKERS ORD.........ccrturiirriirerinieriesiseesenissesseneenes D 10/15/2019........ ITGINC..ovvrirerrercireirnee 70.000 494 XXX
Y8565N 10 2 | TEEKAY TANKERS CL A ORD.....cocovvviiiriierinnieernsississssssisnienes [ 10/15/2019........ ITGINC..oovvreirereiinne 250.000 500 XXX
Y95308 10 5 [WAVE LIFE SCIENCES ORD.......cccoiiiiiiiniimiiisiissisenisisssisenisnnenes D 03/19/2019........ ITGINC...ovviiiiicisies 27.000 1,239 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAGBA...........cooiiiiiiiiiiieiies ittt ettt sttt sttt s et en et set st ensessessnnan 4,967,853 XXX | 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other
41043F 20 8 |HANGER ORD.......coiiiiiiiiiniiieisasesensssssienssnsssssnesenssnsssesenssneseses 06/28/2019........ 40.000 766 XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.... 766 N 0
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV... 11/14/2019........ INOE AVAIIADIE. ...t 6,543.058 228,110 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD. 06/01/2019........ ITGINC...ooiivniinirirreriiens 40.000 7,473 XXX
9499999.  Total - COMMON SLOCKS = MULUAI FUNGS..............c.oviviecteiieiieieiccteicte ettt ettt es et essaes etessetesesesassesessesesesesassesessetebessssesessssetesesassetenseseteseseesetannsesesnaesesensnsesesenantesanassens 235,583 XXX ] 0
9799997. Total - Common Stocks - Part 3........cccooviivinirininninns 5,204,202 N 0
9799998. Total - Common Stocks - Summary Item from Part 5.........coovvoveivnininiene 245,484 XXX
9799999. Total - Common Stocks.........cewreecs 5,449,686 XX | 0
9899999. Total - Preferred and Common Stocks........ 5,449,686 XXX ] 0
9999999. Total - Bonds, Preferred and Common Stocks 90,635,794 XXX s 150,324




vi3

Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
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Bonds - U.S. Government
36179T 4P 7 [G2MA5330 - RMBS.... o [ 1200172019, | PAYAOWN. ..o | 451,812 | .......... 451812 | .......... 463178 | oo 462,589 | ooeereeeeeens | o TR N2 ) DO DN (1) & 24} BN B 451,812 07/20/2048.
36179T 7L 3 | G2 MAS5399 - RMBS - | 12/01/2019. | Paydown 1,509,677 | ....... 1,509,677 | ....... 1,568,184 4,566,620 | oo | e (56,942) 1,509,677 08/20/2048.
36179T Z5 7 |G2MA5264 - RMBS.... .. 12/01/2019. | Paydown N 1,473,560 | ....... 1,473,560 | ....... 1,511,780 1,509,896 | oooovorrovereres | oo (36,337) | coovveeeeeeeeerees | eeeeeeeesnn(36,337) oo | e 1,473,560 06/20/2048.
36290S RR 4 |GN 616196 - RMBS - [ 1210172019, | PaYAOWN.....ccccvenvveensssssne | 20125 | 0000020125 | oo 20,980 20,542 | ... (X)) R ISV (v  § DSOS IO 20,125 01/15/2024.
36296S E3 5 |GN 699554 - RMBS .. 1 12/01/2019. | Paydown 2762 2724 | ... 39 2,762 11/15/2038.
36297A AT 0 |GN 705718 - RMBS .. | 12/01/2019. | Paydown 28,593 | oo | eeereeea(1,188) | oo oo (1,188 [ e | e 01/15/2039.
38373A D9 4 |GNR 0969E PV - CMO/RMBS. .. | 12/01/2019. | Paydown ...4,863 4,856 | ... 08/20/2039.
38376G M8 0 [GNR1158 C-CMBS .| 12101/2019. | Paydown 198,762 | .......... 190,144 | e 190,902 | oo | rerreeren 4880 | o [ eviereeeen 1,860 [ i | e 08/16/2051.
38377L AQ 1 |GNR 10116F HB - CMO/RMBS... .. | 12/01/2019. | Paydown 22929 | il 22,929 | oo 24,352 24104 | oo | e (1T8) [ oo oo (1A78) o | s 09/20/2040.
912810 FD 5 |UNITED STATES TREASURY.... .. | 017242019, | BNP Paribas..........ccoocvvvvvemmmvviisssnnviiisans [ 211766 | oo, 171,542 | oo 222379 | v 215,371 | oo, (10,353) 04/15/2028.
912810 FH 6 |UNITED STATES TREASURY.... .| 01/10/2019. | BNP Paribas 295,474 230,495 | .......... 295,530 | ..............281,803 | ....... (13,672) 04/15/2029.
912810 FQ 6 |UNITED STATES TREASURY.... .| 01/110/2019. | BNP Pariba ) 110,529 85390 | o 106,461 | oo 106,306 | oo (6,716) 04/15/2032.
912810 FS 2 |UNITED STATES TREASURY........cccccovvvvrrrirerins . [01/11/2019. | GOLDMAN.....cocourvriiirierirerierirsieisiiens . 246,752 229,021 | oo, 243772 | o000 250,287 | ... (16,963) 01/15/2026.
912810 PS 1 |UNITED STATES TREASURY.... .| 01/11/2019. | BARCLAYS CAPITAL INC.....ooro... } 139,501 125223 | oo 144,228 | oo 145,351 | o (7,554) 01/15/2027.
912810 PZ 5 |UNITED STATES TREASURY.... .1 01/10/2019. | BNP Paribas 242,848 211,784 | ... 245043 11,081)] . 01/15/2029.
912810 QF 8 |UNITED STATES TREASURY.... .| 01110/2019. | BARCLAYS CAPITAL INC.....ovccc... ) 144,998 | oo 122718 | oo 12,347 | oo 129,400 | oo (17,343) 02/15/2040.
912810 QP 6 |UNITED STATES TREASURY.... .| 01/08/2019. | BNP Pariba 220818 | 184,605 | oo 212,303 | oo 219,381 | .o (12,797) 02/15/2041.
912810 QV 3 |[UNITED STATES TREASURY......c.oooovmmrrrrrrre .| 01110/2019. | BARCLAYS CAPITAL INC..ooocooovvee | | 245019 | o 268,308 | .o 246,106 | oo 263403 | .. (16,686) 02/15/2042.
912810 RA 8 |UNITED STATES TREASURY.... ..101/08/2019. | BNP Paribas 176,108 197,815 | oo, 184,228 | ..o 202,489 | ... (18,256) 02/15/2043.
912810 RF 7 |UNITED STATES TREASURY.... ..101/10/2019. | BNP Paribas 315,465 303,492 | . 320,228 18,381) | . 02/15/2044.
912810 RL 4 |UNITED STATES TREASURY.... .| 01/08/2019. | NOMURA SECURITIES INTL INC.... 292 897 321804 | ... 300913 02/15/2045.
912810 RR 1 |UNITED STATES TREASURY.... .| 01/08/2019. | Bank of America 92483 | . 96273 | 90,829 02/15/2046.
912810 RW 0 |UNITED STATES TREASURY.... | 01/08/2019. | BNP Paribas...........oooovvovmviicones | | 215,242 230274 | 217142 02/15/2047.
912810 SB 5 |UNITED STATES TREASURY .| 01/08/2019. | BNP Paribas ) 88,047 92215 | 90,017 02/15/2048.
912828 2L 3 |UNITED STATES TREASURY.... .| 01/08/2019. | BARCLAYS CAPITAL INC...........ccorcrveree 76,885 289212 | ... 276,830 07M5/2027.
912828 3R 9 |UNITED STATES TREASURY.... .| 01/10/2019. | GOLDMAN 245,935 256,028 | ... 243538 01/15/2028.
912828 B2 5 |UNITED STATES TREASURY.... .| 01/24/2019. | RBC CAPITAL MARKETS.... 545364 | ... 551,310 | oo 524699 01/15/2024.
912828 H4 5 |UNITED STATES TREASURY.... .1 01/11/2019. | JP MORGAN SECURITIES LLC... 566,812 | ..o 566,399 | ........ 530,328 01/15/2025.
912828 LA 6 |UNITED STATES TREASURY. .. | 07/15/2019. | Maturity @ 100.00.... 227,618 227,618 | oo 200,464 07/15/2019.
912828 N7 1 |UNITED STATES TREASURY.... .| 01/08/2019. | BNP Paribas..........coocoercosvvmcoees | | 177.445 | oo 180,771 | oo 174,358 01/15/2026.
912828 NM 8 |UNITED STATES TREASURY.... .| 03/05/2019. | Citigroup (SSB)...veevevvvvrscsvrmsvesies | | 408,74 | oo 403,323 | oo 413730 | oo 428,895 | ..o (43,668) 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY.... .| 01/10/2019. | BNP Paribas 338,870 368312 | . 335263 | oo 352,957 | (16,289) 07/15/2026.
912828 SA 9 | UNITED STATES TREASURY.... | 03/05/2019. | BNP Paribas.......c.coovvvvvesvvssvvssonssens | 503,058 | .......... 510,761 | ........ 507,471 | oo 535,371 | oo (45,849) 01/15/2022.
912828 V4 9 |UNITED STATES TREASURY. .| 01/10/2019. | BARCLAYS CAPITAL INC.... 160,085 | ..o 167,552 | oo 159712 | oo 167,289 | oo (7,503) 01/15/2027.
912828 VM 9 |UNITED STATES TREASURY.... .. | 03/05/2019. | BNP Paribas . 546,418 | ........ 550,744 | ......... 511,937 | ... 548090 | ... (32,033) ) , 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY.... | 01/11/2018. | JP MORGAN SECURITIES LLC.ooocoovo | | i | o 524,940 | ......... 542,400 | ......... 501,927 | oo 537,121 | ...... (33,130) | oo 26 | [ (33,104) | | s 504,017 | oo | s 20,923 | oo 20,923 | .o 337 | 07/15/2024.
0599999. Total - BoNds - U.S. GOVEMMENL....oocvrrsrossrsrssrmsssssssssnssisssssisins | sisssssiissssisssssissssssssssisss s || 11,272,858 | ..... 11,207,314 | .... 11,234,806 | ......... 11,601,170 | .....(480,633)| ....... (98,384) | .covv..co. 0 | oireeen(579,017) | o 0| e 11,022,161 | .o 0]...250,697 | ....... 250,697 | ....135,838 | XXX
Bonds - U.S. States, Territories and Possessions
956553 YD 7 |WESTVIRGINIAST......ooooiiririrsns [ [02/15/2019. [PERSHING DIV OF DLJ SECLNDING.... ... T 1,344,649 | ... 1,150,000 | ... 1,382,404 1,327,354 [T I 1,323,405 | oo | o 21,244 | ........ 21,244 | ...... 17,410 | 11/01/2024.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........coovuirirrvriiiis sovvevivviiiissssssssssssssssssssssssssssssssssssssssssssssssssss | 1,344,649 | ... 1,150,000 | ....... 1,382,404 1,327,354 0 (3,949) 0] 1,323,405 | .0 | s 21,244 | ... 21,244 | ... 17,410 XXX

Bonds - U.S. Political Subdivisions of States
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442331 M6 8 |HOUSTON TEX ..103/01/2019. | Call @ 100.00.........corvererririrrririererienine 355000 355000 355,449 | ....... (449) (449) RITSX010 [0 I RN ISR IO o I IO 8,875 |03/01/2025.
442331 NS 9 |HOUSTON TEX....oovosiomsirvnscrnsinnssvensines - 1011172019, | Call @ 100.00. ..o | 45,000 | ......... 45,000 | crrsr 7,750 | oo 45,057 |....... (57) (57) 5,000 | e | e | o0 | e 2,500 | 03/01/2025.
812626 5) 4 |SEATTLE WASH. - 01/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... | | ... 156,156 | ........ 150,000 | ..........153,866 | ............. 152,634 | ... (28) [02:) Y B 152,606 | ..oovvvcccceers | c00003,550 | 13,550 [ 967 | 12/01/2038.
882722 KA 8 |TEXASST | 10/01/2019. | Call @ 100.00. .o | 800,000 | ........ 800,000 | .........852,432 | .o 805,325 | oo [ o (5,325) (3722 Y B 800,000 | oevreerer | oo | i [ o 45,144 | 10/01/2023.
937440 FJ 9 |WASHINGTON CLACKAMAS & YAMHILL CNTYS]|.. | 01/25/2019. | RAYMOND JAMES & ASSOCIATES.......
ORE L 47,625 | ... 150,000 | ..ovuvvne 46,316 | oo 48,044 | ... 155 155 | e | v 48,199 | .o | e (YL — (574) | oo 06/15/2046.
937440 FL 4 |WASHINGTON CLACKAMAS & YAMHILL CNTYS| .. | 01/25/2019. | RAYMOND JAMES & ASSOCIATES.......
ORE 65,498 225,000 | .ooccr 63,565 | ... 65,948 | ... 214 214 || s 66,162 | oo | o (664) | coorrs (664) | oo 06/15/2048.
2499999, Total - Bonds - U.S. Political SUDAIVISIONS Of SHAES......ccvvvssvvssvssisnsss covsnsisessssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | 1,469,279 | ....... 1,725,000 | ....... 1,540,622 | oo, 1,472,456 | oo 0| (5,490) 0 (5,490) L [ 1,466,966 | ..rocccrsven 0| 2,312 | v 2312 | ... 57486 | XXX
Bonds - U.S. Special Revenue and Special Assessment
01179R  NF 6 |ALASKA MUN BD BK ALASKA MUN BD BK AUTH| .. | 02/14/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 152,027 150,000 152,804 152,489 | .. (48) (48) 152880 | e e B18) | s (B14) | 2,300 | 10/01/2044.
153476 DC 7 |CENTRAL FLA EXPWY AUTH SR LIEN REV....... ..101/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 203,142 200,000 | oo 207,958 | ............ 207,298 | ... (58) 5] [ R 207,240 | oo | e (4,098) | oo (4,008) | ........ 4,622 | 0710172041,
196707 WD 1 |COLORADO ST BRD GOVERNORS UNIV .. | 05/30/2019. | RAYMOND JAMES & ASSOCIATES.......
ENTERPRIS 292,589 (745) 03/01/2040.
20775Y CA 2 |CONNECTICUT ST REVOLVING FD GEN REV... |.. | 03/07/2019. | JP MORGAN SECURITIES LLC.............. 451,901 (1,472) 03/01/2029.
3128MA BS 7 [FHGO7849 - RMBS..........cccoooimriiriiciiininnicciis . [07/01/2019. | VARIOUS..........ooovvvviinnnivssseviiissssirens | L 1779697 | o 1,769,945 780,582 780,550 (853) 1,779,697 | . 05/01/2044.
3128MB X6 9 |FH G13201-RMBS .| 09/01/2019. | VARIOUS 44922 391 45313 | .. ne ! 07/01/2023.
3128MB XQ 5 |FH G13187-RMBS .| 09/01/2019. | VARIOUS 46,899 404 47303 . 0l 06/01/2023.
3128MC  GZ 2 [FHG13616-RMBS.......ccooooviiiiririiiriinns .. | 09/01/2019. | VARIOUS o _ R ..42,002 (120) 07/01/2024.
3128MD  XJ 7 |FH G14981-RMBS .| 07/01/2019. | VARIOUS o o 024008 | 221377 (1,324) 12/01/2028.
3128MJ Q7 8 |FH GO8477 -RMBS.......ccooovviriicriricissiceiis .. 08/01/2019. | VARIOUS . 82 253 (440) 02/01/2042.
3128MJ RM 4 |FH G08491- RMBS .| 08/01/2019. | VARIOUS 196,880 | oo 196,923 (1,036) 05/01/2042.
3128MJ RV 4 |FH G08499 - RMBS. .| .. [ 08/01/2019. | VARIOUS 679,156 679,110 1117 07/01/2042.
3128MJ S4 3 |FH G08538 - RMBS .. | 08/01/2019. | VARIOUS 131,737 131,673 (104) 07/01/2043.
3128MJ YT 1 |FH G08721- RMBS .| 08/01/2019. | VARIOUS 014,079 013618 4,150 09/01/2046.
3128MM PQ 0 |FH G18430 - RMBS .| 08/01/2019. | VARIOUS 769427 769173 (744) 04/01/2027.
3128P8 FQ 9 |FHC91975-RMBS.........oooiiimrrrvinerriisscriiinann: .. | 08/01/2019. | VARIOUS ..3745954 | .....3,695,032 | . 696,887 4915 02/01/2038.
3128PL CS 9 |FHJ08181-RMBS.. | 0900172018 | VARIOUS .o | 54,735 | oo 55,536 | oo 53,262 | ... 54,452 283 06/01/2023.
3128PM 6D 7 |FH J09868 - RMBS.. ... | .. | 09/01/2019. | VARIOUS 57,140 ...56,582 57979 | ... 57,400 (260) 06/01/2024.
3128PQ FE 6 |FHJU11065 - RMBS....ooooooo .| 09/01/2019. | VARIOUS 116,714 .115,076 119,463 | oo 117,405 (692) 10/01/2024.
312928 AH 3 |FH C09008 - RMBS .| 08/01/2019. | VARIOUS 602,051 879 08/01/2042.
312925 AN 0 |FH C09013 - RMBS .| .. | 08/01/2019. | VARIOUS 659,856 (1,296) 09/01/2042.
312044 FE 6 |FHA5565 - RMBS....ccocccoomroorrorsermsoessrorooe .| 08/01/2019. | VARIOUS 706,289 1773 12/01/2040,
312088 KQ 0 |FHB70303- RMBS .| 12/0112019. | Paydown 7.464 (15) 02/01/2034.
3131WQ 5C 7 |FH ZJ0843 - RMBS .. | 12/01/2019. | Paydown 865 12/01/2040.
3131X4  LP 8 |FHZK1234 - RMBS.......ccocoovviiiiirinricnicsciccies .. | 12/01/2019. | Paydown 132 06/01/2023.
3131X4 X9 1 |FH ZK1604 - RMBS .. | 12/01/2019. | Paydown (64) 06/01/2024.
3131X5 D5 8 |FH ZK1924 - RMBS |- [ 12/01/2019. | Paydown (119) 10/01/2024.
3131XJ  5G 3 |FHZL3547 - RMBS.......c.ovviiiriniireireriesinens .. | 12/01/2019. | Paydown (800) 08/01/2042.
3131XJ RS 3 |FHZL3197 -RMBS........cccovviviriirinriccienis .. | 12/01/2019. | Paydown (514) 06/01/2042.
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3131XJ S5 2 |FHZL3240 - RMBS..........ccooviviririnriccienis .. [ 12/01/2019. | Paydown (367) (367) 06/01/2042.
3131XK  3C 1 |FHZL4395-RMBS .. [ 12/01/2019. | Paydown LT TR SOl DRSSO S 1,162 1,162 11/01/2042.
3131XM  FM 2 |FH ZL5572 - RMBS .. [12/01/2019. | Paydown.........cocvvvvemnneveeeissnnnviivssennieens | L 407553 | 107553 | LR 20 N NN DO (3,661) (3,661) 04/01/2043.
3M3MXN  6S 7 |FHZL7181 - RMBS......coviviieicceeescienis .. [12/01/2019. | Paydown..........oovvvvvevsveevvvssssivisvssnsniens | b 10387 | 10387 | 40869 | L (402) (402) 10/01/2043.
3131XQ 5B 8 |FHZL8942 - RMBS .. [ 12/01/2019. | Paydown............ccovevvvevvvsscvissciissiieens | 16820 | 16820 | o 48.006 | o (1,136) (1,136) 01/01/2045.
3131XQ 5Z 5 |FHZL8964 - RMBS .. [12/01/2019. | Paydown.........coevvvvvvsnnevvissnsivsisssnssiiens |k 30984 | 30284 | 30398 | (87) (87) 01/01/2045.
3131XQ KC 9 |FHZL8391-RMBS .. [ 12101/2019. | Paydown............ccovevvvevvvssvvississssiiians | ol 08799 | 24799 | 26201 o (1,219) (1,219) 08/01/2044.
3131XR BB 9 |FHZL9034 - RMBS. .. [12/01/2019. | Paydown............cooveveveeeevienerienciisncceene | 10422 | 40422 | 010938 (449) (449) 02/01/2045.
313MXT PV 6 |FHZM0436 - RMBS .. [12/01/2019. | Paydown.........ccocovvvvevmvvvvvvssnnvricisssnniiiens |k 35618 | 35618 | 36965 | (1,132) (1,132) 11/01/2045.
3131XT VP 2 |FH ZM0622 - RMBS o [ 1200172019, | PRYAOWN..orvvvrsoessvvessssessssessssesssn | BAB10 | s 54310 | s 5TB8 | e | oo | e (3,308) (3,308) 12/01/2045.
313290 P2 7 |FHZA1341 -RMBS......ooiiiiiricsecesceriis .. [ 12/01/2019. | Paydown..........cevvvvvssseevvissnsiriisssnsssnss |k 38760 | BAT60 | o B53TA (500) (500) 09/01/2042.
31329 PX 9 |FHZA1338-RMBS. .. [ 1210172019, | PaydOWN.....cccoovvvvvvvvvvvvvvnsssnsnssvssisiisssss [ 3087 | 30417 | 29883 | L 582 582 08/01/2042.
31320K XW 9 |FH ZA2493 - RMBS. .. [ 12/01/2019. | Paydown 282711 | i 282744 | o 278,868 | oo 3,700 02/01/2038.
3132A4 6H 6 |FHZS4472-RMBS | 1210172019, | Paydown. .....cocoovvevcscssnsseiinsiee | 5279 | o 5279 | o BATA o (182) 02/01/2042.
3132A4 6V 5 |FHZS4484 - RMBS. .. [ 12/01/2019. | PaydOwn............cooevvveenereeevissnsissiieene | 4242 | 42421 | 012898 | (431) 05/01/2042.
3132A4 7B 8 |FH ZS4490 - RMBS. .. [ 12/01/2019. | Paydown 580 07/01/2042.
3132A4 PW 2 |FH ZS4037 - RMBS. .. [ 12/01/2019. | Paydown . 115,832 | 100000 115,832 | 100 116,528 | oo [ s (601) 05/01/2044.
3132A5 AY 1 |FHZS4523 - RMBS. .. [ 12/01/2019. | Paydown B 7,828 | oo 7,828 | i 7869 | s [ (27) 07/01/2043.
3132A5 FS 9 |FHZS4677 - RMBS .. [ 12/01/2019. | Paydown 140,825 | 1o 140,825 | oo 137,269 | covvoeeeeeeeeeeeeeeees | oveeressessnsnnnns 3,609 140,825 09/01/2046.
3132A6 HK 2 |FH ZS5634 - RMBS. < [ 1200172019, | PaYdOWN. o |, 5476 | coovvrrreeet BATE | 5,251 | o | o 124 5,476 06/01/2023.
3132A6 HV 8 |FH ZS5644 - RMBS. .. [ 12/01/2019. | Paydown 5299 123 07/01/2023.
3132A6 R4 7 |FHZS5907 - RMBS. .. [12/01/2019. | Paydown.........cvvvvevenvvveseseesviissseniinns || 3,782 | oo 37482 | i 3814 | e | e, (29) 07/01/2024.
3132A7 UG 4 |FHZS6883 - RMBS. .. [ 12/01/2019. | Paydown 22 509 23694 [ oo | o, (858) 12/01/2028.
3132A9 MH 7 |FH ZS8460 - RMBS. .| 12/01/2019. | Paydown 82 551 ..82.551 82,961 | .. (299) 04/01/2027.
3132GU DX 9 |FH Q08818 - RMBS .. | 08/01/2019. | VARIOUS 239,694 231,967 | oo 240,883 (1,428) 06/01/2042.
31326U KM 5 |FH Q09000 - RMBS - [ 0810172018 | VARIOUS.....oovooroesveenssesssiensne | 1,097,658 | ....... 1,091,943 | ......1,098,505 (782) 06/01/2042.
3132HL PP 2 |FH Q10430 - RMBS .. | 08/01/2019. | VARIOUS 296,434 282442 | .......... 298,727 (2,202) 08/01/2042.
3132HQ BE 1 |FH Q13637 -RMBS woo| - 1 08/01/2019. | VARIOUS...........coovvooiisemsmseneveviiiiiiiisnsene | 1,453,283 | ...... 1,479,495 | ...... 1,451,548 2,196 11/01/2042.
3132J8 UR 9 [FHQ17391 - RMBS.......ccooomirririreriiirinniseiies .| 08/01/2019. | VARIOUS o 1,123,913 | ....... 1,088,087 | ....... 1,133,990 | ... (7,074) 04/01/2043.
31320P P2 2 |FHQ22241-RMBS [ 0810172019 | VARIOUS....oovvoesvvessvsssssnsssssssns |, 865,743 | ......... 833,529 | ......... 872,210 | oo 871,727 | covveeeree (5,983) 10/01/2043.
3132M8 QW 9 |FH Q27969 - RMBS.........coovveorrierriirriieeriienenes .. | 08/01/2019. | VARIOUS 289718 | . 277,312 | ... 292,998 | ... 293,009 |...... (3,291) 08/01/2044.
3132QL 2B 8 |FH Q30769 - RMBS .. | 08/01/2019. | VARIOUS 280,952 264,521 | oo 283,161 | coveverrrenn. 285,024 | ..ovvveeir. (4,072) 01/01/2045.
3132QL 6N 8 |FH Q30876 - RMBS .. 1 09/01/2019. | VARIOUS 756,714 | ......... 754,326 | ... 757470 | oovoooo... 757,203 | ...... (489) 01/01/2045.
3132QM  LQ 2 |FHQ31234-RMBS.........ccoooiivmriinriiriienninnes .. | 09/01/2019. | VARIOUS 311,489 | .........299.457 | ... 314155 | oo 314737 | oo (3,248) 02/01/2045.
3132QU 3B 7 |FH Q37993 - RMBS .. 1 09/01/2019. | VARIOUS 662,397 (9,845) 12/01/2045.
3132QU DC 4 |FH Q37298 - RMBS.....oocoocccrmrccrrerrrecveersssoren .| 09/01/2019. | VARIOUS 542,800 (4,224) 11/01/2045.
3136AC U5 8 |FNR 1315E EP - CMO/RMBS. o [ 1200172019, | PRYAOWN..orvvesoesssesssesssssssssnsnn | 41,086 | oovvrrerro 1,066 | 82,683 | oo 82,265 | o (1,206) 08/25/2042.
3137AM NN 3 |FHR 4012A JK - CMO/RMBS.. .. [ 12/01/2019. | Paydown 136,617 (2,287) 12/15/2040.
3137BC R6 7 |FHR 4374B CE - CMO/RMBS .. [ 12/01/2019. | Paydown 121,302 (2,000 12/15/2043.
3138AS 4B 5 |FNAJ1717 - RMBS, .. [ 12/01/2019. | Paydown 82.046 | ..........82.046 | ... BAT4E | oo BAT34 | (2,689) 09/01/2041.
3138AX  Z9 5 |FNAJB167 -RMBS.........ccoovvvrvicrriineiennis « [ 1210172019, | PAYAOWN.....cccoovevvvvvrvvivensssssnsensssvisisssss [ 133,730 | 00133730 | o0 138,128 | oo 138,003 | oo (4,272) 12/01/2041.
3138EN  HJ 1 |FNAL5632-RMBS [ 1200172019, | PRYAOWN..ooovveoesssesssesssssssssnssnn | 45378 | s 45,378 | 1o 88,278 | i 48,287 | s (2,914) 08/01/2044.
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3138WG EZ 3 |FNAS6451- RMBS .. [ 12/01/2019. | Paydown 57,281 | o 59,881 59,709 |....... (2,429) 01/01/2046.
3138WH L3 4 |FN AS7545- RMBS .. [ 12/01/2019. | Paydown 407,330 407,330 | ..o 408,136 | ..o 408,059 |....... (729) 07/01/2046.
3138WH LR 1 |FNAS7535-RMBS o [ 1200172019, | PRYAOWN..ovvvroesssessssessssesssssessnn | 381,258 | ......... 381,258 | ......... 374,605 ..374,575 6,683 07/01/2041.
3138WH RL 8 |FNAS7690 - RMBS .. [ 12/01/2019. | Paydown 635412 | .. 635,412 | .ooo...... 638,390 | ..o 08/01/2046.
3138WJ YB 8 |FNAS8805- RMBS - | 12/01/2019. | PaydOWN.....oovovevevvvvevevvvvnvvsvnvnvsvsvsssvsvsssinns | 125,974 | .......... 125,974 02/01/2042.
3138WK 3E 3 |FN AS9796 - RMBS .. [ 12/01/2019. | Paydown 225,083 225,083 06/01/2047.
3138X3 AY 8 |FNAU3622-RMBS.... .. [ 12/01/2019. | Paydown 07/01/2043.
3138X3 BX 9 |FNAU3653 - RMBS, .. [ 12/01/2019. | Paydown 09/01/2043.
3138Y6 MY 7 |FN AX4874 - RMBS .. | 12/01/2019. | Paydown ..61,930 | v 65,646 65,132 |....... 12/01/2044.
3138Y9 S8 2 |FNAX7742- RMBS .. [12/01/2019. | Paydown..........covvvveeevmevvessnscvviissnnsiens || agaa 63,733 | v 66,680 66,982 |....... 01/01/2045.
3140EC S9 1 |FN BA7743-RMBS o [ 1200172018, | PaYAOWN. oo | 114,038 | 114,038 | ......... 111,155 ...111,200 07/01/2046.
3140EV 4E 4 |FNBC1720 - RMBS.... o [ 1210172019, | PAYdOWN....coovevvvvensivvvesssssvesssn | 408,212 | 103,212 | oo, 108,420 ...108,512 01/01/2046.
3140GY GZ 6 |FNBH9215-RMBS.... .. [12/01/2019. | Paydown........ccoocvvvvvemnnvveissncssccisscnciens || qgpgas3 | 175,433 01/01/2048.
3140H1 V2 3 |FNBJ0632 - RMBS....oocccccomsceerversecroesssnsrenn [ 12/01/2018. | Paydown....ccc.ccomvvvvvvnssssvvnnssssssnsssssn | L 407,726 | 107,726 03/01/2048.
3140JQ TE 3 [FNBN7748-RMBS.... .. | 12/01/2019. | Paydown 09/01/2049.
3140Q7 L4 7 |FNCA0346 - RMBS.... .. [ 12/01/2019. | Paydown 09/01/2047.
3140QA NN 6 |FNCA3096 - RMBS.........ccccoommmvmmmriiniiianiii .. [ 12/01/2019. | Paydown 450,850 02/01/2049.
3140X4  ZN 9 |FNFM1648 - RMBS .| 12101/2019. | Paydown 32,506 | .oorri32,506 | i 32,953 | i | e 01/01/2033.
31410L UV 2 |FN 890796 - RMBS - 12101/2019. | Paydown......cccccccocvvvvvevsssvesivernvnnnssssssien | 55,940 57,239 |....... 12/01/2045.
314120 L7 3 |FN 935150 - RMBS o [ 1200172019, | PEYAOWN. oo | 17,967 | cooviene 17,967 | i 18,696 | oo 18,371 |...... 04/01/2024.
31414P M2 2 |FN 972077 - RMBS .. [ 12/01/2019. | Paydown 38385 38722 | ... 02/01/2023.
31415M  4F 9 |FN 984722 - RMBS - | 12/01/2019. | PaydOwN......cocvvvevvvvvvvvvvvvvvvenvnvsssvsvsvsvsesenes | 6,826 6,673 | ... 06/01/2023.
31416T JUN 0 |FN AA9268 - RMBS .. [ 12/01/2019. | Paydown 5.976 5926 | .. 07/01/2024.
31418A  FC 7 |FNMA1062 - RMBS.... | 1200112018, | PaYAOWN. oo | 114,766 . 115204 | oo 5,147 | e | reerreenen(380) [ | ererrreiernne(380) | o | e 05/01/2027.
314188 6J 0 |FN MA2672 - RMBS .. | 12/01/2019. | Paydown 265,811 265,811 | oo 263,695 07/01/2036.
31418C AF 1 [FN MA2705 - RMBS.... .. | 12/01/2019. | Paydown 256.762 256,762 250,186 08/01/2046.
392274 W3 6 | GREATER ORLANDO AVIATION AUTH .| 05/30/2019. | Jefferie:
ORLANDO F. 1,660,871 1,380,000 | ......1,648,382 ) 10/01/2030.
447168 KL 8 |HUNTSVILLE ALA WTR SYS REV.. .. | 02/14/2019. | PERSHING DIV OF DLJ SEC LNDING.... 150,849 | ........ 150,000 | .....o... 157,875 (105) 11/01/2032.
45470R DT 0 |INDIANAFIN AUTH HWY REV. .. |..101/16/2019. | WELLS FARGO BANK, NA/SIG.....ccoec | | 871,223 | oo 750,000 | ......... 901,530 (626) 06/01/2036.
45506D YY 5 |INDIANA ST FIN AUTH REV.....ccovvrirniiriririerns ..101/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. . 179,799 | v 175,000 | e 185,854 184360 | ... (83) 08/01/2041.
490303 HZ 0 |KENT CNTY MICH BLDG AUTH.........coovvviirrrirnane .. [12/01/2019. | Call @ 100.00.........ccovvrverrrierrrirrrrinees R 1,900,000 | ....... 1,900,000 | ...... 1,900,000 | ...ce0s.,900,000 | ooovvvooererrirs | e 12/01/2030.
517039 TU 7 |LAREDO TEX WTRWKS SWR SYSREV.............. .. | 01/25/2019. | PERSHING DIV OF DLUSECLNDING..... | | . 152,801 | ovvoeo 150,000 | ......... 164,868 | woovvv..n. 161,610 |....... (113) 03/01/2041.
576000 RB 1 |MASSACHUSETTS ST SCH BLDG AUTH .| 01/25/2019. | WELLS FARGO BANK, N.A/SIG.............
DEDICATED 312,927 | s 300,000 | v 306,015 | 1o 304,024 |...... (46) 01/15/2036.
590545 WC 9 |MESAARIZ UTIL SYSREV....ccomccvvvimmrerrririnrrnens .. | 02/14/2019. | PERSHING DIV OF DLJ SEC LNDING.... | 217,118 | ... 200,000 | .......... 212,884 210,593 | ... (a7 07/01/2031.
59333P R7 5 |MIAMI-DADE CNTY FLA AVIATION REV............. .. | 02/14/2019. | UBS FINANCIAL SERVICES INC............ . 521,507 | oo 475,000 | oo, 509,659 | ............. 499,556 | ..... (426) 10/01/2038.
605699 RF 6 |MISSISSIPPI ST UNIV EDL BLDG CORP REV..... .. | 03/19/2019. | PERSHING DIV OF DLJ SEC LNDING.... 181,742 | v, 150,000 | ......... 178,896 | woovvvrn.n. 176,141 | ..... (589) 08/01/2028.
65819G LA 4 |NORTH CAROLINA CAP FACS FIN AGY REV..... | .. | 01/16/2019. | MORGAN STANLEY CO......ccoovormmmerrrenens 850,995 | ......... 750,000 | ......... 897,660 868,682 | ...... (643) 07/01/2042.
66285W WH 5 [NORTH TEX TWY AUTH REV.....ooooierrrvrrrnenes .| 05/30/2019. | JANNEY MONTGOMERY SCOTTINC....| | 519364 | ... 400,000 | oo 498,948 | oo 493,298 | oo L (2,093) 01/01/2034.
762197 WE 7 |RHODE ISLAND HEALTH & EDL BLDG CORP |.. | 03/20/2019. | OPPENHEIMER & CO. INC........ccccooveevee.
HieH L e 180,449 | ......... 150,000 | .......... 183,474 | oo 179,803 | ....... (670) [(C70) | FTEOSRT IS 179,133 | oo | v 1,315 | o 1,315 | .ooeeee. 3,875 | 09/15/2027.
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79642B HM 8 |CITY OF SAN ANTONIO TEXAS......ccccooovsiiiiiiiins . . [ Maturity @ 100.00........coowowosomissssisisisaana | 750,000 | ......... 750,000 | ......... 750,000 | oo 750,000 | oo | s (0 SSRSRRRIOTN ISR 750,000 | cocveveverevenenens | nmmemmmmmnnnnnnns [ cvmversrirerirens0 [ i 17,036 | 05/15/2019.
875301 GL 1 | TAMPA-HILLSBOROUGH COUNTY .|MERRILL LYNCH PIERCE FENNER &
EXPRESSWAY AUT SMITH INC. 254,518 250,000 | ......... 259,053 258,395 (58) (58) 07/01/2042.
914119 B8 4 |UNIVERSITY CINCINNATI OHIO GEN RCPTS.... |.. .| PERSHING DIV OF DLJ SEC LNDING.... 203539 | ... 175,000 | oo 213325 | oo 198,911 (518) (518) 06/01/2025.
915200 XU 8 |UNIVERSITY VT & ST AGRIC COLLEGE............. . . |MERRILL LYNCH PIERCE FENNER &
SMITH INC. 230,369 225,000 | ... 231,638 231,036 (52) (73] S R 230,984 | oo [ o (615)] .ovvrrr(615) | o 2,950 | 10/01/2043,
976904 L6 7 |WISCONSIN HSG & ECONOMIC DEV AUTH .| PERSHING DIV OF DLJ SEC LNDING....
A B s PR P 157,200 | v 150,000 | v 150,000 | oo 150,000 | orsrssrse | s [ P 150,000 | cescrnes | e 7,200 | 207,200 | oo 3,600 | 11/01/2047.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............ c.coovviirriiinniins 36,160,599 | ..... 35,163,576 | ..... 36,332,236 | ........ 33,212,397 | oo 0. (G2 Rk —— 0. (124,839) 36,043,192 0]... 117,406 | ......117,406 | ..... 816,009 XXX
Bonds - Industrial and Miscellaneous
00248P AP 1 |AVOCE 1R ATR - CDO.....orrrvvviveinnmssnnrnnnricnnnnns . [VARIOUS......ooiviniiininininnninnninsssssssssssssnss | 1,929.278 | ....... 1,928,347 | ....... 1,928,347 | oo 1,928,347 | ooovovvvvvevecee | oo (0] I OO 1,928,347 931 23,615 | 07/15/2026.
03523T BP 2 |ANHEUSER-BUSCH INBEV WORLDWIDE INC... |.. [VARIOUS........oooovmvmmvviivnncrvissnncsiisisnn | k972072 | e 953.000 | oo .892.656 | 4133370 | | 6,128 6,128 07/15/2022.
07177TM  AD 5 |BAXALTAINC......coviiiirnirierireieieeircreisceenis .| VARIOUS 3 3 06/23/2020.
12624P AE 5 |COMM 12CRE3 A3 - CMBS . | Paydown (43) (43) 10/17/2045.
126650 CN 8 |CVSHEALTH CORP | GIGrOUP (SSB)-.ovsvvsvvesvesvesvvssces | 494,280 | ....... 500,000 | ..o 561,785 (57) (70 RN OIS X- 28 SNOITY DO (65,292) | ........(65,292) | ....... 12,670 | 07/20/2045.
208251 AE 8 |CONOCO INC .| BARCLAYS CAPITALINC..........covvrrerene 558,819 | ........ 450,000 | .......... 574,875 (241) (281) | o | eereirsrnn 518,869 | e [ o 39,950 | ........39,950 | ........ 8,079 | 04/15/2029.
21870K AA 6 |CORE 15WEST A - CMBS .| VARIOUS 2,645,573 | ....... 2,453,563 | ..... 2,527,004 | .....0000e 2,512,076 | oo | o (58,513) | cooverveeerec [ v (58,513) 02/12/2037.
260003 AJ 7 |DOVER CORP .| VARIOUS 515,331 | ......... 500,000 | ....... 511,090 | s 502,626 | covvocereeecer | e (1,228) (1,228) 03/01/2021.
26442E  AA 8 | DUKE ENERGY OHIO INC .| VARIOUS 700,231 | .......... 700,000 | ....... 715,596 (466) (466) 04/01/2019.
26444H AE 1 | DUKE ENERGY FLORIDALLC... | SUNTRUST ROBINSON HUMPHREY 2,159,262 100,000 | ......2,127.300 (514) (514) 07/15/2028.
28415P  AA 2 |EHGVT 16AA - ABS... | PAYAOWN. .o | 95,940 | 95,940 | 95,939 1 1 04/25/2028.
284167 AA 3 |EHGVT 19AA-ABS.. . | Paydown . 78735 | o 78,714 21 21 01/25/2034.
291011 AY 0 |EMERSON ELECTRIC CO...ooooooevevvvrrrnrnssssssinnes . | Maturity @ 100.00. oo . e 700,000 | e, 773,528 | oo TAA027 | e | e 0724 ) PO P (14,027) ....700,000 10/15/2019.
38014B  AC 3 |GMALT 181 A2B-ABS.........cccoovmmvvviinrcririiinsirinns . [ VARIOUS....oooonevivviiissssssssssssiiin | 1,355,582 | ...... 1,355,582 | ...... 1,355,582 | ... 1,355,582 | covvveoeeeeereecrens | coveeeeeeereseeseen 0 1,355,582 04/20/2020.
43284B AA 0 [HGVT 18AA-ABS . | Paydown 82,696 82,696 82,686 10 10 02/25/2032.
438516 BL 9 |HONEYWELL INTERNATIONAL INC.................... . .| MITSUBISHI UFJ SECURITIES...ovvccvecen | | 673414 700,000 529 529 11/01/2026.
44935A AC 9 [HALST 18A A2B - ABS . . | Paydown 209,059 209,059 | .......... 209,059 | evrrrreern209,059 | oo | oo 0 08/17/2020.
46625H HS 2 |JPMORGAN CHASE & CO....ovvcvrorrrscres - | NOLAVAIEDIR....ooovvsvsvsscsvssen | 766,650 | ........ 750,000 | ... 759,120 (702) (702) 07/22/2020.
50076Q AZ 9 |KRAFT FOODS GROUP INC.. .| Not Available 256,653 250,000 | ......... 244,815 464 464 06/06/2022.
50077L AH 9 |KRAFT HEINZ FOODS CO .| VARIOUS 250,970 250.000 249,433 89 89 07/02/2020.
57165A AA 6 |MVCOT 121 A-ABS - | PAYAOWN. s | e, 60,150 | ccocvernnt 60,150 | ccocvernnd 60,142 3 3 05/20/2030.
58507L AC 3 |MEDTRONIC GLOBAL HOLDINGS SCA.... c .| Not Available. e 747894 | oo 700,000 | ... 705,397 (264) (264) 04/01/2027.
595620 AR 6 |MIDAMERICAN ENERGY CO.....ooccoocooovrrrrrrorres . .| US BANCORP INVESTMENTS INC........ } 709673 | . 750,000 | oo 748,943 | oo 1 1 08/01/2047.
717081 EC 3 |PFIZERINC .| PERSHING DIV OF DLJ SEC LNDING.... 996.300 | ....... 1,000,000 | .......... 995,190 | .ovvveveee. 995,531 8 8 12/15/2036.
826520 AA 5 |SRFC 153 A= ABS..ooomooooovocceeeeeeeseesesssoeceeeeneesenn . | PaYAOWN....oooevceveveveeesesscsccsineneenens | 34665 | o 31665 | 31,658 31,653 11 11 09/20/2032.
82652K AA 2 |SRFC171A-ABS | PaYAOWN...ooovcoeesveeessveeessiciieeeeees | 30542 | 30542 | 30,540 30,540 2 2 03/20/2034.
82652M AA 8 |SRFC 192 A-ABS . | Paydown 14 14 05/20/2036.
82653E AB 3 |SRFC 191B-ABS .| Paydown 345933 76 76 01/22/2036.
887317 AW 5 |TIME WARNER INC . | Adjustment. 255,398 299 299 07/15/2025.
891788 AA 2 | TPMT 194 A1 - RMBS. - - PAYAOWN. e | 73,666 (714) (714) 10/27/2059.
89237K  AE 3 |TAOT 16A A4 - ABS........coooviiivressisisinsssiissess . | PAYAOWN. s | 1,399,307 | ... 1,399,307 | ....... 1,399,284 | .......... 1,399,297 10 L/ I — 1,399,307 09/15/2021.
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91324P  CQ 3 |UNITEDHEALTH GROUP INC........ccoovvvrerrianneens .. | 03/19/2019. | WELLS FARGO SECURITIES LLC.......... o 54T 490 554,143 | ....... (520) (520) ...553,623 .(6,133) | ccoeco0. (6,133) | ....... 15,802 | 07/15/2035.
92343V BR 4 |VERIZON COMMUNICATIONS INC..........ccccoeuvneee .. | 03/01/2019. | VARIOUS 272,055 | ........250,000 | ..........249,190 | ccooovo...... 249,567 | ...... 13 13 | | cvieereennn 249,580 | v | 000 22,475 | . 22,475 | 11,659 | 09/15/2023.
92343V ET 7 |VERIZON COMMUNICATIONS INC .. | 03/08/2019. | Not Available . 88 (0 TURTUUSTOUOON VOPOUOROOPRUTON - 1 A IVVTOUSTOOTOOTN EVOPPROPOUTE N INOTOPOURPPOOTS N OO 12/03/2029.
927804 FH 2 |VIRGINIA ELECTRIC AND POWER CO. . | .. | 06/30/2019. | Maturity @ 100.00........cocccccererccvvvrrrrrrrres . 1,500,000 | ... 1,500,000 | ... 1,611,060 (1.772) 4,500,000 [ oo | eevereccceeeeens | eeevericnnni | e 37,500 | 06/30/2019.
92826C AE 2 |VISAINC.... | 04/01/2019.| US BANCORP INVESTMENTS INC........ [ B 1,681,043 | ... 1,590,000 | ....... 1,641,261 (462) e 1,837,133 || 43911 | 43,911 | 17,779 | 12/14/2035.
92903P  AA 7 |VNO 10VNO AT -CMBS....oooooooiivverrrrrnsssssines o | 1211072018, | PaYAOWN. e | 103,874 | ......... 103,874 | ........ 103,874 L I 103,874 | covvvvrccriricns | ervrrrrrseenen0 | vvrreririeinninn0 | 2,403 | 09/13/2028.
98389B AM 2 |XCEL ENERGY INC | 1212312018, | Call @ 100.00..oevvsvvssvvsvssssssessssssn | L 750,000 | .......... 750,000 | .......... 771,030 (2,605) | ...ovveoeniienis | i 750,000 | ..oocveieniinans | o | e 0 | 38,971 | 05/15/2020.
3899999. Total - Bonds - Industrial and MISCEIANEOUS...............ccviuriviicieriiiieeis e | 24,079,217 | ..... 23,521,215 | ..... 24,060,169 | .........23,467,106 | ..... 0]....(80420)| .............. 0. (80,420) 0 23,728,961 0. 131,465 XXX
8399997. Total - BONdS - Pat 4. s | 74,326,601 | ... 72,767,106 | ..... 74,550,236 .....71,080,483 | ..... (480,633) ] ......(313,082) | ...cccovenunc 0 [ [UEENAE)] 0 [ s 73,584,685 | .............. 0]... 523,125 XXX
8399998. Total - Bonds - Summary Item from Part 5 . 1,760 | . .865 |. . 0 . 1,760 XXX
8399999. TORBl = BOMGS....ooevevieiiiisisii e e | 74,328,361 | ..... 72,767,971 | ..... 74,550,236 | .........71,080,483 | ..... (480,633)] ......(313,082) | cccooooooeveen. ()] (793,715) | coovvvvvvsnnnd [ I 73,584,685 |.......ooooe.... 0. 524,885 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00182C 10 3 |ANIPHARMACEUTICALS ORD......ccooccouvvumarrians .. | 08/14/2019. | RBC CAPITAL MARKETS.......ccccoormmrris 10.000 701 XXX 0 822 XXX
00206R 10 2 [AT&T ORD .. [ 04/01/2019. | ITGINC.....oooorevenevisseeeviissscsiiiienns | 536.000 | oo, 16,434 XXX 2,316 | oo | e 17,613 XXX
002824 10 0 |ABBOTT LABORATORIES ORD. ... | .. | 04/01/2019. | Adjustment XXX 0 XXX
00287Y 10 9 |ABBVIE ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD.........ccccoovvvmmriirnnes .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 490.000 | .. 23128 | XXX ) I I 13,240 | | 36,059 XXX
011311 10 7 | ALAMO GROUP ORD.......covrvrrireirirnireririrennnes .1 12/16/2019. [ ITG INC 5.000 597 XXX 0 .500 XXX
011659 10 9 |ALASKA AIR GROUP ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
020002 10 1 |ALLSTATE ORD v || 12/16/2019. | ITG INC 320,000 ...35,142 XXX 4,560 XXX
023135 10 6 |AMAZON COM ORD......ccovvvimrerrerrinirienienireeens .. 1 08/14/2019. |RBC CAPITAL MARKETS..........coovvvrvinnne 25000 | ... 44,089 XXX 0 XXX
025816 10 9 |AMERICAN EXPRESS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
031162 10 0 |AMGEN ORD coevees | .. | 04/01/2019. | Adjustment XXX 0 XXX
032511 10 7 |ANADARKO PETROLEUM ORD..........ccccooomurruennee .. | 08/08/2019. | VARIOUS...........oovmvmmrreveenrmsssssssrnennnn [ 640.000 | ............ 46,610 XXX 9,549 | ovvoevvceerrceens | v 37,606 XXX
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT .. [ 03/14/2019. | VARIOUS.........ooovvvvvesiriviisnseriisssniiiiens | 9,000.000 | .......... 214,740 XXX 83,555 | svvreereereieiens | cvenreiniinnn 276,065 XXX
036768 10 2 |ANTERO MIDSTREAM ORD ... | .. | 04/04/2019. | FRACTIONAL SHARES..........ccoooovirviinnnee 0.400 XXX 0 5 XXX
03748R 75 4 |APARTMENT INVST MGT CL AREIT ORD.......... .. | 02/121/2019. | Not Available . 0.951 47 XXX 0) 43 XXX
037833 10 0 |APPLE ORD .. 1 03/19/2019. [ ITG INC XXX 9,088 | covvoeeeeeerrees | v 33,537 XXX
03835C 10 8 [APPTIO CLAORD .. | 01/10/2019. | Not Available XXX (5) 1,893 XXX
03965L 10 0 |ARCONIC ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
04269X 10 5 |ARRAY BIOPHARMA ORD. .. | 07/30/2019. | Not Available XXX (343) 3,362 XXX
04685W 10 3 |ATHENAHEALTH ORD .. | 02/11/2019. | Not Available XXX (505) 6,092 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT .. | 05/29/2019. | MORGAN STANLEY CO XXX LK< TS I 14,400 XXX
060505 10 4 | BANK OF AMERICA ORD... .. 1 07/01/2019. | JP MORGAN SECURITIES INC.. XXX 9,240 58,273 XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD v | [ 10/15/2019. | ITG INC XXX 2,544 I 35,257 XXX
081437 10 5 |BEMIS ORD C| 06/11/2019. | VARIOUS I . . XXX (227 5,281 XXX
084423 10 2 |WRBERKLEY ORD.... ... | .| 04/03/2019. | VARIOUS XXX (189) XXX
086516 10 1 |BEST BUY ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
09062X 10 3 |BIOGEN ORD.. .. | 06/28/2019. | JP MORGAN SECURITIES INC........ccc. | 120.000 | 28,065 XXX 3 <Y/ BRI IO 40,505 XXX
097023 10 5 |BOEING ORD.. woer | .- | 04/01/2019. | Adjustment. XXX 0 XXX
099724 10 6 |BORGWARNER ORD........ccooommmrmmmriamiriraniinns .. | 08/14/2019. | RBC CAPITAL MARKETS........cccoocvmvvvir 15.000 471 XXX (65) 456 XXX
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101121 10 1 |BOSTON PROPERTIES REIT ORD........ccccooounuce .. | 04/01/2019. | Adjustment. XXX 0 XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD.. .. [ 10/15/2019. [ ITG INC 5.000 187 XXX 70 223 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
110448 10 7 [BRITISH AMERICAN TOBACCO ADR REP ORD. | C| 04/01/2019. | Adjustment XXX 0 XXX
115637 20 9 |BROWN FORMAN CL B ORD. .. | 08/14/2019. | VARIOUS.........cooovvvvemnmrrriismsnrviiisnnniens | 20.000 | oo 1,103 XXX 6) 945 XXX
118230 10 1 |BUCKEYE PARTNERS UNT... o |+ | 0971672019, | VARIOUS....cooosvvsvssvsssssvsssssssiess | 11,700.000 | ....... 472,216 XXX | 0504722 | 339,183 | 10 165,539 | oo | e | v 165,539 | covvrsoverers | oo 504,722 XXX
125269 10 0 |CF INDUSTRIES HOLDINGS ORD..........ccccooouuc. .. | 04/01/2019. | Adjustment XXX 0 XXX
125523 10 0 |CIGNA ORD ... | .. | 01/01/2019. | Adjustment 0.972 185 XXX (10) A75 XXX
126408 10 3 [CSXORD.oovvorvveosnversnsenssssssssissesisssniensns o | 1211612019, [ ITG INCecovovvvrrneverssvnssvesnsnes | 570.000 | oo 41.489 XXX 8280 o 39,655 XXX
126650 10 0 |CVSHEALTH ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
12674R 10 0 |CJENERGY SVCS ORD.....cccooommmvvimrrrirriierrinns .. [ 10/31/2019. | VARIOUS 80.000 1,636 XXX 556 1,636 XXX
12685) 10 5 |CABLE ONE ORD .. | 08/14/2019. | RBC CAPITAL MARKETS 5.000 6,237 XXX 176 4,276 XXX
13123X 10 2 |CALLON PETROLEUM ORD.. .. [ 12/20/2019. | CORPORATE ACTION 0.500 2 XXX 0 7 XXX
132011 10 7 [CAMBREX ORD.....oooovvorncrmsivesssicnssissssnienes .| 12/04/2019. | CORPORATE ACTION....c.covvvrcvmmmmen | 50.000 | oo 3,000 XXX 1,189 3077 XXX
133034 10 8 |CAMDEN NATIONAL ORD, .. | 08/14/2019. | RBC CAPITAL MARKETS........cccoocvmmvrire 10.000 M7 XXX 0 459 XXX
144577 10 3 |CARRIZO OIL AND GAS ORD.... .. [ 12/20/2019. | VARIOUS 110.000 2509 XXX 1,267 2,509 XXX
149123 10 1 |CATERPILLAR ORD... .. | 04/01/2019. | Adjustment XXX 0 XXX
151020 10 4 |CELGENE ORD [ 12112019, | VARIOUS ... | 850.000 | .....ooooo 90,449 XXX [GIS1)) FN DU 49,062 XXX
15135B 10 1 |CENTENE ORD......cccoooimmiiiimriirriiinriccnieneienns .. | 02/07/2019. | VARIOUS XXX 1,712 XXX
156700 10 6 |CENTURYLINK ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
165240 10 2 | CHESAPEAKE LODGING REIT ORD .| 09/10/2019. | VARIOUS 80.000 2187 XXX 522 2470 XXX
171484 10 8 |CHURCHILL DOWNS ORD .. 101/28/2019. | VARIOUS XXX (1,360) XXX
17275R 10 2 |CISCO SYSTEMS ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC.....cooooeees | 890.000 | oo 48711 XXX 2056 | oo o 40,620 XXX
18914U 10 0 |CLOUDERA ORD .. 1 01/03/2019. | Not Available 0.450 4 XXX 2 7 XXX
20030N 10 1 |COMCAST CL A ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
200340 10 7 |COMERICA ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
200525 10 3 |COMMERCE BANCSHARES ORD .. [ 12/02/2019. | VARIOUS XXX (35) XXX
20825C 10 4 |CONOCOPHILLIPS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
209115 10 4 | CONSOLIDATED EDISON ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
22052L 10 4 |CORTEVAOROD...... .| 07/01/2019. | Adjustment 0.333 8 XXX 0 13 XXX
22160K 10 5 |COSTCO WHOLESALE ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
222070 20 3 [COTY CLA ORD C| 05/01/2019. | AJUSIMENE....orocensens | 128.000 | oo 1,491 XXX 630 1,469 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD........ccccooou .. | 06/19/2019. | Not Available 0.405 15 XXX 1 14 XXX
244199 10 5 |DEERE ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD. .. | 01/29/2019. | Not Available 0.177 s XXX 1 9 XXX
247361 70 2 |Delta Air Lines, Inc .. | 04/01/2019. | Adjustment XXX 0 XXX
254687 10 6 |WALT DISNEY ORD .. [ 0412212019, | ITGINC.....oorveveieeneressecesiissscsiiiinnns | 201.309 | vovvvoo 26,374 XXX (1 PPN PR 22,145 XXX
25470M 10 9 |DISH NETWORK CL A ORD... .. 109/11/2019. | CORPORATE ACTION......cccooommrveerrriinnae 0.114 4 XXX 0 4 XXX
25746U 10 9 |DOMINION ENERGY ORD .. | 01/02/2019. | Not Available 0.730 54 XXX 1 53 XXX
260557 10 3 |DOW ORD .. | 04/02/2019. | Not Available 0.333 19 XXX 0 22 XXX
26078) 10 0 | DOWDUPONT ORD.....cccoomvvmmimnsirrsvrnsinssinnes | 0410212018 | VARIOUS ..ot | 2,612.000 | ........ 123,065 XXX | 123,065 | oorrrr139,690 | 1oree(16,624) | oo | oo | oo (27 [ I 123,065 XXX
26441C 20 4 |DUKE ENERGY ORD........cccoovmmmmrimmmemieneirnneninns .. | 04/01/2019. | Adjustment. D0 R BTN OSSN USSR I 0 XXX
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26483E 10 0 |DUN & BRADSTREET ORD.......ccoooommrrierrriearnnens .. | 02/08/2019. | Not Available.........ccoowvvvvevvveveisssesneecere | 50000 | oo 7,250 XXX 1116 (21) 7,116 XXX
26614N 10 2 |DUPONT DE NEMOURS ORD... .. [ 10/15/2019. [ ITG INC XXX ..25,072 (01 T B 25,072 XXX
26875P 10 1 |EOG RESOURCES ORD.... .. [ 10/15/2019. [ ITG INC XXX | 51,857 51,857 XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT.. .1 03/01/2019. | RBC CAPITAL MARKETS.........cc00.c0ororv.. 500, XXX | 106,157 ..106,157 XXX
278642 10 3 |EBAY ORD .| 06/28/2019. | JP MORGAN SECURITIES INC......oococcoc.| 450.000 | oo 17,775 XXX | 14,256 | coerrreess 12,832 | 1,625 [ v [ | oo 1,825 | o | e 14,256 XXX
278768 10 6 |ECHOSTAR CLA ORD .. 109/11/2019. | VARIOUS 60.000 2630 XXX 2,630 XXX
281020 10 7 |EDISON INTERNATIONAL ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH ORD .. | 03/18/2019. | Not Available 0.484 15 XXX 0 12 XXX
286082 10 2 |ELECTRONICS FOR IMAGING ORD.. .| 07/23/2019. | Not Available 60.000 2990 XXX 405 1,893 XXX
28849P 10 0 |ELLIE MAE ORD o | O4NTI2019. | NOLAVAIEDIE. ..o v | 50.000 | ..ooooeven 4,950 XXX 1,004 4,146 XXX
291011 10 4 |EMERSON ELECTRIC ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT...... |.. | 01/25/2019. | MERGER.......c.cooosvivvmmsviivvnsssiinnnnnn | 16,300.000 | ......... 200,384 XXX | oo 251401 | e 179,463 | 71,938 | oo | oo | e 71,938 | oo | oo 251,401 XXX
29358P 10 1 |ENSIGN GROUP ORD.......ccooommmveerriiiniriinnii .. [ 10/01/2019. | VARIOUS 70.000 2,787 XXX 2,715 | ... 71 2,787 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD............... .| 10/16/2019. | VARIOUS XXX 10,684) | ... 428 XXX
297425 10 0 |ESTERLINE TECHNOLOGIES ORD .. | 03/14/2019. | Not AVailabIe...........ovwrvvreeeeerssssssennrvene | 40.000 | ..ovoonevs 4,900 XXX (241) 4,617 XXX
30063P 10 5 |EXACT SCIENCES ORD .. | 11/08/2019. | CORPORATE ACTION.......cccoommrrerrrriirnne 0.510 40 XXX 0 XXX
30212P 30 3 |EXPEDIA GROUP ORD.. .. | 08/01/2019. | CORPORATE ACTION........coccoovvvvirriirnne 0.600 XXX 9 XXX
30231G 10 2 |EXXON MOBIL ORD .. [ 12/16/2019. [ ITG INC 170.000 11,905 XXX 2,778 XXX
302491 30 3 [FMC ORD.......cocoovrvirriirriineisssisnenninenens .. | 03/01/2019. | VARIOUS 160.000 10,571 XXX (1,263) XXX
30255G 10 3 |FCB FINANCIAL HOLDINGS CL A ORD............... .. 101/01/2019. | VARIOUS 60.000 2,803 XXX 788 XXX
311900 10 4 |FASTENAL ORD .| 05/23/2019. | VARIOUS XXX 6145 XXX
313148 30 6 |FEDERAL AGRICULTUR MORTGAGE CL C ORD] .. | 08/14/2019. | RBC CAPITAL MARKETS.........cccccoruunnen. 10.000 755 XXX 0 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... | .. | 08/01/2019. | ITG INC.......ccoommmmrrmmrervvermrssssseeceeriviiiiinns | 230110 | oo 25,724 XXX L5720 IS I XXX
316773 10 0 |FIFTH THIRD BANCORP ORD.......c.ccoorrvvmrrvrns .. | 03/22/2019. | Not Available 0500 1 XXX 2 XXX
31787A 50 7 |FINISARORD...... .. | 09/24/2019. | VARIOUS XXX (764) XXX
320080 10 6 |FIRSTDATACLAORD.........coomommerrrccicicrrrrrrrss .| 07/29/2019. | VARIOUS XXX 3,828 XXX
32020R 10 9 [FIRST FINANCIAL BANKSHARES ORD............... .. | 06/04/2019. | VARIOUS XXX (122) XXX
337738 10 8 |FISERV ORD .. 1 07/29/2019. | CORPORATE ACTION.......ccooommrreearriirnne 0.040 4 XXX 0 XXX
337932 10 7 |FIRSTENERGY ORD.. .. | 04/01/2019. | Adjustment XXX 0 XXX
34354P 10 5 |FLOWSERVE ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
35137L 10 5 |FOXCLAORD .. | 0410172019, [ VARISOU......oooorrrrrieinnsssssrisiennnnns 0.333 13 XXX 0 13 XXX
35137L 20 4 |FOXCLBORD .. | 04/01/2019. | VARIOUS 0.333 13 XXX 0 13 XXX
36472T 10 9 |GANNETT CO,, INC.... . | 11/20/2019. | Not Available 0.980 5 XXX 0 9 XXX
366505 10 5 |GARRETT MOTION ORD 06/28/2019. | JP MORGAN SECURITIES INC............... 150.000 2,303 XXX (316) 1,535 XXX
369550 10 8 | GENERAL DYNAMICS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
369604 10 3 | GENERAL ELECTRIC ORD.... .. [12/16/2019. | VARIOUS..........cooovvvviiinrnriissssiiissssinins | 10,220.000 | co....... 137,438 XXX 58,634 | ..oovveerieriens | e 138,200 XXX
37045V 10 0 |GENERAL MOTORS ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC A 630.000 | voovvvviiin 24,275 XXX (G22)) T B 20,544 XXX
371559 10 5 | GENESEE & WYOMING CL A ORD.... .. [ 12/30/2019. | CORPORATE ACTION 80.000 8.960 XXX 685 6,606 XXX
37244C 10 1 |GENOMIC HEALTH ORD... .. [11/08/2019. | VARIOUS.........cooovvvvmsnnvviisnsevsiissnenniens | 30.000 | oo 1,955 XXX (54) 1,878 XXX
37940X 10 2 |GLOBAL PAYMENTS ORD. .. |.. | 09/17/2019. | CORPORATE ACTION........ccoooomurrrirarnnens 0.222 36 XXX 2 25 XXX
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD................ .. [ 08/14/2019. | VARIOUS..........cooovvrvmsnrrviiisnsisviisssiniiens | 80.000 | oo 1,062 XXX (59) 1,573 XXX
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384637 10 4 | GRAHAM HOLDINGS CL B ORD........ccccoorurrrirnaee .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINC. 10.000 | ... 6900 | XXX (623) 5,783 XXX

40412C 10 1 |HCA HEALTHCARE ORD .. | 08/14/2019. | RBC CAPITAL MARKETS.......ccoovvvmmmeanc | 205.000 | ..oooovee 25,172 XXX 2150 | oo | v 27,662 XXX
40418F 10 8 |HFFCLAORD .. 1 07/01/2019. | VARIOUS 50.000 2,294 XXX 257 1,915 XXX
40434L 10 5 |HPORD - [ 1071512019, [ITG INC.....ooorrvreveversssssnnrveveennmsssssssnns [ 1,045.000 XXX L N IR 24,292 XXX
410345 10 2 |HANESBRANDS ORD. .. | 08/14/2019. | VARIOUS XXX 575 1,766 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD. .. | 07/01/2019. | VARIOUS XXX (3,608) 1,778 XXX
427866 10 8 |HERSHEY FOODS ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
431571 10 8 |HILLENBRAND ORD v | -+ | 12/01/2019. | Adjustment 0.896 29 XXX 0 46 XXX
440894 10 3 |HORTONWORKS ORD.........cccoowommmrirmmrirrnrirnnnes .. [ 01/04/2019. | VARIOUS..........ooovvvvsnriiissssnsiisssnninns | 90.000 | vovvvvr 1,796 XXX 499 1,796 XXX
45321L 10 0 |IMPERVA ORD......ccossiumiiriinriineireeineisseiiseins .. 1 01/10/2019. | Not Available 50.000 2788 XXX (29) 2,756 XXX
458118 10 6 |INTEGRATED DEVICE TECHNOLOGY ORD....... C|04/01/2019. | Not Available..............coowwwvermssvrveisassenns | 160.000 | .ooovveenee 7,840 XXX (280) 7,469 XXX
458140 10 0 |INTEL ORD...ooccccccveeeeeeeeeeesceeoeeeeeeeeseses oo .| 04/01/2019. | Adjustment XXX 0 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... |.. | 04/01/2019. | Adjustment XXX 0 XXX
46333X 10 8 [IRONWOOD PHARMA CL A ORD.........cccccoomurreen .. | 04/02/2019. | VARIOUS 170.000 2,904 XXX 1,142 2,904 XXX
46625H 10 0 |JPMORGAN CHASE ORD.......ccocooommrremrrirrnrrion .. | 04/01/2019. | Adjustment. XXX 0 XXX
478160 10 4 |JOHNSON & JOHNSON ORD.... .. | 04/22/2019. [ ITG INC XXX P25 X N N I 38,567 XXX
48020Q 10 7 |JONES LANG LASALLE ORD ... |.. | 08/01/2019. | Adjustment XXX 0 73 XXX
482387 10 9 |KAR AUCTION SERVICES ORD.........ccocrnvrrernnrnee .. | 06/28/2019. | VARIOUS XXX 1,355 8,990 XXX
50050N 10 3 |KONTOOR BRANDS ORD.. .. | 06/01/2019. | Adjustment. XXX 0 4 XXX
500754 10 6 |KRAFT HEINZ ORD ... | .. [ 10/15/2019. [ ITG INC XXX [ N 27,539 XXX
502413 10 7 |L3 TECHNOLOGIES ORD.........cccoovrrmmmrirrriirannnens .. 1 07/01/2019. | VARIOUS . XXX (7,579) 5,446 XXX
517942 10 8 |LASALLE HOTEL PROPERTIES REIT ORD.. .. 01/01/2019. | Adjustment...............cccooommmmrervvvvvoiiisissnnnne | 130.000 | oo 4517 XXX 95 4,263 XXX
52471Y 10 6 |LEGACYTEXAS FINANCIAL GROUP ORD...........|.. | 11/01/2019. | VARIOUS 50.000 2194 XXX 531 2,136 XXX
52603A 20 8 |LENDINGCLUB CORPORATION.......cccovvvrmrrmrnnne .. | 07/08/2019. | Not Available 0.400 6 XXX 0 6 XXX
53046P 10 9 |LIBERTY EXPEDIA HOLD SRS A ORD. .. | 07/26/2019. | VARIOUS XXX 144 2,491 XXX
532457 10 8 |ELILILLY ORD .. | 04/01/2019. | VARIOUS XXX (95) 4,534 XXX
53814L 10 8 |LIVENTORD......... .. | 03/04/2019. | Not Available XXX 0 8 XXX
539830 10 9 |LOCKHEED MARTIN ORD.......cccccoommmrirmmriranniens .. [ 10/15/2019. [ ITG INC XXX 5,99 | oo | v 54,516 XXX
540424 10 8 |LOEWS ORD .. | 08/14/2019. | VARIOUS XXX (608) 2,806 XXX
548862 10 1 |LOXO ONCOLOGY ORD ..102/19/2019. | Not Available XXX 683 4,885 XXX
55264U 10 8 |MB FINANCIAL ORD .. | 03/22/2019. | VARIOUS XXX 696 5,056 XXX
552676 10 8 |MDC HOLDINGS ORD .. 1 02/13/2019. | VARIOUS XXX 2 XXX
55336V 10 0 |MPLX COM UNT. .. | 03/01/2019. | UBS SECURITIES LLC.........coovmvvvvvivmnnn | 2,400.000 | ... 79,163 XXX (37T N B, 79,204 XXX
57060D 10 8 |MARKETAXESS HOLDINGS ORD. .. | 06/01/2019. | Adjustment. XXX (980) XXX
571748 10 2 |MARSH & MCLENNAN ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
57636Q 10 4 |MASTERCARD CLAORD.. .. | 04/01/2019. | Adjustment XXX 0 XXX
580135 10 1 |MCDONALD'S ORD.... .103/19/2019. | ITG INC XXX [072:1:) ) S B 23,742 XXX
58471A 10 5 |MEDIDATA SOLUTIONS ORD .. [ 10/28/2019. | CORPORATE ACTION XXX (114) 4,605 XXX
594837 30 4 |MICRO FOCUS INTERNATIONAL ADR. ..| C | 04/30/2019. | VARIOUS XXX (5) 12 XXX
594918 10 4 |MICROSOFT ORD ... | .. | 04/01/2019. | Adjustment. XXX 0 XXX
595112 10 3 |MICRON TECHNOLOGY ORD........ccccooorurvrirannnens .| 06/28/2019. | JP MORGAN SECURITIES INC.....ooovvvee | 100.000 | oo 3,859 XXX 1,167 4,340 XXX
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59870L 10 6 |MILACRON HOLDINGS ORD.........ccocovemmrrirrrenas .. [ 11/21/2019. | VARIOUS | i XXX 564 1,515 am|. (177) XXX
60255W 10 5 |MINDBODY CL A ORD .. | 02/15/2019. | Not Available 50.000 1,825 XXX (101) 1,719 XXX
615369 10 5 |MOODYS ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
638904 10 2 |NAVIGATORS GROUP ORD.. .. | 05/23/2019. | Not Available..........ccoowvvvvvvveerviissmsnmrrir | 20.000 | oo 1,400 XXX (10) 1,380 XXX
64111Q 10 4 |NETGEAR ORD .. [01/02/2019. | VARIOUS.........cooovvrvmnnrvriismnnsiiisnnniiens | 30.000 | oo, 1,681 XXX 120 1,681 XXX
651290 10 8 |NEWFIELD EXPLORATION ORD... .. | 04/01/2019. [ VARIOUS........cooommrmmmrerveeriissssnneecviriiens | 245.000 | oo 6,377 XXX 2,785 6,377 XXX
65158N 10 2 |NEWMARK GROUP CL A ORD .. 101/01/2019. | Adjustment. 0.724 6 XXX 0 6 XXX
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD.. .. | 10/31/2019. | CORPORATE ACTION. 0.193 1 XXX 0 2 XXX
65339F 10 1 |NEXTERA ENERGY ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
655844 10 8 |NORFOLK SOUTHERN ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS OR .. [10/02/2019. | VARIOUS 350.000 5.954 XXX 1,323 5,954 XXX
67069D 10 8 |NUTRISYSTEM ORD .1 03/08/2019. | VARIOUS..........coomvvrvvimnecrviimsnnvriismnnn | 40.000 | oo 1,716 XXX 4 1,760 XXX
67072V 10 3 |NXSTAGE MEDICAL ORD.. .. | C| 02/22/2019. | Not Available: 70.000 2,100 XXX (76) 1,927 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD............ccooccrn. | 10/15/2019. [ VARIOUS....ooccvrsevrseresrssvnssnsennes | 500776 | o 24153 XXX L4 S D 46,016 XXX
683344 10 5 |NANOMETRICS ORD. .. | 11/01/2019. | Adjustment. 0.126 4 XXX 0 4 XXX
68389X 10 5 |ORACLE ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
69331C 10 8 |PG&E ORD o [O1AB12019. | ITG INC.oomenscnseee | 650.000 | oo 4,242 XXX K10 T O B 18,475 XXX
698354 10 7 |PANDORA MEDIA ORD.. .. |..]02/01/2019. | VARIOUS 310.000 2731 XXX 223 2,731 XXX
700517 10 5 |PARKHOTELS RESORTS ORD.........ccccocuvmirrinnee .. 109/18/2019. | CORPORATE ACTION........coccouvvvvirriirnne 0.240 6 XXX 1 7 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD. .. | 11/01/2019. | CORPORATE ACTION........coccoumvvrrrrrirnns 0.500 s XXX 1 8 XXX
717081 10 3 |PFIZER ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
718546 10 4 |PHILLIPS 66 ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
742718 10 9 |PROCTER & GAMBLE ORD.........ccccoommrrrimnrrian .. | 04/01/2019. | Adjustment. XXX 0 XXX
743606 10 5 |PROSPERITY BANCSHARES ORD..........ccccco.. .| 11/01/2019. | CORPORATE ACTION....cc.ccocovvvrrrrvrrns 0.400 29 XXX 0 28 XXX
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD... | .. | 04/01/2019. | Adjustment XXX 0 XXX
74460D 10 9 [PUBLIC STORAGE REIT ORD......cccrvrmriiirrine .. | 04/22/2019. [ ITG INC XXX (335) XXX
756577 10 2 |RED HAT ORD .| 07/09/2019. | Not Available XXX | e 13,489 [ e 27,224 | (13,735) [ e [ oo | e TURN £ | P— XXX
761152 10 7 |RESMED ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
78463M 10 7 |SPS COMMERCE ORD .. | 08/23/2019. | VARIOUS XXX (80) XXX
79466L 30 2 |SALESFORCE.COM ORD.. .. | 08/01/2019. | CORPORATE ACTION. 0.240 38 XXX 0 39 XXX
80589M 10 2 | SCANA ORD .| 01/02/2019. | VARIOUS 170.000 5705 XXX (2,417) 5,705 XXX
806407 10 2 |HENRY SCHEIN ORD [ 0200772019 | VARIOUS......ooereeessveenssseenssnn | LR R — 14,501 XXX KLY DS O 14,501 XXX
81618T 10 0 |SELECT INCOME REIT ORD. ...|.. | 01/01/2019. | VARIOUS 100.000 2047 XXX oo 2047 | o736 | 1,311 1,311 2,047 XXX
81663A 10 5 |SEMGROUP CLA ORD......cccovvmvirmrieiieririrniniins .. | 12/05/2019. | Citigroup Global Markets Inc. NY........... | 15,890.000 | .......... 266,437 XXX | 386613 | 218964 | . 167,648 | ovevvveerereeeecres | cereeeeerccernnns | v LA T T 386,613 XXX
816883 10 2 | SENDGRID ORD 10210172019 | VARIOUS.....ooorsoesenssensssiens | 40.000 | .oooo..... 1,650 XXX A(77) (7 1,650 XXX
82568P 30 4 |SHUTTERFLY ORD.....coooieroieerinecnssesrsncnens .| 09/26/2019. | CORPORATE ACTION....cc.ccocovvvrrvcrrns 40.000 2040 XXX 763 2373 XXX
835898 10 7 |SOTHEBYS ORD .. 1 10/03/2019. | CORPORATE ACTION.......cccovvvererrirerinns 40.000 2280 XXX oo 1875 | 4590 | i85 | e, 85 1,675 XXX
84652) 10 3 |SPARK THERAPEUTICS ORD... .. | 12/17/2019. | Not Available 30.000 3435 XXX 245 1,419 XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD............... .. [ 10/01/2019. | Adjustment 0.125 7 XXX 0 9 XXX
855244 10 9 |STARBUCKS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
867914 10 3 [SUNTRUST BANKS ORD........cocccccrmrrrrrermrrre | 12/06/2019. | VARIOUS....ooccvrsevrsererssrmssnsennes | 570.000 | oo 24,633 XXX [ZREL:)) [ B 24,633 XXX
87161C 50 1 [SYNOVUS FINANCIAL ORD.....ccocovvrmrrermrrrerrrrennns .. | 04/01/2019. | Not Available 0.300 9 XXX o4 | o100 | e | e, 4 14 XXX
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

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

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
872275 10 2 | TCF FINANCIAL ORD........ccooovurmmrriarrrirrnrieneenns .. | 08/01/2019. [ VARIOUS.......oommmmrrmrrervvorissnseseessisins | 200.000 | oo 4,800 XXX 4,800 902 4,800 XXX
872307 10 3 |TCF FINANCIAL ORD.........ccoovvrmmmiiinrriinniiinnieens .. | 08/01/2019. | CORPORATE ACTION........c.ccoovvvvirniinnne 0.620 27 XXX 10 33 XXX
872540 10 9 | TIXORD....cooiiiiriiriiereieceieceiesesiecesieneni . | 04/01/2019. | Adjustment XXX 0 XXX
87336U 10 5 |TABLEAU SOFTWARE CLAORD.......ccccooormmrrinnns .. [08/01/2019. | VARIOUS..........oovvvvvmsnrnrissnsiriissssiniiens | 80.000 | oo, 7,712 XXX (1,888) 7,712 XXX
87612E 10 6 |TARGET ORD......cccsteriirrineierniseersecisenis .. | 04/01/2019. | Adjustment XXX 0 XXX
87612G 10 1 | TARGA RESOURCES ORD .| 04/01/2019. | BARCLAYS CAPITALLE.........vvvvrceeea | 2,800.000 | ......... 113,549 XXX 22069 | oo 122,925 XXX
87901J 10 5 |TEGNA ORD ... | .. | 08/14/2019. | VARIOUS 70.000 994 XXX 243 1,004 XXX
881569 10 7 | TESARO ORD.......ccoooomrveereiieceiieneiieseiieseiines C| 01/22/2019. | Not Available.............c.coovvvvemrvmerriierreaan | 50.000 | oo 3,750 XXX (1,666) 2,047 XXX
891906 10 9 |TOTAL SYSTEM SERVICES ORD. .. [09/27/2019. | VARIOUS...........ooovvvvvinnnriisssernsiisessins | 220.000 | oo 10,817 XXX (074 S I 10,817 XXX
892356 10 6 | TRACTOR SUPPLY ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
896047 50 3 | TRIBUNE MEDIA CL A ORD .. | 09/19/2019. | CORPORATE ACTION........mmvvvvvvciiiiens | 100.000 | oo 4,669 XXX (784) 3,754 XXX
89832Q 10 9 |BBAND TORD.. .. | 12/09/2019. | CORPORATE ACTION. 0.150 8 XXX 0 8 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CL A ORD........ | .. | 03/19/2019. | VARIOUS XXX (26,518)| ... 31,707 XXX
90130A 20 0 |TWENTY FIRST CENTURY FOX CLB ORD........ ..103/19/2019. | VARIOUS ! XXX (2,721) XXX
90138F 10 2 |TWILIO CLA ORD .. | 02/01/2019. | Not Available 0.400 45 XXX 0 XXX
902104 10 8 [HIVIORD......ooovmvirrricrrinsiensiensnnnins .. | 09/27/2019. | VARIOUS 1.270 50 XXX 6 XXX
903293 40 5 |USGORD ..| C| 04/24/2019. | Not Available..............ccoccevvevmmmrvriiemncrens | 100.000 XXX 16 XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD.. .. | 05/03/2019. | Not Available ..30.000 XXX 1,217 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD .. | 04/22/2019. [ ITG INC ..160.000 XXX 2,235 XXX
91529Y 10 6 |UNUM ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
91732 10 2 |US ECOLOGY ORD .. [ 11/01/2019. | VARIOUS .20.000 XXX 86 XXX
918204 10 8 [VF ORD....cccooiirrirriiriienieneseseeseiereiineees .| 05/23/2019. | VARIOUS 457.000 XXX (20,291) XXX
91913Y 10 0 |VALERO ENERGY ORD........ccccoovmmmmrimmrriarrrirannns .. | 04/01/2019. | Adjustment. XXX 0 XXX
922406 10 1 |VECTREN ORD .| 02/01/2019. | NOt AVIaDIE......c..rcevrsvrecrrcrrssrrinns | 100000 | 7.200 XXX (46) XXX
92240M 10 8 |VECTOR GROUP ORD......ccoocommrvimmrriiereiirecniis .. | 09/16/2019. | VARIOUS XXX (20) XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD. .. | 04/01/2019. | Adjustment D0 G T KT DU DR 0 XXX
92345Y 10 6 |VERISKANALYTICS ORD .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINCG. 130.000 | oo 19,039 XXX | e 10,886 | oo 14175 | ..o (Kl — (3,289) [ [ v 10,886 xXX

92532W 10 3 |VERSUM MATERIALS ORD... .. | 10/07/2019. | Not Available XXX 642 4,246 XXX
92553P 20 1 |VIACOM CL B ORD ... | .- | 12104/2019. | VARIOUS XXX 1,718 12,897 XXX
92556H 20 6 [CBSCLBORD.....cooevirriirriierriieeerieseiiennii .. [ 12/05/2019. | CORPORATE ACTION........c.ccovvvvrrriinnns XXX 0 XXX
92826C 83 9 [VISACLAORD .. | 04/01/2019. | Adjustment XXX 0 XXX
929740 10 8 [WABTEC ORD.......ooooccccreseeoeresscccrresssccneess .| 03/12/2019. | Not Available XXX 0 XXX
930427 10 9 |WAGEWORKS ORD .. | 08/30/2019. | CORPORATE ACTION........c.ccoovvvvirniinnne XXX 554 XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD .. [ 10/15/2019. [ ITG INC XXX 2214 XXX
949746 10 1 |WELLS FARGO ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC............... XXX 5,406 XXX
958102 10 5 |WESTERN DIGITAL ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
958254 10 4 |WESTERN GAS PARTNERS UNT. .. | 02/28/2019. | VARIOUS 312,823 XXX 312,823 257,603 55,220 XXX
958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT. |.. | 09/23/2019. | VARIOUS 177,146 XXX ..276,639 183,101 93,538 XXX
981558 10 9 |WORLDPAY CLA ORD -| 08/01/2019. | VARIOUS ..13,789 XXX ..10,258 28,538 | e (14,276) [ v | oo [ I(LRI] I—— XXX
98978V 10 3 |ZOETIS CL A ORD .. | 04/01/2019. | Adjustment. XXX (0 OO USSR USSR PR XXX
GO0B4AW 10 1 | ADIENT ORD...oovooooerecereeereeeeessessesescrereeeeeneene D| 04/01/2019. | Adjustment XXX 0 oo e e e, XXX




Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

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

AN4ATE

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
G05384 10 5 |ASPEN INSURANCE HOLDINGS ORD................ C| 02/15/2019. | Not Available. 70.000 2,993 XXX (15) 2,924 XXX
G0551A 10 3 |ARRISINTERNATIONAL ORD........c.cooovumvvinnnenns .. | 04/04/2019. | Not Available................ccoowrvvvevimmrerviiinnnnn | 200.000 | oo 6,350 XXX (1,434) 4,680 XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD .. [ 08/14/2019. | VARIOUS..........oooovvrvmnreiissnsnsiiisssnninns | 55.000 | ..ooorrevnnne 1,605 XXX 266 1,554 XXX
G1154H 10 7 |BELMOND CL A ORD ... |C| 04/17/2019. | Not Available. 110.000 2750 XXX (812) 1,942 XXX
G2709G 10 7 |DELPHITECHNOLOGIES ORD........ccccccovviruriianae D | 04/01/2019. | Adjustment XXX 0 XXX
(48833 10 0 |WEATHERFORD INTL ORD . [ C[05/14/2019. | ITG INC.....oovovooeeeeseeeeevsssssneeeenen | 1,240.000 [ oo 58 XXX 2543 3,236 XXX
G491BT 10 8 |INVESCO ORD ... | .. | 04/01/2019. | Adjustment XXX 0 XXX
G7665A 10 1 |ROWAN COMPANIES CL A ORD.........cccocevernn C| 04/11/2019. | VARIOUS 150.000 2,822 XXX 1,563 2,822 XXX
G9019D 10 4 |TRAVELPORT WORLDWIDE ORD .| €| 05/30/2019. | Not Available 150.000 2363 XXX (74) 2270 XXX
G918E 10 7 |WHITE MOUNTAINS INSURANCE ORD .| C|06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 10000 | oo 10214 Xxx 136 8713 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CLAORD....... C| 04/01/2019. | Adjustment XXX 0 XXX
N6596X 10 9 [NXP SEMICONDUCTORS ORD.........c.ccoovvvernnn C|06/28/2019. | JP MORGAN SECURITIES INC........oocoo. | 420.000 | oo 40,997 XXX 2054 | oo 32831 XXX
Y8565N 30 0 |TEEKAY TANKERS LTD....coovvervriernrinriersrinninns C | 11/25/2019. | CORPORATE ACTION........cecrvrrmrvrrirnnnne 0.250 5 XXX 0 4 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... derre s | 3,737,647 XXX | 4129709 | 3143316 | 793861 | O 0 [ 793,861 [ .oovvrrennn. (| 4,129,709 | ..o 0 XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:NTL VALADV.... .| 1111412019, | VARIOUS..........cooovmvvrvmnmmmriivmsmviivisnnn | 134,472 XXX 0 XXX
04314H 85 7 |ARTISAN:NTL VAL INST... <o | .. | 04/01/2019. | Adjustment. XXX 0 XXX
04314H 85 7 [ARTISAN:INTL VAL INST...coovvirrirriirierseienrnns .. | 11/14/2019. | VARIOUS 352303 XXX 0 XXX
9499999. Total - Common Stocks - Mutual Funds XXX 0 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 - XXX | eee129,709 | 3,143,316 | .00 793,861 [ oD | v (| — AR oY — 0 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. e XXX e R 0 XXX
9799999. Total - COMMON SHOCKS.....vversevrees v oo | 4,463,355 XXX | 4,375,193 | oo 3,143,316 | ..... 793,861 | o0 | v 0 [ 793,861 | ..ovvvvvveieee 0]....4375193|.....0/...88162.....88,162 |... 111,007 XXX
9899999. Total - Preferred and Common Stocks s | 4,463,355 XXX | 4,375,193 ...3,143,316 | ...... 793,861 | o0 | o 0 [ JEER: [T 0].....4375193 |.......0]|...88162 | .....88162 | ... 111,007 XXX
9999999. Total - Bonds, Preferred and Common Stocks I 78,791,715 XXX | 78,925,429 74223799 | ...... 313,228 | ...... (313,082) 0 146 0 ..1,905,892 XXX
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SCHEDULE D - PART 5§

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

Sl

1 2 3 4 5 6 7 8 9 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
110122 15 7 |BRISTOL MYERS SQRTS Wl......cvvuvnnee .| 11/20/2019 | VARIOUS 1112212019 [ ITG INC....ovvereins 850 0
25470M 11 7 |DISH NETWORK SUBS RTS......ccccsumuunes .. | 11/18/2019 | VARIOUS 12/03/2019 | VARIOUS.......oovvririnnisnrienississnssssisssnens | coveesnsssesssneans 15 0
3899999. Total - Bonds - Industrial and Miscellaneous 865 0 0 0 0 0
8399998. Total - Bonds 865 0 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
014339 10 5 |ALDER BIOPHARMACEUTICALS ORD.. |.. | 03/19/2019 | ITG INC 10/22/2019 | CORPORATE ACTION........cccommveemrrrerins | o 76.000 | oo 1,050 1,050 0
038923 10 8 |ARBOR REALTY REIT ORD......ccccomurvnnee .. | 04/22/2019 | ITG INC 06/28/2019 [ GOLDMAN.......couvvmrimerenerrenrensssessensns | serseeines 100.000 | ovoovernrinne 1,364 0
MERRILL LYNCH PIERCE FENNER &
049904 10 5 |ATRION ORD......cccovvvrrriririerierercrirnens .. | 04/22/2019 | ITG INC 06/28/2019 [SMITHINC. | 10.000 | oo 8,663 8,663 0
MERRILL LYNCH PIERCE FENNER &
067774 10 9 |BARNES AND NOBLE ORD.......cccccevvvunee .. | 06/28/2019 | SMITH INC. 08/07/2019 | CORPORATE ACTION.... 0
14081R 10 3 |CARBON BLACK ORD .. | 06/28/2019 | GOLDMAN 10/08/2019 | CORPORATE ACTION... 0
141337 10 5 |CARBONITE ORD . |.. | 06/28/2019 | GOLDMAN 12/26/2019 | CORPORATE ACTION... 0
207797 10 1 |CONNECTICUT WATER SERVICE ORD | .. | 06/28/2019 | GOLDMAN 10/10/2019 | CORPORATE ACTION.... 0
212400 10 7 |CONTROL4 ORD....c.oovvmrrrerrreirerisein .. | 06/28/2019 | GOLDMAN 08/01/2019 | CORPORATE ACTION.... 0
225223 30 4 |CRAYORD .. | 03/19/2019 [ ITG INC 09/25/2019 | CORPORATE ACTION 0
26078 10 0 |DUPONT DE NEMOURS ORD .. | 04/02/2019 | VARIOUS 06/03/2019 | Unknown, ..3,330.000 0
26614N 10 2 [DUPONT DE NEMOURS ORD... .| 06/03/2019 | ITG INC 10/15/2019 [ VARIOUS.........covriivririiersineierisnissinens | cevreneeens 3.333 0
292505 10 4 |ENCANA ORD 04/01/2019 | VARIOUS 05/01/2019 [ AQJUSEMENL........coorvrrrerircrieereeeienienins | ceveeeinnn 654.615 0
29273V 10 0 |ENERGY TRANSFER UNT. 12/01/2019 | VARIOUS 12/16/2019 | VARIOUS... 65.475 0
MERRILL LYNCH PIERCE FENNER &
36473H 10 4 |GANNETT ORD....coooovrvrmrrrmeirerrrrinseriens .. | 06/28/2019 | SMITH INC. 11/19/2019 [ UNKNOWN.......convvvrririreeiseineiieriesiinenes | eeineenns 140.000 | coooovverrenne 1,142 0
369604 10 3 |GENERAL ELECTRIC ORD........cccovurnece .| 02/14/2019 | VARIOUS 12/16/2019 [ ITG INC....vvvvreicseeeeisnseierene | cvviees 1,577.000 22,092 0
GLOBAL BRASS AND COPPER
379536 10 3 |HOLDINGS ORD C| 04/22/2019|ITG INC 07/16/2019 | Not Available .30.000 | oo 1,305 0
OFFICE PROPERTIES INCOME TRUST
38376A 10 3 |CORD .1 01/01/2019 | ITG INC 01/02/2019 [ UNKNOWN. ......ooovvnirniieirerieriseiieeiseins | serineins 104.000 | oooovvernenas 2,047 0
INTERNATIONAL SPEEDWAY CL A
460335 20 1 |ORD .. | 06/28/2019 | GOLDMAN........otvvmrimericrirerereesseianennns 10/18/2019 | CORPORATE ACTION........ccovveririiinne 0
594837 40 3 |MICRO FOCUS INTERNATIONAL ADR.. | C | 04/30/2019 | CORPORATE ACTION... 05/20/2019 | Not Available 0
61022P 10 0 |MONOTYPE IMAGING HOLDINGS ORD |.. | 06/28/2019 | GOLDMAN 10/11/2019 | CORPORATE ACTION.... 0
63935N 10 7 |NAVIGANT CONSULTING ORD.............. .. | 04/22/2019 [ ITG INC 10/11/2019 | CORPORATE ACTION.......ccocvverrririnne 0
66706L 10 1 |NORTHSTAR REALTY EUROPE ORD....|.. | 06/28/2019 | GOLDMAN 09/30/2019 | CORPORATE ACTION.... 0
686330 10 3 |ORITANI FINANCIAL ORD.........ccocoerenne .. | 08/14/2019 | RBC CAPITAL MARKETS.. 12/02/2019 | Unknown 0
MERRILL LYNCH PIERCE FENNER &
781270 10 3 |RUDOLPH TECHNOLOGIES ORD.......... .. | 06/28/2019 | SMITH INC. 10/28/2019 | Unknown 30.000 | oovvrverrnenne829 | 829 | 829 0
88650V 20 8 |TIER REIT ORD .. | 03/19/2019 [ ITG INC 06/17/2019 | Unknown, 69.000 | ..oovvrrrrnn 1,719 0
891826 10 9 | TOWER INTERNATIONAL ORD .. | 08/14/2019 | RBC CAPITAL MARKETS.......c.ccouvverirns 10/01/2019 | AdJUSIMEN.......oovvmriricriericeierienes 25,000 | oo T | e 775 | i 77 0
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC.... | .. | 03/19/2019 | VARIOUS 04/01/2019 [ UNKNOWN. ......ooorvvmernriaeinerieseisesrensseins | seeveneenn 891.549 | ..ooovvvvnns 44,301 0
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC.... |.. | 03/19/2019 | VARIOUS 04/01/2019 | UNKNOWN........ooevnrveirrnrcirerisiseresieissnnnns | veerenines 438.406 | ........c..c.. 21,749 0
910304 10 4 |UNITED FINANCIAL BANCORP ORD..... .. | 06/28/2019 | GOLDMAN........otvrmrvmerireriresireesseinenins 11/01/2019 | Unknown 80.000 | o851 | 88T | 851 0
G3166L 10 0 |ENSCO ROWAN CLAORD.......cocoomrrenne D| 04/11/2019|ITG INC 06/28/2019 [ VARIOUS........covvvivrerierieeieiissiseiiens | seevneinns 103125 | oo 2,822 0
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Y7542C SCORPIO TANKERS ORD D| 12/01/2019 | CORPORATE ACTION 12/01/2019 33 30 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrAOEA. ........icueriiiiiiieieisiiiisissisiessississisns aeessssssseess e ess sttt .. ...238,934 245,484 0 0 0 0
9799998. Total - Common Stocks................. 245484 | ... 238,934 245,484 0 0 0 0
9899999, Total - Preferred and Common Stocks......................... ..245,484 245,484 0 0 0 0
9999999, Total - Bonds, Preferred and Common Stocks..............ccccvuvnn. 245,484 245,484 0 0 0 0

1




Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Life Insurer

61944@ 10 9 ‘ MOTORISTS LIFE INSURANCE COMPANY .....couuiiuiiestieeisetess s ssissss sttt | ............ | 66311 i NO | o | o 22,002,413 [ ..o | s 90,000.000 | .o 30.0
1299999. Total - COMMON SEOCKS = U.S. LIfE INSUIET.... ... vttt () I 22,002,413 | oo 0 XXX XXX
Common Stocks - Other Affiliates

00131@ 10 0 ‘ MCM INSURANCE AGENCY, INC.....ccoiiiiiimirnirsenissnisssesssnsssrsseneenes | ............ | NO 200.000 |. 100.0
1799999. Total - Common Stocks - Other AffiIaeS. .......wviieiiiiiiiii s 0 0 XXX XXX
1899999. Total - Common Stocks.. 0 ......22,002,413 XXX XXX
1999999. Total - Preferred and Common Stock. {11 OO 22,002,413 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.

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

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

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest

Bonds - Industrial & Miscell (Unaffiliated) - Issuer Obligati
KRAFT HEINZ FOODS CO....cooouriiririerinisseissrennns | ........... ‘ | 10/11/2019. | Not AVaIlaDIE. .......vvoriririsiiscii s 07/02/2020. | ...oovvvviennns 34,000 oo | s 34,000 .34,000 LYK I 280 | ... 2.80 [ [ |
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........cccocuiiiniiniiiiins 34,000 [ i 0 | s 0 | o 0 0 34,000 .34,000 473 0] XXX XXX XXX | i (V)] [ 0
3899999. Total - Industrial & Miscellan@ous (UNGFIIBEA). ... ... cverrerrruiiessiriiers s 34,000 | i (V] [P 0 [ oo 0 0 34,000 .34,000 473 0] XXX XXX XXX | e 0 [ i 0
Total Bonds
7699999. Subtotals - Issuer Obligations........ e e ....34,000 0 34,000 .34,000 473 0] XXX XXX XXX
8399999. Subtotals - Bonds ....34,000 0 34,000 .34,000 473 0] XXX XXX XXX
9199999. Total - Short-Term Investment: ....34,000 0 XXX .34,000 473 0 XXX XXX XXX




Annual Statement for the year 2019 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2019 of the MOTORISTS COMMERC'AL MUTUAL |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value $.....1,095,526  Book/Adjusted Carrying Value $.....1,095,526
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....... ONAIC2: §......... ONAIC3: §........ 0 NAIC4: §.......... ONAICS: §......... ONAICE: §......... 0
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Annual Statement for the year 2019 of the MOTOR'STS COMMERC'AL MUTUAL |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Lien 10 of the Assets page)
5

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

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2019 of the MOTORISTS COMMERC'AL MUTUAL |NSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of NY Mellon PHESDUIGN, PA. ..o senaees | erieins 2,000,872 | XXX
0199999. Total - Open Depositorie XXX | XXX 0 0 2,000,872 | XXX
0399999. Total Cash on Deposit: XXX | XXX 0 0 2,000,872 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX [ 500 | XXX
0599999. Total Cash XXX | XXX 0 0 2,001,372 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 2,232,735 | 4. April 4,111,829 (7. July. (806,623) | 10. October. 1,985,921
2. February 1,994,661 | 5. May. (802,166) | 8. August (805,387) | 11. November. 2,003,161
3. March (802,345) | 6. June (801,689) | 9. September. 1,984,797 |12. December. 2,001,372
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Annual Statement for the year 2019 of the MOTORISTS COMMERCIAL MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY ... 404

0199999. U.S. Government Bonds - Issuer Obligations..............ccccccunrvriincincinniisisciieccens 404
0599999. Total - U.S. GOVEMMENT BONGS...........ooouriiiriiiriiinsiss s 404
Total Bonds
7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. .........rvvvvsseeiiessiss 8448844841484 00 4418108111100 L4488 nssssssssnsnsis | 1,999,515 | i 0 404
8399999, SUDLOLAIS = BONMS.....vvvvvv11eeereveviiisssss s34 L1402 1100 | 1,999,515 | ..o 0 404
Exempt Money Market Mutual Funds as Identified by the SVO

31846V 41 9 [FIRST AMER:TRS OBG V. 08/02/2019....... LU O LT N P

94975H 29 6 | WELLSFARGO:TRS+ MM I.... 08/02/2019....... B30 | e | 0
8599999. Total - Exempt Money Market Mutual FUnds @s IdENtifed DY the SVO..............rririiiii AL AL oLt | 1
All Other Money Market Mutual Funds

316175 10 8 |FIDELITY IMM:GOVT Luroeerreverrseermrsermrsseerssserrrsseerssnene 12/3172019...... L e 8,743,584

60934N 20 3 [FEDERATED INS PR OB INST 12/01/2019....... 1.730 267,187

711991 00 0 | TD BANK DEPOSIT SWEEP. 12/02/2019....... ) ...125,975

8699999. Total - All Other Money Market MUtUl FUNGS..........c..cuieiiieiiiici et

.9,136,746

8899999. Total-CashEquivalents e s | 11,136,262
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas...
5. California.......cccooonrvviinniriiiinnnnn Workers' Compensation 2,851,426 2,825,970
6. Colorado....
7. Connecticu
8. Del . | Worker's Compensation 198,146 198,406
9. District of Columbia
10.  Florida .
B PR €Yo o - OO . | Worker's Compensation 182,626 179,382
12.  Hawaii
13.  ldaho . | Worker's Compensation 245,259 230,763
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts. . | Worker's Compensation 56,359 65,828
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada . | Workers' Compensation 366,332 421,265
30.  New Hampshire.
31, New Jersey.... . | Workers' Compensation 2,522,768 2,530,000
32. . | Workers' Compensation 380,126 379,595
33.
34. . | Workers' Compensation 484,662 476,051
35.  North Dakota. .
36.  Ohio... Property & Casualty. 2,611,538 2,692,085
37.  Oklahoma.. .
38.  Oregon . | Workers' Compensation 710,412 736,131
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0 0
59.  Total XXX XXX 2,611,538 2,692,085 7,998,115 8,043,391
DETAILS OF WRITE-INS
5801.
5802.
5803, s | s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0 0
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