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Annual Statement for the year 2019 of the IOWA 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....... 3,222,525 | .... 5.0 .. ..3,222,525 3,222,525 | v 5.1
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............. | cccevvevnnee. 836,371 | .coovreree. 1.3 | 836,371 | .o | e 836,371 | .coovrere. 1.3
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAraNteed.............c.eueviveieeievciriecieeeeiesesee s | e 979,771 | oo 15 | e 979,771 | oo | e 979,771 | oo 15
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 14,089,674 | ............... 218 | oo 14,089,674 | ...oovveoeeeerereees [ e 14,089,674 | ............... 22.1
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 12,837,847 | oo 199 [ 12,837,847 | oo [ e 12,837,847 | .ooveane. 20.1
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.........cccccveuvievererresiereseseeseeeeessseeseensens | ceveennnn31,966,188 | ... 49.4 [ 00000.31,966,188 | o0 | 31,966,188 | .......c..... 50.2
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 9,455,126 | ............... 146 [ .o 9,455,126
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cccoovveveiveces | cevvervieicinenns 76,021 | oo 01 [ 76,021
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [
3.04 Parent, Subsidiaries and Affiliates Other.............ccocvenenrninencns [ vevveirnenns 8,203,677 | .ccvovvererne 12.7 | o 8,203,677
3.05 MUtUAI FUNGS.....oouivrieiiiiniincecese e ssisssssisenes | cevsesiseneens 5,203,396 | ..ccooovrvrnnn. 8.0 [ 5,203,396
3.06 Unit INvestMent TIUSES..........cocuriniurriineineernsineieeseineeensssseeens [ veevsnnenennsneneniennns | ovenerrnnenenend000 [
3.07 Closed-End FUNGS........cocumiuienrineiineineinecineeineieeinseesseesseesseesseesnens [eessrssnssnnssnssnssnnses | ossenseensenssi0:0 | oo
3.08 Total Common Stocks. 22,938,220
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

................. 870,000

I I 870,000

................. 870,000

................ (259,637)
.............. 3,689,712

................. 870,000

................ (259,637)
.............. 3,689,712

................................................ 0.0
................................................ 0.0
.............. 1,797417 | ................2.8
.............. 1,797,417 | ... 2.8
................ (259,637)] ....vvvvnnnn(0.4)
.............. 3,689,712 | .....cc...... 5.7
................................................ 0.0
.............. 3,430,075 | .................5.3
................................................ 0.0
................................................ 0.0
.............. 4,524,842 | ............7.0
................................................ 0.0
................................................ 0.0
................................................ 0.0
............ 64,656,741 | ............100.0
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Annual Statement for the year 2019 of the IOWA MUTUAL |NSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 1,910,758
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 4,250 4,250
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, COIUMN 15...........cciiiiiiieisees sttt b bbb
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 117,592

8.2 Totals, Part 3, COIUMN ...ttt 117,592
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 1,797,416
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st 927,417
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 870,000

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

52 Totals, Part 3, COMN B N 0 NE ............................. 0
6. Total gain (loss) on disposals, Part 3, Column 18..........c.cccovevervrrerrcrrerenn JJ . N ' ....... SRR
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

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

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Annual Statement for the year 2019 of the IOWA 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 4,118,904
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 282,645 282,645
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 123,293

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 123,293
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 4,524,842
12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st 5,942
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 4,518,900

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 50,852,960

Cost of bonds and stocks acquired, Part 3, Column 7 9,894,706

ACCIUAL OF QISCOUNL. .....vovvervsiseesicteeises sttt s st s b8 s b8 808888822 E AR e bR bR bbbt en 28,637

Eal

Unrealized valuation increase (decrease):
41 Part1, Column 12..............
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 2,778,833

44  Part4, Column 11 176,574 2,964,402

8,995

Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes 117,585

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

8,752,591

DedUCt @aMOTtiZAtION Of PIEMIUM........cvuveereeieerereeiseesssessesessesessessseessseseesessssesee st ess et ees e s e ses s e s e E e s s s 8 ee £ s s8R e n b s e en s st 201,290

® N o o

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

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

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

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 54,904,407

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

13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 54,904,407
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Annual Statement for the year 2019 of the IOWA M UTUAL | NS U RAN C E CO M PANY

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........couvevvcrrvens | corvevenerineriinens 3,222,525 | oo 3,222,945 | oo 3,195,396 | .oooovvrrrrrrierennne 3,211,084
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. ..o | e 3,222,525 | oo 3,222,945 | o 3,195,396 | .o 3,211,084
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 836,371 | oo 874,920 | .o 877,505 | oo 775,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | cereeeeereererenan 979,771 | oo 1,024,172 | ..o 1,035,679 | oo 915,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 14,089,674 14,741,506 ...14,563,288
Industrial and Miscellaneous, 8. United States 12,191,276 12,966,047 ..12,174,545
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 272,204 330,993 ....276,295
and Hybrid Securities (Unaffiliated) 10. Other Countries ....374,367 ....387,221 ....375,848
11. Totals......ccoocoe. 12,837,847 13,684,260 ...12,826,687
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeensrnnns | onveeecninsieeins 31,966,188 | ....ccovrerrencnenns 33,547,804 | ..o 32,498,556
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.........ovuveerveeenes | v 14,440,202 | ..o 14,440,202 | ..o 11,954,461
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......coevrverereieiriniens | e 28474 | oo 28474 | oo 22,809
22. Other COUNtHES. ...veovererrnrens | cerereseesseseeanesness 265,867 | oo 265,867 | oo 186,079
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 14,734,543 | oo, 14,734,543 | oo, 12,163,349
Parent, Subsidiaries and Affiliates 24, TotalS.....coverieriieriresceiiieins | e 8,203,677 | oo 8,203,677 | oo 8,002,572
25. Total Common Stocks......c.. | cccovcrvinirien. 22,938,219 | oo 22,938,219 | oo 20,165,921
26. Total StoCKS..oumurrmmmrsmsrssnans | covvvviiiirinens 22,938,219 | oo 22,938,219 | oo 20,165,921
27. Total Bonds and Stocks...... | ....cccccouvvecren. 54,904,408 | .....coovvvrrrenenn. 56,486,023 | ....ccovvevreriinne 52,664,477
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

GoIs

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

4.7 Totals

................. 321,197 |0 | i 75,000 | ik XXX | i 979,771 |3 | 00861,360 |7 | 979,771 | 0

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




Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

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

Industrial and Miscellaneous (unaffiliated)
878,124 3,781,002 5,581,075 362,114 546,053 11,148,368 . 8,378,717
679,249 .583,207 | .......... 1,689,479 |... . .1,730,236 |...

90IS

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

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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

. .1,616,795
......................... 5.1

11.8 Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year
............... 2,000,280 |.............12,823,723 | .............11,473,308 | ...............1,608,081 |...............1,518,621 revereree XK s | 29,424,013 v 28,278,332 | ... 1,145,682
125,434 ..348,875 .808,687 135,977 ..311,262 | ... 1,730,236 ..1,507,415 ....222,821

13,172,598 |..... 12,281,995 |.. 1,744,058 | ...

12.8 Line 12.7 as a % of Col. 9. NN ..6.8 ..42.3 ..39.4 ..5.6
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessentanenn 2,914,257 | ..o 14,142,670 |....coconvnee 9,451,800 |...ccovennee. 1,184,213 | 1,065,303
192,193 | oo 679,249 | ..o 136,502 | oo 583,207

13,7 TOAIS. .ot nseees | sereseenneeens 2,914,257 |...ccoeenn. 14,334,863 |............. 10,131,049 | .o 1,320,714 | ..o 1,648,510
13.8 Line 13.7 as a % of Col. 7..... . .96 | .. .AT2 . 44
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 91 | e A48 | oo 31T | 4.1
14, Total Privately Placed Bonds
................. 133,687 | oo 958,456 | oo [ e

...98,328

..232,015 .958,456
14.8 Line 14.7 as a % of Col. 7..... L1440 .59.3 |. X
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccceeveer | covvrvrvevviiiniennnnn 1.3 | ol 0.7 | oo, 3.0 | i, 0.0

(@) Includes $.....1,370,563 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....101,862 current year of bonds with Z designations and $.....157,261 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.

......................... 0.0




Annual Statement for the year 2019 of the IOWA 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 OBlGAtIONS. ......cveceeeecececieiieeiei ettt ensenes | eeeeneees 95,335 | 2,790,851 | ovevirieeennen 90,450 [ o [ v | e XX s e 2,976,637 | oo 9.3 [ 3,624,115 | o 116 | 2,976,637

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

52,447 |. 143,088

..245,888

..304,637

..245,888 |.

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 ...50,215 ....533,359 ..75,000 | .......... XXX
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.01 Issuer Obligations

.............. 1,587,503 |.............4,345477 | ............. v 297,928 | ... 404,045
5.02 Residential Mortgage-Backed Securities... ..676,956 |. .1,846,208 |... . . 516,460 | ..

5.03 Commercial Mortgage-Backed Securities..... .
Other Loan-Backed and Structured SECURties...........ccovveeriveeeiiiieinns | ervesenisssisesisnseenas RN

..2,264,460 |.............. 6,191,685

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed SECUMHES...........cccvvveveiivrieieiiiieieies [ e | e .
6.03 Commercial Mortgage-Backed Securities..... - ..8,509 |. 392,272 |...
6.04 Other Loan-Backed and Structured Securities.. ..569,023 |. .642,067
6.05 TOMAIS........cvieiieiiiiiiieiei ettt ettt ntenes | erresernaeneans 878,124 |.............. 4,071,523

.............. 3,037,184

..850,904 |.
............ 11,221,051

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
8.07 Totals
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Annual Statement for the year 2019 of the IOWA 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

10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued......
Unaffiliated Bank Loans - Acquired...

.0

11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities
SVO Identified Funds

Line 11.08 as a % of Col. 7.......

....... 11,543,242
.1,989,296 | ...

392,272

.............. 7,490,087
977,377

1,608,305
40,205

............ 23,471,824
...4,260,452
.............. 2,898,272
.............. 1,335,640

............ 2

...4,260,452

2,525,705

12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 12.08 @58 % 0f COL 9.

400,362

13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds

ISSUET OBlIGAtIONS. ... s
Residential Mortgage-Backed Securities...........ccccvverneininrencininnnns
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........ccccerireieiieieiee e
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 13.08 as a % of Col. 7...
Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.............. 1,932,734
................. 729,404

....... 11,396,138
......... 1,989,296
343,443 | ...

....605,986

1,608,305
....40,205

............ 23,655,817
.............. 3,934,108

10,131,049
...33.4
317

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cccccovvverrernnne.

Affiliated Bank Loans.
Unaffiliated Bank Loans.

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

...14,12

..246,232 |.

..296,370
..374,306

.1,616,795
...100.0




Annual Statement for the year 2019 of the IOWA M UTUAL | N S U RAN C E CO M PANY

Sch. DA - Verification
NONE

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

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DEcember 31 Of PHIOr YEAI........c.rveeerrererieirrere e sssnseens

2. Cost of cash equivalents acquired

.......................................................... 8,859,124

19,768,344

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 24,937,750 | ..ot eeeseses e ses st ssas s snaetanes | ereeteteset ettt ettt ettt en et enen 24,937,756 | oot
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceveiirrireieiiiiieieeissieieiseiesieiens | sesiesssiesisssses bbb nae 3,689,712 | oot 0 | oo 3,689,712 | oo 0

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

12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 3,689,712 | oo 0 | oo 3,689,712 | oo 0
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 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 & basement brick office building and 2 additions, (50' x 120") and (35' x 70'),
occupied by reporting entity .. | De Wit .| 03/08/1924. | 08/26/2019. 5,184,109 870,000 117,592 625,060 244,018
Empty Lot . | De Witt... 12/29/2005. | 08/26/2019. ....25,000 125,000 [ oo [ | s | e | a0 | [ | e 663
Empty Lot De Wit 02/14/2011. | 08/26/2019. ....30,201 21757 | s | e | s | a0 | oo | e 682
0599999. Total - Properties Held for Sale 5,239,309 797 417 870,000 117,592 625,060 245,363
0699999. Totals 5,239,309 1,797,417 870,000 117,592 625,060 245,363
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

SCHEDULE A - PART 2

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

Acquired by Purchase
2 story & basement brick office building and 2 additions, (50" x 120') and (35' x 70'), occupied by
reporting entity De Witt IA........ 10/01/2019. | Nelson Valuations 4,250
0199999. Total - Acquired by PUIChESE. .....c..cuieieiiiiiitieicicisi s arnens 0 4,250
0399999. Totals 0 4,250




Annual Statement for the year 2019 of the IOWA M UTUAL | N S U RAN C E CO M PANY

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E03, E04, E05, E06



Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 1

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

03

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 2,246,553 | ........... 2173742 | ........ 2,173,742 | ... 126,441 | oo | e | e | e | e 158,762 | oo | v 0.210
Crescent Senior Secured Floating Rate Fund.............. | ......... Dover..........cccccoeuna.. Delawa| Crescent Capital Group LP.........ccccovvovrrnnicninninns | e 05/01/2007] .....ccco. | vovecee 1,534,269 | ........... 2,345,158 | ......... 2,345158 | ............ 5,006 | .ooooevereiceeiin | eveeeeeeeieieeies | oo | ceeereeeeeneeees | oo 123,883 | .o | e 1.330
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated............coccieiriiisininninsssssssnns | avvernes 3,780,822 | ........... 4,518,900 | ......... 4,518,900 | ....... 131,537 | v 0 [ e (U] (U 0 282,645 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
IMARC LLC 10% MEMbETShip......cocereeccrrscsce [ | DEWitt o rsrc [lowa... | Formed Partnership. ... [ [01/01/1999] oo | 900 | corrrrerss5,942 | cvrrrsns 5,042 | s e N T I e 40,500 [ .ooss s | e 90.000
2699999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated..........cccocooveviniinnsineiiissssinsieens |00 | 5,942 | 5,942 | e (8,243) | o0 | 0 0 0 [ 40,500 | oo 0 XXX
4899999. Subtotal - Unaffiliated. .131,537 282,645 0 XXX
4999999. Subtotal - Affiliated ..(8,243)| .. . . 0 s 40,500 | oo 0 XXX
5099999, TOAIS........uvvrerereeerseeseiseeseesiees s esees st es s8Rk SeheER Rttt ennsenienissnsnsiens | srinennneedy Q1,122 | vvrrinnrn 8,524,842 | ... 4,524,842 | ........ 123,293 | oo, (V] [ (V] [P (V) [ 0 323,145 0 XXX
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

1 2 Location 5 6 7 8 9 10 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 158,762 | ... 0.210
Crescent Senior Secured Floating Rate Fund........ Dover.......cc........ Delaware.. | Crescent Capital Group LP..........ccccoovrrennnas 05/01/2007. | ..oeoveerrirene | e | e 123,883 | | e 1.330
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..... 0. 282,645 XXX
4899999. Subtotal - Unaffiliated.........oouriuiiriisiissiisisr s . 0 ... 282,645 . XXX
5099999, TOAIS.......euvererireriraieseiaseesseieses st esse s s s e bbb s 8 eEE8eE 8 £ e8RS 8 E £ R R et feeRReee HRieEEiee RS e R R eee R R R LR LR LSRR E LR R R eeE SLReER i LR 0 .. 282,645 | ..o 0 XXX
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
912810  FR 4 |UNITED STATES TREASURY. .....ccvtiiriiirinrieinisssiessisssessssisssssssssssssssenes | sevenes ..111.449 ..40,955 47,092 709 (921) [ verrververieirens | cerreriernnieerenines [ s 2.375 | ....(0.057) 02/04/2013. | 01/15/2025.
912828 4H 0 |UNITED STATES TREASURY. ...101.548 ..20,719 20,644 359 22 00625 ... 0.740 05/18/2018. | 04/15/2023.
912828 K3 3 |UNITED STATES TREASURY.......ccocooviimriiiririiniinnisniiesesisssiossissiissenns. [ eoveees | oo | enniennine | cenvivenen [ e 67,266 | .o 99.879 71,521 1,237 (334) | covereereeineieens [ s [ 0.125 | ...(0.377) 05/16/2016. | 04/15/2020.
912828 MF 4 |UNITED STATES TREASURY.......cevimiririeririreeinsiseriesiesessesssssssssesienes | voveees ...100.001 . 23,815 412 (400) | evevverrrieerrens [ e [ e 1.375 | ....(0.431) 05/16/2016. | 01/15/2020.
912828 PP 9 |UNITED STATES TREASURY. ...100.926 ..58,817 60,582 1,019 (556) w1125 | 0.098 06/14/2013. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY. .....ccoviiiriiiriiieisiisiesssssssenssssssssssesssssssenes | sevenes 21,715 21,822 376 () IR IURORRRORN IV 0.125 | ....(0.286) 05/16/2016. | 04/15/2021.
912828  QV 5 |UNITED STATES TREASURY.......otviirmerierieeneesssisesiesiesesseesssssssssessenes | voneees . 57,243 989 (101) | cevereererirerrrens [ e [ 0.625 |...... 0.432 11/05/2015. | 07/15/2021.
912828  S2 7 |UNITED STATES TREASURY... SD.. | [ v 022,100,663 | .....99.301 | ..............2,085,321 | ..............2,100,000 | ............. 2,100,215 (142) | cevereverreeneieens e [ 1125 |...... 1.118 09/26/2016. | 06/30/2021.
912828 TE 0 |UNITED STATES TREASURY.......otviiiimirieririreinsiseriesiesessesssisssssenienes | soenes 67,231 1,163 0/ ORI ISR DO 0.125 |...... 0.631 11/12/2013. | 07/15/2022.
912828  UH 1 |UNITED STATES TREASURY......cstuiriimerierireinersssissssessesessessssissssssssenes | seneees 66,577 1,159 382 [ e [ e [ e 0.125 |...... 0.761 11/12/2013. | 01/15/2023.
912828 X3 9 |UNITED STATES TREASURY... SRRSO PPOPTORPPORSPPOTRTOTEN VPPN 47,409 827 151 | o [ [ 0.125 |...... 0.460 05/18/2018. | 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY.......oeevrmirrmerierierireersseinsrnensensnsesssssssnssssnenss. | vonenen | oo | vvvvennnene | ovvvvnenened [ evivneineninnnnd1,248 1,102,037 | covvviiiniirneni83,952 | v 43,075 43,358 746 (X [TSTON ISR IO 0.375 |...... 0.249 06/06/2017. | 07/15/2025.
912828 YT 1 JUNITED STATES TREASURY.......coooiiiiniiiiiiiiiiniiiniissiisesisenississssissiessnienes | s .867 | .................349,535 | ... 350,000 349,129 N RN [STTRORROR OO 1.500 |...... 1.633 12/18/2019. | 11/30/2021.
0199999. U.S. Government - IsSUEr OblgatioNS. ........ccuurersirsseisinisssinsirisssesssresssssenssensssessnessnsenas XXX | 2,961,380 | oo 2,969,380 2,976,637 8,995 (1,710 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36202C  R2 1 |G2002305- RMBS. 114832 | 1,596 | 1,390 1,390 | o [ | e | e [ 8.000 |...... 7.934 |MON.. 09/03/1996. | 10/20/2026.
36202C UV 3 |G2002396 - RMBS. . L3783 | 1,336 | e 1174 TATA [ s | v | e [ e [ e 7.500 |...... 7.439 |MON.. 03/07/1997. | 03/20/2027.
36202C  UW 1 |G2002397 - RMBS.............. 109842 | 848 | D88 [l 588 LI USSR INURPORRRURROTORN PPN 8.000 |...... 7.990 | MON.. 03/12/1997. | 03/20/2027.
36210Y ZT 5 |GN 506654 - RMBS. L0731 | 10,644 9,613 9,561 12 | s [ [ 6.000 |...... 6.191 | MON.. 04/07/1999. | 04/15/2029.
36225B EA 2 |GN 781029 - RMBS. ...113.091 44,032 (54) [ oo | e | e 6.500 |...... 5.329 |MON.. 04/07/2005. | 05/15/2029.
36241K MU 9 |GN 782171 - RMBS. 110610 | e 123124 | oo 111,314 112,271 35 | o [ s [ 5.000 |...... 4.747 |MON.. 12/05/2008. | 11/15/2035.
38377R VK 8 | GNR 10166F GP - CMO/RMBS.......ccciiuiiriremimiesssrsssssssesssensssesssssssssssnssnsssens ,...79,072 ...101.338 ..75919 76,872 [(<10[0)) T PR PO 3.000 |...... 1.808 |MON... 04/20/2012. | 04/20/2039.
0299999. U.S. Government - Residential Mortgage-Backed Securities ..248,940 XXX .261,566 241,705 | 245,888 | ..o 0 (306) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENL.....cuuiieirinisiirierissesssrsssnsssenssensseesssnssssssensenes 3,195,396 XXX s 3,222,945 | ..o 3,211,084 | ..ocovrnve. 3,222,525 8,995 (2,016) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
13063B 4N 9 | CALIFORNIA ST.....oooiiimririiierisiieeiesissssiessesssiesssessssssssssessssessesssssssssssenns | soenes 2| 1FE 282,703 |...112.502 | ..cocvvvrrrnec 281,255 | ....... 250,000 271,630 (6,344) [ ..o | e | s 5.000 03/29/2018. | 10/01/2027.
452152 MK 4 [ILLINOIS ST....ooiiiiiieiieineiiserissiiessesisseisesssssssssssssssssssesssssssssssssssssssessanss | nevsnne | oo | eeessnnens | ovens 1FE| oo 140,738 |...108.785 135,981 ....125,000 130,253 (1,917) [ oo | e | s 5.000 01/28/2014. | 08/01/2022.
70914P  VC 3 |PENNSYLVANIA (COMMONWEALTH OF)...... 2| 1FE 111,209 |...112.268 112,268 100,000 107,845 (1,930) ......5.000 03/29/2018. | 10/15/2032.
70914P VU 3 |PENNSYLVANIA (COMMONWEALTH OF).....ccovivimririerenirieenseriseriensesesenens | eveens 2| ... 1FE 117,082 |...116.891 116,891 ....100,000 108,204 (1,696) [ ..oovvnrererrerins | cevrveernerieeinenns | s 5.000 05/14/2014. | 06/15/2029.
93974D  BE 7 [WASHINGTON ST....oiiiiiiiiiniineiieeieesseesssissssessssssssssssssssssssssesssessssssnnes | seisens 2| 1FE 111,977 |...112.676 112,676 108,222 (2,162) [ oo | e | s 5.000 03/29/2018. | 08/01/2033.
93974D  HF 8 |WASHINGTON ST.....iiiiiiuiiiiiiiiiensenessissnssssissenssenssssnssssssssnssenssenessssssssesnes | sosene 2| 1FE 113,797 |...115.849 .115,849 110,218 (X015 ] N [SRRN [ 5.000 03/29/2018. | 08/01/2032.
1199999. U.S. States, Territories & Possessions - IssuerObhgaﬂom ........ 877,505 XXX e 874,920 [ e 775,000 | oo 836,371 | .o 0 [ (16,106) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Teritories & Possessions (Direct and Guaranteed)............cuurwriveiriniiiniiiieniisisiinisssiisnienns 877,505 XXX | 874,920 | i 775,000 | e 836,371 | oo 0] e, (16,106) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
102475 UL 5 [ BOWIE MD...oivouiiiiiciii ettt ssisssssns | seisns 2| 1FE .75,000 |..... 97.813 | v 73,360 | .cocovriciirns 75,000 75,000 [ oo [ v | e [ e [ v 3.000 10/30/2019. | 07/01/2040.
249002 BR 6 |DENTON TEX INDPT SCH DIST......ccoiivuiemerinrrienieneseesssssensesseeesenssssesens | weeees 2| 1FE 59,810 |...116.117 . 54,967 (996) | vevvvernrirernens [ erreererireererienns [ e 5.000 11/05/2014. | 08/15/2028.
368079 GF 0 | GAVILAN CALIF JT CMNTY COLLEGE DIST.....ccovvvvnrrrrrireenns 2| 1FE 115,322 |...119.178 119,178 109,199 (1,470) ......5.000 07/29/2015. | 08/01/2032.
421110 U3 9 [HAYS TEX CONS INDPT SCH DIST.....coovverirrirerieinirrierseiesensssssesenssisssns | wovenes 2] ... 1FE 121,130 |...115.304 115,304 109,897 (2,255) [ covvrevrrerereirens [ reveieeeieisesinns | eees 5.000 09/30/2014. | 02/15/2026.
592112 MY 9 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C......ocoovvereeriererinernens [ s 2| 1FE 61,084 |...111.300 ...55,650 53,727 (1,184) [ oo | e | s 5.000 04/17/2013. | 01/01/2026.
59333R DG 6 | MIAMI-DADE CNTY FLA SCH DIST....coiiurrirrireeineireiierisesessesssissessssisenens | seeneee 2| 1FE 185,904 |...111.700 .184,305 178,763 (4,090) [ ..oocvoiiniieins | e | s 5.000 03/29/2018. | 03/15/2026.
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613681 U7 8 | MONTGOMERY CNTY TEX....coiruierrrinerierienisneesssssessensesssseessssssssssssseses | seneees 2 90,261 |...114.828 | .....ccevvvrrrs 86,121 | oo 75,000 82,186 (1,612) [ oo | e | e 5.000 |...... 2.560 09/17/2014. | 03/01/2026.
649660  AS 5 |NEW YORK N Yi..oiiiiiiieiiiiee e sssssssssssessssssnns | soeees 2 51,767 |...104.202 ...52,101 50,000 50,215 (222) | ceveveverreinrienis [ e [ 6.646 03/29/2011. | 12/01/2031.
783244  ET 9 |RUTHERFORD CNTY TENN........c.covuvnnee 2 115,264 |...118.759 .118,759 100,000 111,690 (2,050) ......5.000 03/29/2018. | 04/01/2028.
882723 B4 0 | TEXAS STttt | sevenes 2 100,390 |...105.474 100,307 (48) [ oo | e | s 3.311 03/29/2018. | 10/01/2028.
93974C 6K 1 |WASHINGTON ST.....iiiiiiuiriiimssnnsiensssesssnsssnssssnssenesesssssessssssssnssenssesssssesssnssnes | soseec 2 59,749 |..111.724 53,819 [(NAS) ] IR [PRRRN PP 5.000 09/10/2014. | 02/01/2025.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 1,035,679 XXX ..1,024,172 ..979,771 ) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 1,035,679 XXX | ... 1,024,172 | . ....915,000 .979,771 ) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
04048R  NQ 5 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV.....corivvricimineiirerniinns [ vver 2| 1FE 59,154 | .. 118.198 | ..o 59,099 | ..o 50,000 55,571 (925) | evvvneerrinriens [ e [ 5.000 12/02/2015. | 07/01/2031.
04048R NS 1 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV......ccccovvrmerimrrrernrinnrinns | crves 2| 1FE 58,560 |...117.851 55,222 (8B3) | veveerrrieriiens [ errerrerierierienns [ e 5.000 12/02/2015. | 07/01/2033.
04048R  NU 6 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV......cccoviimeriimrenersciiniinnns | ceve 2| 1FE 58,108 |...117.506 54,956 (816) | evereeerrrrmerrens [ erneereeineirnerienes [ e 5.000 12/02/2015. | 07/01/2035.
040654 XH 3 |ARIZONA ST TRANSN BRD HWY REV.......ccccimiuririiriniierinneeninsissiesienes | vreees 2| 1 60,669 |...109.440 53,073 (1178) [ oo | e | s 5.000 01/17/2013. | 07/01/2028.
040654 XM 2 | ARIZONA ST TRANSN BRD HWY REV.......cccimiuriirrerierineeincesssiseessssienes | vveees 2| ... 1FE .91,003 |...109.332 79,610 (SN (T4 [N ISR IR 5.000 01/17/2013. | 07/01/2028.
047870 NB 2 | ATLANTA GA WTR & WASTEWTR REV....c.eviiiimriiiieiniieissieiesissiesesinsins | ceveees 2| 1FE 114,581 |...117.876 117,876 108,612 (1,451) [ oo | e | s 5.000 09/01/2015. | 11/01/2033.
101029 RK 4 |BOSTON MASS WTR & SWR COMMN REV.........ccommrumrrrerimerirereesniseriiens | ceves 2| 1FE 59,270 |...110.941 | ... ...55,471 53,052 (1,022) [ oo | e | s 5.000 06/11/2013. | 11/01/2024.
114894 ZW 1 |BROWARD CNTY FLA ARPT SYS REV......ostiirimriineririreeiseissiessiesisseesns | ceves 2| 1FE 200,000 |...100.444 | .....ccccouuneee. 200,888 | ....... 200,000 200,000 [ .ooovvvniierireirnnis e | e | e | e 3477 11/01/2019. | 10/01/2043.
130770  AQ 5 |CALIFORNIA ST UNIV REV.....c.ooiiiiiiiirniniiernnissiesisisisssisesssssssessssssssessns | wonenes 2| 1FE 118,724 |...124.995 124,995 ....100,000 114,070 (1,695) [ ..oovvenrirrivenis | e | s 5.000 02/09/2017. | 11/01/2031.
160131  CX 4 |CHARLESTON EDL EXCELLENCE FING CORP S C......oecovverrinerrerineinenens | ceve 2| 1FE 59,347 |..114.155 | ... ..57,078 50,000 54,206 (1,005) [ coooeerrierrerins | cevrveineeseeineens | e 5.000 07/23/2014. | 12/01/2026.
162393  FV 9 |CHATTANOOGA TENN ELEC REV.......cooiiviiniiiiiinsineineisissiesssissesensnsinnes | ovens 2| 1FE 170,945 | .. 117126 | oo 175,689 | covvvereriers 150,000 162,675 (1,994) [ oo [ v s 5.000 07/23/2015. | 09/01/2040.
167593 HH 8 | CHICAGO ILL O HARE INTL ARPT REV.......ccoosiiruiiririeinerienrnerinenissinsninns | cevees 2| 1FE 48,750 |...103.827 49,051 ST [TTOURORORN DRSO DO 4.000 09/21/2015. | 01/01/2030.
18085P  PJ 7 | CLARK CNTY NEV ARPT REV.....ccimiimriiiiieirneiinssissiesississsssssissssessesens. | soneees 2| 1FE 56,588 |...110.391 | ... . 52,262 (TO4) [ oo | eerereerseseieniens [ s 5.000 03/20/2013.| 07/01/2025.
196632 E2 5 | COLORADO SPRINGS COLO UTILS REV......ccoviimerieriieiieierinerierieseseninns | ceves 2| 1FE 270,375 |...103.327 | .cccvvvrrrnen 258,318 | ....... 250,000 256,858 (T,742) [ oo | e | s 5.000 03/29/2018. | 11/15/2024.
196707 F5 7 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.........cccosvvumerrmmriimennne | vernee oo [ crviriins (. AFE | oo 72,917 |..... 96.874 272,656 | oo 75,000 72,928 11 | e [ e [ e 2.950 10/29/2019. | 03/01/2039.
199112 JB 0 |COLUMBUS GA BLDG AUTH LEASE REV.......cccovvivriieierniiseirernsissisnsissinns | ovenes 2| 1FE 250,403 |...100.000 | .... .250,000 | ....... 250,000 250,000 (1)) SRR IURORRORN IO 5.875 03/24/2011. | 01/01/2029.
20774Y PS 0 |CONNECTICUT ST HEALTH & EDL FACS AUTH RE.........ccoouveierrrirernerienens | ceveene 2| ... 1FE 279,593 |...113.310 | .oovrrvrrrn 283,275 | ...... 250,000 262,698 (3,038) [ coouerurererrerins | rerrveernerierinenis | s 5.000 12/03/2013. | 11/01/2026.
249182 FF 8 |DENVER COLO CITY & CNTY ARPT REV......ccoiniiniiiniiiniierissisnissicciienes [ s 2| 1FE 104,193 |...109.571 109,571 101,534 (490) [ evvrreerreicirens | e [ s 5.000 12/11/2013. | 11/15/2027.
25477G  ED 3 | DISTRICT COLUMBIA INCOME TAX REV.....cooeiimriiriiririrerissrinenienerssesns | vvenes 2| 1FE 107,553 |...101.569 101,569 100,410 (9B1) | evererernrinriiens [ e [ e 5.000 05/24/2011. | 12/01/2028.
25484)  CU 2 | DISTRICT COLUMBIA UNIV REV.......oocuiriiineiierieinersseesssssensssessessssinns | seveees 2| 1FE 59,214 |...122.801 56,816 (832) | cevvvneermerrneirees [ e [ e 5.000 01/06/2017. | 04/01/2028.
29508R  JS 6 |ERIECNTY N Y FISCAL STABILITY AUTH 2| 1FE 61,261 |...125.055 58,899 (1,040) ......5.000 08/25/2017. | 09/01/2031.
29508R KM 7 |ERIE CNTY N 'Y FISCAL STABILITY AUTH. ....cvooieirimciieernenienesseessssneniens | cevee 2| ... 1FE 60,620 |...124.247 ..50,000 58,414 [(C1:10) 1 SOOI UOPORRRRRRRIO DTN 5.000 08/25/2017. | 09/01/2033.
368497 GX 5 | GEISINGER AUTH PAHEALTH SYS REV.....ccooiiiviiieiiiininsicenivesiesissiis [ s 2| 1FE 106,381 |...105.097 ....100,000 101,074 (721) 5.000 06/01/2011. | 06/01/2024.
41401P  CP 6 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR.. 2| . 1FE 54,390 |...113.588 ..50,000 53,590 (397) .....4.000 12/06/2017. | 11/15/2032.
41401P  CR 2 |HARRIS CNTY TEX CULTURAL ED FACS FIN COR.. 2| 1FE .80,917 |...112.999 ..75,000 79,844 (533) | ceverneereernneinens [ eneereniseisenienes [ e 4.000 ..3,000 | 12/06/2017. | 11/15/2034.
442435 YV 9 [HOUSTON TEX UTIL SYS REV....iviiriririiriiiininsisersssssiessssisseessssssssssssenss | conenes 2| 1FE 346,500 |...103.353 350,000 347,406 126 | oo [ [ 5.000 17,500 | 04/05/2011. | 11/15/2033.
45470R DN 3 |INDIANA FIN AUTH HWY REV..... 2| ... 1FE 61,506 |...123.889 59,168 (1,033) ......5.000 08/24/2017. | 06/01/2031.
45470R DR 4 | INDIANA FIN AUTH HWY REV.....cooiiiirinrinniineissiesiesissssisssisssssessesesesnnns | s 2| 1FE 121,098 |...122.786 116,847 (1,881) [ oo | e | e 5.000 08/24/2017. | 06/01/2034.
45505M AN 6 |INDIANA ST FIN AUTH WASTEWATER UTIL REV. 2| .. 1FE .90,623 |...106.895 78,493 (1,928) 5.250 04/02/2013. | 10/01/2024.
469494 AU 2 | JACKSONVILLE FLA TRANSN AUTH LOC OPT GAS. 2| 1FE 57,044 |..117.142 54,249 (682) ......5.000 08/31/2015. | 08/01/2035.
534272 A2 5 |LINCOLN NEB ELEC SYS REV.......cccovivtririniririiieisinnsierssisseessssisssssssnsnnes | sevenes 2| 1FE .86,324 |...108.953 78,363 (1,188) [ oo | v | s 5.000 07/13/2012. | 09/01/2037.
544445 BT 5 |LOS ANGELES CALIF DEPT ARPTS ARPT REV......cccoviemerirneinerisernerisennens | woreees 2| 1FE .85,934 |...120.117 82,810 (1,089) [ oo | v | e 5.000 01/06/2017. | 05/15/2029.
54466H DP 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S......ccovimiirnirerneinciieins | vver 2| 1FE 58,787 |...123.662 56,199 (868) [ .evrererreerreerens | cerreeirerineireeenines [ s 5.000 12/02/2016. | 06/01/2028.
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546540 LF 0 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C 57,532 |..113.297 | v 56,649 | o 50,000 | .. 52,871 (LK) ) [T ORI DR 5.000 |...... 3.251 | JJ....... 04/17/2013. 07/01/2031.
546540 MN 2 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C 59,573 |..115.305 | ..covvereernnB7,653 | i 50,000 | .. 54,751 (979) | ceveveerrrirrirens [ [ 5.000 |.....2.741 [UJ....... s . 09/25/2014. | 07/01/2026.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV.. ..225,000 |..... 99.372 . 225,000 | ... 225,000 3273 11/01/2019. | 05/01/2039.
581714 VU 3 |MC KINNEY TEX WTRWKS & SWR REV 212,340 [..122.517 | oo 214,405 | e 175,000 | ... 203,926 (3,618) [ oo | e | s 5.000 07/27/2017. | 03/15/2030.
591745 S8 8 | METROPOLITAN ATLANTA RAPID TRAN AUTH GA. 58,611 |...113.055 53,662 (983) | evevnerrrireriens [ e [ e 5.000 06/10/2014. | 07/01/2026.
592030 E4 8 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C 287,533 |...117.523 278,946 (4,930) ......5.000 03/29/2018. | 05/15/2031.
592190 MG 4 |METROPOLITAN NASHVILLE ARPT AUTH TENN AR.... . . 60,555 |...117.660 56,592 (1,108) [ oo | e | s 5.000 04/15/2016. | 07/01/2027.
592481 FJ 9 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW......... I I . 2| ... 1FE .86,639 |...112.848 79,524 (1,269) [ c.oovrreeerienins | v | e 5.000 12/06/2013. | 05/01/2024.
592481 FK 6 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW......... I . 2| 1FE 85,721 |...112.848 79,183 (1,170) [ oo | e | s 5.000 12/06/2013. | 05/01/2025.
592481 HF 5 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW......... I I . 2| 1FE .89,685 |...117.795 . 83,786 (1,514) [ oo | e | e 5.000 12/02/2015. | 05/01/2032.
592646 6Q 1 |METROPOLITAN WASH D C ARPTS AUTH ARPT SY IO . 2| 1FE 289,503 |...116.078 | .................290,195 | ....... 250,000 | ... 269,892 (3,818) [ covuerrrererreris | e | s 5.000 05/30/2014. | 10/01/2026.
59333P B6 4 |MIAMI-DADE CNTY FLA AVIATION REV JOON . 2| 1FE 117,994 |..109.908 | ................. 109,908 | ......cccc..c... 100,000 | ... 105,560 (1,915) [ oo | e | s 5.000 rerennnnD,000 | 12/03/2012. | 10/01/2023.
59333P  H8 4 |MIAMI-DADE CNTY FLA AVIATION REV......comivrieererinerineriesesnensssesssssens | ceveens . 2| 1FE 231,256 |..113.619 | ................227,238 | ....... 200,000 | ... 216,481 (3,145) [ oo | e | s 5.000 |.....3.119 [AO...... [ coeeerenn2,500 | e 10,000 |01/15/2015. | 10/01/2034.
59334D LS 1 |MIAMI-DADE CNTY FLA WTR & SWR REV. et | s . 2| 1FE .50,065 |...100.353 ..50,177 50,000 | .. 50,064 (1) eveerrernrirernen | e | e 3.490 10/29/2019. | 10/01/2042.
593791 GW 0 | MIAMIUNIV OHIO GEN RCPTS.......ovviiririirrriirierierieeessesssssssensenseseseenns. | veeees . 2| 1FE 170,190 |...115.316 | .... 172,974 ...150,000 | ... 165,009 (2,972) [ oo | e | s 5.000 03/29/2018. | 09/01/2029.
594615 FM 3 | MICHIGAN ST BLDG AUTH REV.......cocouiiimiiiiiieiseiisiiesiienissisesssssssssnnes | soneees . 2| 1FE 190,188 |...120.577 | .coooovvrvrrirnn 90,433 | oo 75,000 | .. 85,781 (1,829) [ oo | e | s 5.000 10/27/2016. | 10/15/2031.
61212L PB 9 | MONTANA ST BRD REGENTS HIGHER ED REV......... I . 2| . 1FE .55,903 |...114.208 ..57,104 50,000 | .. 52,561 (B0B) | ..vvvoeverieriiens [ e [ e 5.000 12/17/2013. | 11/15/2026.
61212L  PD 5 |MONTANA ST BRD REGENTS HIGHER ED REV......... I [ . 2| 1FE 169,878 |...113.964 | .... .170,946 ...150,000 | ... 163,965 (3,396) [ ..vvvvueererrerin | eevrreineiierineeis | s 5.000 03/29/2018. | 11/15/2028.
64972F L2 0 [NEWYORKNY CITY MUN WTR FIN AUTH WTR &....ccccvvrririrnrireinnreieninnns | e [ I 1 e TFE| v 72,088 |..144.904 | .....ccoovvvrvrnnee 72,452 | oo 50,000 | .. 71,975 (T12) [ v e [ 6.011 10/28/2019. | 06/15/2042.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY.......coovuervrmrrierireerreinnrisenienes | ceves . 2| 12 104,306 |...106.989 .101,640 . 96,850 (1,003) [ oo | e | s 5.000 05/19/2011. | 10/01/2022.
64990C 3H 2 |NEW YORK STATE DORMITORY AUTHORITY .....ovtvurimrireeieirnenineiseniienes | ceees . 2| 1FE 5,490 {...106.411 | .cccoovvrcreennn5,321 | 5,000 | e 5,097 (B3) [ correreerreirneeins | eevreeineiieerinnins | s 5.000 05/19/2011. | 10/01/2022.
64990E CK 1 |NEW YORK STATE DORMITORY AUTHORITY.......cccorirmrimrrierirerernieisnines | ceveene . 2| 1FE .85,550 |...111.068 78,927 (1,250) [ oo | e | s 5.000 04/16/2014. | 12/15/2028.
64990E MU 8 |NEW YORK STATE DORMITORY AUTHORITY.......ovvumirmeremnrmerineereenseines | evenne . 2| 1FE 58,907 |...114.558 54,213 (951) | cevermeermerrnnernens [ erveernenineinserienns [ e 5.000 10/02/2014. | 02/15/2030.
665250 CR 5 |NORTHERN ILL MUN PWR AGY PWR PROJ REV........ccccovurmiirerniirernninnirinnns | veveees . 2| 1FE 55,436 |...110.821 53,846 (495) | ceveverrrinrinens [ e [ 4.000 08/24/2016. | 12/01/2032.
67756D JR 8 | OHIO ST HIGHER EDL FAC COMMN REV.........cccovurririrrirerinniserinereeeesneenns | cevees . 2| ... 1FE 60,363 |...121.573 57,447 (9B9) | eveveerrrrrerrens [ erveererieenserienns [ e 5.000 10/26/2016. | 12/01/2030.
681810 LJ 4 |OMAHA NEB SAN SEW REV. . [T I . 2| . 1FE 55,289 |...113.818 ...56,909 53,682 (533) | evvveevreinriiens [ [ 4.000 10/26/2016. | 04/01/2030.
70917R  H2 4 |PENNSYLVANIA ST HIGHER EDL FACS AUTH REV. IO I . 2| 1FE 106,743 |...101.727 101,727 101,406 (3,059) [ ..oovvvnrierrieris | v | s 5.000 03/29/2018. | 06/15/2021.
709223 7M 7 | PENNSYLVANIA ST TPK COMMN TPK REV........ ISSPURRIINY IO . 2| 1FE 117,596 |...116.756 116,756 112,377 (2,995) [ ..oucerereneinerins | e | e 5.500 03/29/2018. | 12/01/2032.
709223 G9 6 |PENNSYLVANIA ST TPK COMMN TPKREV........ . R 2| 1FE 142,318 |...104.466 .130,583 127,415 (2,545) ......6.000 07/03/2013. | 12/01/2036.
709224 V7 1 | PENNSYLVANIA ST TPK COMMN TPK REV........ [SSTTRRRIINN IO . 2| ... 1FE 75,000 |..... 99.732 75,000 [ cooovererereerrrinenns [ evereerieeeneesnees | erversensensenns | e | aeenne 3.579 10/25/2019. | 12/01/2043.
721876 RJ 1 |PIMACNTY ARIZ SWR REV.....ccoiriiiiriiieiieesscessssssenssssiesssiees | sevnes . 2| 1FE 57,125 |...105.688 51,456 (935) | cevvveevrrinriiens [ [ 5.000 05/29/2013. | 07/01/2026.
73358W AJ 3 |PORTAUTHNY &NJ.. ..383,074 |...128.768 380,396 (353) | cevereerrrrinriiens [ e [ 6.040 04/06/2011. | 12/01/2029.
73358W KN 3 |PORTAUTHNY &NJ.. ...97,928 |...100.710 98,894 554 2.250 03/29/2018. | 12/01/2021.
73358W TU 8 |PORTAUTHNY&NJ 85,557 |...114.552 80,403 (1,052) [ oo | e | e 5.000 10/01/2014. | 09/01/2032.
762210 CZ 7 |RHODE ISLAND CLEAN WTR FIN AGY WTR POLLU. 2| ... 1FE 84,842 |..112.735 81,321 (1,012) .....4.000 05/13/2016. | 10/01/2031.
762210 DA 1 |RHODE ISLAND CLEAN WTR FIN AGY WTR POLLU. . 2| 1FE 112,589 |...112.244 112,244 108,096 (1,290) [ ..o | e | s 4.000 05/13/2016. | 10/01/2032.
768874  SG 5 |RIVERSIDE CALIF ELEC REV.....ccciiiiviriierireriecieiseisesisesieesssessssissessens | veenes [P ISR IOV 1FE ..109,383 |...159.901 119,926 107,070 (926) | evvvvvererieriens [ e [ s 7.605 05/24/2017. | 10/01/2040.
786134 VD 5 | SACRAMENTO CNTY CALIF SANTN DIST FING AU.. NP Al e 99,726 |...104.317 104,317 100,000 | .. 99,808 45 3.203 03/29/2018. | 12/01/2023.
796253 2U 5 | SANANTONIO TEX ELEC & GAS REV.....ccvviiiviriieriiieirerssississisessssssenes | seveees . 2| 1FE 113,890 |...114.151 114,151 ....100,000 | ... 109,921 (2,284) [ oo | e | s 5.000 03/29/2018. | 02/01/2028.
796253 2V 3 | SAN ANTONIO TEX ELEC & GAS REV.......ccooviererineieriseeieniseessssisessesinees | weeees 2| 1FE 113,657 |...113.979 113,979 100,000 | ... 109,758 (2,284) | oo | e | s 5.000 03/29/2018. | 02/01/2029.
812643 PA 6 | SEATTLE WASH MUN LT & PWR REV......cccviiriiiricierisisserssiseieninnes | e 2| v 1Z 6,044 |...100.300 ...5,000 | ....... 5,012 (L) ) [OOSR OO PR 5.000 05/21/2012. | 02/01/2022.
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812643 PE 8 | SEATTLE WASH MUN LT & PWR REV.......cocomiviriirinrinerineriseiseesssisssinens | woveees 2| 1FE 54,392 |..100.304 | .....coorovrrrnn 45137 | i 45,000 45,111 (1,305) [ coooerereerrerins | eevrseineeserinenns | e 5.000 |...... 2.049 05/21/2012. | 02/01/2022.
837227 V5 3 |SOUTH CENT CONN REGL WTR AUTH WTR SYS RE.......c.cccovuriviriirernririeins | vevees 2| 1FE 57,445 |..113.163 ..50,000 53,144 (B17) | ceverrevrririivens [ e [ 5.000 04/02/2014. | 08/01/2026.
83756C FR 1 |SOUTH DAKOTA HSG DEV AUTH 2| ... 1FE .37,579 |...104.537 36,588 ..35,000 36,131 (274) .....4.000 04/08/2014. | 11/01/2044.
88278P TQ 7 |TEXAS ST UNIV SYS FING REV......ovuiiieieiieiineieiieeiseissssissssessesiseens | evenns 2| 1FE 113,215 |...114.301 114,301 ....100,000 109,526 (2,115) [ oo | e | s 5.000 03/29/2018. | 03/15/2029.
88278P ZM 9 | TEXAS ST UNIV SYS FING REV......coviriiriieieiinrieriesisseessesisssiesiesesssens | coveens 2| 1FE 75,000 |..... 98.913 ..74,185 75,000 [ coooverrereerrrinenes [ everieriererneeinnes | everienieseenns | e | ceens 3.289 10/25/2019. | 03/15/2040.
882854 WT 5 |TEXAS WTR DEV BRD REV. 2| 1FE 105,806 |...112.137 112,137 103,605 (555) ......4.000 10/07/2015. | 10/15/2032.
89602N  ZJ 6 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS.......cvvmireiniiernniseieniseiininns | ever 2| 1FE 142,780 |...110.969 138,711 131,474 (2,123) [ oo v s 5.000 04/09/2014. | 11/15/2027.
91428L  JE 7 |UNIVERSITY HAWAII REV......coniiimrimrimerierieinersesssessenssessssssssssssssessene. | eennees | | severeenes (. TFE | e 99,941 |...100.518 100,518 99,982 23 | e | s [ e 2.504 03/29/2018. | 10/01/2020.
914468 CH 4 |UNIVERSITY MINN SPL PURP REV.......ccoeimiiirmiiniiirinirsesierssiseiessssesens | seveees 2] ... 1FE 107,364 |...102.233 102,233 101,868 (3,154) [ oo [ v s 5.000 03/29/2018. | 08/01/2025.
914692 U6 3 |UNIVERSITY N MEX UNIV REVS.......cooomirreririiennninniesesineesssisssinenins | eovnnee | | ovevirenens | vevees AFE | oo 59,972 |..109.224 | ....ccccovvvunnee. 54,612 53,385 (1,352) [ oo | e | s 5.000 11/14/2014. | 06/01/2022.
914716 WV 3 |UNIVERSITY N C CHARLOTTE REV.......otvumirierierireireeinsineisesissesesssseses | woeees 2| 1FE 111,470 |...108.621 .108,621 106,550 (2,817) [ oo | e | e 5.000 03/29/2018. | 04/01/2030.
91476P  NY 0 [UNIVERSITY OKLA REVS......ccooviiirriieiiinnineiiesiesesesississesisessssssesssneens | ooveens 2| 1FE 56,117 |...117.033 | .... ...58,517 53,720 (B03) | veveevrrieriiens [ e [ 5.000 09/11/2015. | 07/01/2033.
915200 UK 3 |UNIVERSITY VT & ST AGRIC COLLEGE.........ccoscuuvrimirmerierircereeinsinenirenes | voreees 2| ... 1FE 59,804 .. 117130 | oovvecrvrirrs 58,565 55,021 (7)) [T ORI DR 5.000 09/19/2014. | 10/01/2025.
915200 UL 1 |[UNIVERSITY VT & ST AGRIC COLLEGE...........cocosiirirniiniirerniineiesinsiisinsinens | veveees 2| 1FE 59,278 |...117.029 ...58,515 50,000 54,764 (923) | ovevneerrinriiens [ [ 5.000 09/19/2014. | 10/01/2026.
91802R  AJ 8 |UTILITY DEBT SECURITIZATION AUTH N Y...ooiriiriirireeninnineieenienineenns | ceves 2| 1FE 168,349 |...114.623 | .... 171,935 ....150,000 161,784 (2,791) [ v [ erereeeriserseeniens e 5.000 03/29/2018. | 12/15/2030.
92778V BL 1 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R......cooovvvieirireiinniseiienes | evenee 2| 1FE 117,250 |...118.990 | .oooovvvvrrennee 118,990 | oo 100,000 113,075 (2,401) [ oo | e | s 5.000 03/29/2018. | 02/01/2031.
92817L  LJ 0 |VIRGINIA ST RES AUTH CLEAN WTR REV......ovvoviiririririicensicneinisisssnies | vevees 2| 1FE 172,325 |...102.912 .154,368 ....150,000 152,036 (2,647) [ oo v s 5.000 05/24/2011. | 10/01/2023.
92818N  HZ 4 |VIRGINIA ST RES AUTH INFRASTRUCTURE REV......ccosvvirmreiernriseriieriinens | cevis 2| 1FE 75,000 |..... 98.412 | .... ...73,809 75,000 75,000 3.320 10/30/2019. | 11/01/2042.
940093 6H 5 |WASHINGTON ST UNIV REVS.....c.oiiviiiiiiieeinnieienisisssesiesssssssessssiees | sevenes 2| 1FE 112,068 |..112.946 | .....ccccoeenee 112,946 | oo 100,000 108,742 (1,909) [ cooveverreervninee [ veereererineirsnnniens s 5.000 03/29/2018. | 04/01/2031.
940093  7A 9 |WASHINGTON ST UNIV REVS.......coeviieiriniricrierineesesississessesssesssenssseses | seeees 2| 1FE 59,101 |...116.606 55,077 (882) | evevrerrrieeriens [ e [ e 5.000 02/12/2015. | 04/01/2029.
940093 7B 7 | WASHINGTON ST UNIV REVS.....c.oiiriririinieinnitiesssessenssiseeessssiees | ceveees 2| 1FE 88,292 |...116.265 | .... . . . 82,424 (1,288) [ coooevnreeireris | e | e 5.000 02/12/2015. | 04/01/2030.
956724 AQ 1 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE.........ccccovevmmrminvnnnnns [ e 2| 1FE 114,934 |..115.551 | .o 115,551 | oo 100,000 110,969 (2,281) [ oo | e | s 5.000 03/29/2018. | 07/01/2029.
956724 AR 9 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE........ccocoonevimmienernneinnes [ voreees 2| 1FE 114,809 |...115.489 .115,489 ....100,000 110,889 (2,251) [ oo | e | e 5.000 . 03/29/2018. | 07/01/2030.
977100 CX 2 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION.......overirnreenenneinrnninenes | oerenne | e | eernverenes 1] e 1FE] i 96,643 |..... 99.838 | ... ...99,838 ...100,000 | . 98,518 1,077 oo [ [ 1.616 |...... 2.757 |MN...... . ...1,616 | 03/29/2018. | 05/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... (SRRSO [P 10,431,318 XXX | s 10,488,714 | covvvvens 9,360,000 | ..ocvernves 9,964,681 | ..o | i (128,258) 0 0 XXX XXX XXX | 103,192 | e 422,087 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
3131IXK  FB 0 [FHZL3762 - RMBS.......ooiiiiiiiiiienierisiisesiessiesienisssssesssesssssssenssnesnnns. | coeene | o [ veverenenes Z ) I L1 442,585 |...102.999 | ................464,635 | .ccoorvvvrnvens 451,107 442,206 [[5)] [T TOTOTON ENVPRRIRIN BV 3.000 03/29/2018. | 09/01/2042.
BM13IXT N6 3 | FH ZMOA13 - RMBS.......iieiiiieiieeiseiseisesiise et ssissensssssesssessessssssssssnns | seiees 4].. 1. ....70,039 |...105.335 67,696 69,559 72 ISR ISR DO 3.500 12/04/2015. | 11/01/2045.
31329K X3 3 |FH ZA2498 - RMBS 4 1 242,230 |...104.251 241,885 (32) .....3.500 05/24/2018. | 03/01/2038.
313204 TA 0 [FH ZS4489 - RMBS.........ooeieeieeeeeeeeseeesesesseesseessse e essasssesssessnssnenns | ooveeas 4].. 1. ...103.016 714,221 (U170 ) [T RO PP 3.000 03/29/2018. | 06/01/2042.
3132A5  AY 1 |FHZS4523 - RMBS.....ccoooiiiiieiieiieeieeisssiss e sssssssssesesas | eeeons 4].. 1. ...105.359 161,760 3 3.500 08/06/2013. | 07/01/2043.
3132A7 UG 4 |FH ZS6883 - RMBS 4 1 ...104.524 32,483 (39) .....3.500 02/21/2014. | 12/01/2028.
3136A5 YC 4 |FNR 1230M ED - CMO/RMBS........ccomivimrimrireesneineiseniesiseesssisssssesssssssnsns | seeeons 4].. 1. ...101.160 68,946 (102) | cevevneerereneirnens [ eneernemineiserienes [ e 2.500 04/19/2012. | 04/25/2031.
3136A8 UN 8 [FNR 1299C EC - CMO/RMBS.......c.covvriirirrniniiersnissiesississssessssissssssessnsss | wovenns 4. T 96,583 | ... 99.721 95,460 (162) [ evvrrrrerrrreerens | cevrvrererserseeenines [ s 2.000 09/18/2012. | 02/25/2041.
3136AE  LE 5 |FNR 1358B KJ - CMO/RMBS. 4 1 ..102.374 66,073 (93) ......3.000 11/15/2013. | 02/25/2043.
3137A5 SG 0 |FHR 3786F HE - CMO/RMBS...........cvmiiiiririiinineierssieiesissisessssseissssssensnnes | coeres 4. 1. ...100.407 43,511 (93) [ oo | e | e 2.500 04/12/2012. | 03/15/2038.
3137AM K7 1 |FHR 4020E EJ - CMO/RMBS.......ccooiviirirrierieiinsriesiesessesssssessssensesesseesns | oveens 4].. 1. ....77,588 |...102.841 77,332 654 3.000 09/24/2012. | 02/15/2042.
3138LV  H4 8 |FN AO4750 - RMBS.. 4 1 ..273,010 |...101.318 . 276,794 273,103 212 002500 03/29/2018. | 10/01/2027.
3138WB  BF 1 |FN AST837 - RMBS......iiiiriieieieieessiseesisisssie e ssssesssssssssssns | sevenes 4. 1. .186,578 |...106.658 | .................190,232 | c.ooovrriirnee 178,357 186,586 (1,415) [ o v s 4.000 04/24/2014. | 02/01/2044.
314030 YB 9 |FN 748006 - RMBS..........cooouiemrierierireniseesssisssssessessssessesssssssssesssssssensans | sevees 4].. 1. ...104.865 ..26,317 27,416 (LX) U ORI PP 3.898 03/24/2004. | 12/01/2033.
31407P  CV 8 |FN 836284 - RMBS.........cooiiiiiriiicieriisissiserssisse s ssssssenssisssenens | coeres 4].. 1. 112414 .10,052 | ....... 9,736 100 | e [ [ 5.500 07/22/2008. | 10/01/2035.
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3140F1  YB 2 [FNBCB105 - RMBS.......coouiereieinerieirineeiessssesenssssssessessssssssssssssssssesssnees | coneees | oo | vevesneenns 7N I L1 [ 424,746 |...104.176 | ..ccovvvrnnene 441,680 | .o 423,975 424,832 132 | e [ s [ e 3.500 |...... 3.437 03/29/2018. | 06/01/2046.
3140Q9 NW 9 |FN CA2204 - RMBS 731,793 |...105.642 733,308 1,515 [ v | e | s 4.500 02/13/2019. | 08/01/2048.
3140X4 H2 5 |FNFM1148 - RMBS ..202,191 |...103.746 202,420 229 .....3.500 06/26/2019. | 12/01/2048.
31410L UV 2 [FN 890796 - RMBS.........cooiiiiiiiiiciiniiicsiissicss s | s 143,854 |...104.749 | .... 147,325 143,729 (183) [ vvrereernninciiens [ ennnieissisennnines [ s 3.500 01/17/2018. | 12/01/2045.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... RN 4,018,619 XXX ] s 4,135,722 | .............3,982,443 | ............ 4,014,564 | ..o (398) 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 - Other Loan-Backed and Structured S
696550 A4 4 l PALM BEACH CNTY FLA SCH BRD CTFS PARTN.....c.couvuvrinniernninseensssennns | nveres | oo ?l ...... 1FE 113,351 |..117.069 [ .oooovrvirnnnne 117,069 | oo, 100,000 110,430 (1,680) | oo [vrieinnssisiinens s 5.000 03/29/2018. | 08/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ... ...o.vrimrrririisieisie e 113,351 XXX 117,069 ....100,000 110,430 (1,680) 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations............c...ouuiiiiininiiisiiisissississn e sssssissssissnes | s 14,563,288 XXX 14,741,506 13,442,443 14,089,674 | ...oovcvieiiennn | (130,336) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  AQ 2 [ABBVIE INC....coostvirrereiierieiseeresissrsessesisseesssissssessesssssssessssessssssssssnssne | nevnne | oo | eevnnens 1,2 [ s 2FE . ...105.648 .105,648 ....100,000 99,898 A7 | e [ e [ e 3.600 05/05/2015. | 05/14/2025.
02665W  BP 5 | AMERICAN HONDA FINANCE CORP..........ccootuumirmirierirririeissinsrienienesneess | covees [0S B 1FE| .. ..48,359 |...103.105 ...51,553 50,000 48,655 296 [ v | e [ e 2.900 01/02/2019. | 02/16/2024.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC........cocooriverimrimieriernnenieesseinens | ovenes | oo | veverneenns 1 2FE | i 212,296 |...113.425 | .................226,850 | ....... 200,000 211,020 (259) | eververerineinnens [ e [ e 4.625 07/30/2014. | 02/01/2044.
037833  CC 2 |APPLE INC.....ceiiiirvieiersiscresiersessienssseiensssissenssnssssesensssssesessssssnses | veveene | oo | evveeen 1,2 [ s 1FE ..95,782 | ..... 99.625 | .vvvererrennn99,625 | i 100,000 97,944 1,244 | oo e | e 1.550 03/29/2018. | 08/04/2021.
037833 DM 9 |APPLEINC..... crerrernrensssnesenssssssesesessesssssesensens | s | [ 12 [l TFE| . 249,430 | ...l 99.380 | ..o 248,450 | ....... 250,000 249,464 34 | s [ s [ 1.800 09/04/2019. | 09/11/2024.
04351L  AB 6 | ASCENSION HEALTH ALLIANCE.........c.cosviiiriirneineiieiieeineisseissisessesisesens | soeees L A11.083 | 55,532 | 50,000 49,161 A7 | e [ e [ e 3.945 05/23/2017. | 11/15/2046.
05531F AV 5 [BB&T CORP.......coomiiiieiirniiesise sttt | evsnes 2| 1FE 101,404 |..100.211 | .o 100,211 | e, 100,000 100,394 (B03) | eveveererieriiens [ e [ e 2.050 08/02/2016. | 05/10/2021.
06051G ~ FB 0 | BANK OF AMERICA CORP.......ccevveirmerirerireessnissinensesineessessssessssssssnssses | oneee | oo | vevenneiens | evvne 1 =5 206,380 |...107.4% | ..............214,988 | ....... 200,000 205,352 (1,028) [ coooerreerrerins | e | e 4.125 02/21/2019. | 01/22/2024.
06051G  GL 7 |BANK OF AMERICA CORP.......cocoviiiririiernnineirerinsisiessssssssssesssssssesssssssssons | svenes | oo | v 125 ... 1FE]| e 237,353 |..106.926 | .................267,315 | ....... 250,000 238,702 1105 | o | e [ 3.705 10/10/2018. | 04/24/2028.
125523  AH 3 | CIGNA CORP.......cvtviirirrierirrienissirssiisessisssenissesssssssssssssensssssssssssssnsnses | sevnee | oo | eevenens 1,2 [ e 2FE ...74,900 |...110.789 74,917 13 | s [ [ 4.375 09/06/2018. | 10/15/2028.
126650  CL 2 |CVSHEALTH CORP.......ooouiiiiiiiieiieisseisseisesssssesiss s sssssesssssssssinns | sevies 12 2FE| .. ...49,497 |...106.511 . 49,696 A8 [ i | e | s 3.875 07/13/2015. | 07/20/2025.
17275R  BJ 0 [CISCO SYSTEMS INC.....coovvimiriirirririeiieissrienieneseesssissssessesssessssssssnssnes | covene | oo | vevivens 12] TFE| oo 192,738 |...100.069 | .................200,138 | ....... 200,000 196,321 2,056 | oo [ e [ 1.850 03/29/2018. | 09/20/2021.
20030N  BH 3 [COMCAST CORP.......cccmiririimerinrrierienissisensssssssssssssssnssssssessssssssssssssesssnes | eovnene | oo [ eovereneees T | oevens 1FE ..250,378 |...115.908 | .................289,770 | ....... 250,000 250,298 [((1C) ] RTINSO IOV 4.250 05/15/2014. | 01/15/2033.
20030N  CT 6 |COMCAST CORP........cevrirrnrirrinrisrsirnniersssssisssssssssesssssssenssssssssssssenssssens [ voenne | o0 | vevenens 1,2 | v 1FE ...99,950 |..112.634 | ..o 112,634 | e 100,000 99,956 5 [ e e [ 4.150 10/02/2018. | 10/15/2028.
224044 CE 5 | COX COMMUNICATIONS INC......cvvmrrimrireerinimeineseeessesssseessssssssssesssessssensns | veeees ...105.930 48,328 286 | oo | e | s 3.850 10/05/2015. | 02/01/2025.
24422E RE 1 |JOHN DEERE CAPITAL CORP.....ccoviiimrirnrireirerissiieeeseeiseissessssssesssesssssenns | evenns ...103.342 ...51,671 50,680 (A28) | cevevvereeiseieens [ v [ 3.900 04/06/2018. | 07/12/2021.
254687 DD 5 |WALT DISNEY CO....covvvuuriirieriirienisineiisssinesienisssesesssssssessesssssssssssenssns | evneee | o | oveenn 1,2 | e 1FE ...99,761 |...108.259 .108,259 99,852 21 | [ s [ 3.700 10/14/2015. | 10/15/2025.
254700 BE 8 | DISCOVERY COMMUNICATIONS LLC.......ovvuerenrimeereniseinsenssriseesnensnninee | eeveene | oo [ereenend 1,2 | e 2FE ...99,810 |...106.768 106,768 99,896 72 ISR ISR DO 3.950 05/18/2015. | 06/15/2025.
26442C AS 3 |DUKE ENERGY CAROLINAS LLC ..146,744 |{...103.308 .154,962 147,042 298 .0 2.950 03/19/2019. | 12/01/2026.
264420 AG 9 |DUKE ENERGY PROGRESS LLC.........ovvirrerrinerneriseriesireesssisessesssssssensns | cevees ..109.118 272,795 249,963 5 [ s [ e [ e 3.700 08/06/2018. | 09/01/2028.
26443C  AA 1 |DUKE UNIVERSITY HEALTH SYSTEM INC......oovvuirinrinniieninenneseisniinnes | evenne | oo [erveenn 1,2 s ..111.678 167,517 150,000 3.920 06/01/2017. | 06/01/2047.
26824K  AA 2 |AIRBUS GROUP FINANCE BV......... ...101.682 50,841 48,776 346 <2700 12/10/2018. | 04/17/2023.
29250R AW 6 |ENBRIDGE ENERGY PARTNERS LP....... ...116.646 174,969 149,666 AT | | e | e 5.875 10/01/2015. | 10/15/2025.
29273R  BD 0 |ENERGY TRANSFER PARTNERS LP ...105.138 105,138 92,302 1,234 | oo e [ 4.050 10/05/2015. | 03/15/2025.
35137L AB 1 |FOXCORP ...106.566 50,000 .....4.030 01/15/2019. | 01/25/2024.
377372 AL 1 | GLAXOSMITHKLINE CAPITAL INC ...104.299 250,379 (104) [ vvrrierrercirens e [ s 3.375 07/20/2018. | 05/15/2023.
377373 AG 0 | GLAXOSMITHKLINE CAPITAL PLC.. ..104.300 | .................234,675 | ....... 225,000 224,679 63 3.000 03/27/2019. | 06/01/2024.
381456 AH 3 | GOLDMAN SACHS GROUP INC... ...105.245 200,000 199,625 47 .....3.500 11/10/2016. | 11/16/2026.
438516 BW 5 |HONEYWELL INTERNATIONAL INC ..101.229 | .................303,687 | ....... 300,000 299,426 AT | e e | e 2.300 07/30/2019. | 08/15/2024.
46625H HU 7 | JPMORGAN CHASE & CO......... 101777 ....100,000 99,636 BA3 | s [ e [ 4.250 03/01/2011. | 10/15/2020.
46625H HZ 6 | JPMORGAN CHASE & CO......... ...103.495 ....150,000 150,455 (319) | cevvveererrneirens [ s [ e 4.625 08/11/2011. | 05/10/2021.
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494550 AT 3 |KINDER MORGAN ENERGY PARTNERS, L.P......cccnieuririmirnerierineerseissnines | vvenns LA21.072 | 60,536 | .coovrrrnerirens 50,000 46,528 130 | v [ e [ e 5.800 |...... 6.527 09/02/2015. | 03/15/2035.
49456B  AG 6 | KINDER MORGAN INC......ovvvirrirririiiriisississsnssiessessssesessssssssessessssssssnes | ovens . 117.812 117,812 ....100,000 89,973 394 | oo | e | s 5.300 09/09/2015. | 12/01/2034.
50077L AD 8 |KRAFT HEINZ FOODS CO......... ...100.029 .100,029 100,000 96,318 501 ......3.000 04/25/2017. | 06/01/2026.
57629W CH 1 |MASSMUTUAL GLOBAL FUNDING Il.....cvuieieririiirirriereeineieresiseeenissssenens | evenee ..105.410 ....450,000 449,178 96 | oo [ s [ 3.400 03/05/2019. | 03/08/2026.
58933Y  AJ 4 [MERCK & COINC......iviririierieriieeienissesssiesssestessesessessssssssensesssssssans | ooveons ..119.319 250,000 247,379 B85 | covererereereninnns [ s [ e 4.150 05/14/2014. | 05/18/2043.
617446 7P 8 | MORGAN STANLEY.. ..102.018 ....100,000 100,044 (75) .5.500 02/24/2011. | 07/24/2020.
641062 AF 1 |NESTLE HOLDINGS INC L A09.749 | 274,373 | 250,000 248,925 103 3.625 09/17/2018. | 09/24/2028.
666807 BJ 0 | NORTHROP GRUMMAN CORP ..107.749 107,749 ....100,000 99,984 (V1 OO ORISR PPN 3.850 02/03/2015. | 04/15/2045.
66989H AG 3 |NOVARTIS CAPITAL CORP IO ...105.905 105,905 ....100,000 99,534 100 | oo [ [ 3.400 12/10/2018. | 05/06/2024.
68233) BH 6 |ONCOR ELECTRIC DELIVERY COMPANY LLC.......ccocovvvimirerimrnirerirresrinens [ e .109.468 | .....covvverrine 54734 | oo 50,000 49,979 A | | e | s 3.700 08/07/2018. | 11/15/2028.
693475 AX 3 | PNC FINANCIAL SERVICES GROUP INC.......cccovieeririiriieeineiseesssissesenes | woeees 2| 1FE 199,618 |...101.276 | ................202,552 | ....... 200,000 199,640 272 ISR DU DO 2.600 07/18/2019. | 07/23/2026.
69351U AN 3 | PPL ELECTRIC UTILITIES CORP........ccovirierirriririsninerirerieresesisnisseisensnnnes | evvenes | oo [ voreeens 12 TFE | e 99,428 |...125.182 125,182 | oo 100,000 99,512 12 | s [ [ 5.200 07/12/2011. | 07/15/2041.
717081  ES 8 |PFIZER INC.....ovveiiereicireiiesineeieeissisesisesssessessssesessssssssssesssesssssssssssnens | wnenes | oo | coveeens 12] {1 =5 N 124,936 |...103.860 | ...cccorerrnnee 129,825 | oo 125,000 124,946 10 | e [ e [ oo 2.950 03/04/2019. | 03/15/2024.
74456Q BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO.......cocovrimeiiniireririiniissiseiiinses | e 109079 | oo 272,698 | ... 250,000 249,963 3 [ [ [ 3.650 09/05/2018. | 09/01/2028.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK PLC.......cccosviirrinierrisieiseneseseiseiseienes | cevnes ...101.705 101,705 | oo 100,000 100,912 (1,122) [ oo | e | e 4.200 04/09/2018. | 01/15/2021.
84756N  AD 1 | SPECTRA ENERGY PARTNERS LP.......coosiieiiniineiieriesineinssiseisesieseseennas | ceenes ..108.893 | v 108,893 | oooovvvviinnne 100,000 99,891 23 | s | e [ e 4.750 09/16/2013. | 03/15/2024.
89236T EU 5 |[TOYOTAMOTOR CREDIT CORP......c.vvvrirrierrirneireriniseienisssssessersssssesensas | coveres ...101.508 101,508 | covcveverrrans 100,000 99,982 13 2.950 04/10/2018. | 04/13/2021.
89236T FS 9 |TOYOTAMOTOR CREDIT CORP......ccomiririrrireeinrinerienieseseessssssessenssenens | sevenns e . . . ..104.994 | .................209,988 | ....... 200,000 199,956 10 | e [ e [ e 3.350 01/03/2019. | 01/08/2024.
893526 DJ 9 | TRANSCANADA PIPELINES LTD....coovvvviriiirsireiersissiresisiseresssesssssseeensnes | sevenes Cloni LN 2FE| i 276,295 |...132.397 | .................330,993 | ....... 250,000 272,204 (587) [ everrvrererrreerens | cevrerierssineeenines [ e 6.100 07/12/2011. | 06/01/2040.
90331H NV 1 [US BANK NA. ..ottt esssnssssninens | cesees 2| .. 1FE 249,750 |..104.483 | .................261,208 | ....... 250,000 249,818 AT | | e | e 3.400 07/19/2018. | 07/24/2023.
904764  BC 0 |UNILEVER CAPITAL CORP........ccocosivirierineiineiieeiseisnesssessssssesssssesssssesssnnns | wneeen | oo | eveenns 12| 1FE| oo 198,044 |..108.454 | ................216,908 | ....... 200,000 198,279 L0 TR UORRRTO PR 3.500 09/04/2018. | 03/22/2028.
91324P DK 5 [UNITEDHEALTH GROUP INC.......coorivirriiiiniinnricrirerinssisssisesienissessssinnnes | onnnen | oo | veverneenns (A 1 =5 301,050 |...110.349 | ..o 331,047 | ....... 300,000 300,945 (93) [ oo | e | s 3.850 09/26/2018. | 06/15/2028.
91324P DM 1 |UNITEDHEALTH GROUP INC......cooosvvvrirrerieirerrsrinsrsenseseseesssssssssssensesene | vevenee | oo | eeveneenn ] [ s 1FE ...49,876 |...105.573 ...52,787 50,000 49,901 25 | o | s [ e 3.500 12/13/2018. | 02/15/2024.
92343V EU 4 |VERIZON COMMUNICATIONS INC.......conirrernrireirmniseinniernniseerenssissssnssennns | eovenee | oo [ v 1,2 i 2FE| .. ..108,822 |...111.475 .121,508 ....109,000 108,856 34 | [ [ 4.016 02/28/2019. | 12/03/2029.
931142 CB 7 |WAL MART STORES INC.....c.oovvvierirreririirnneriereseeseessssssessesssesssenssssssenens | eevnees | | voveverenes | vevens TFE| oo 114,514 1..129.620 | ...ocvvvvcrrnnee 129,620 | cooovvvrrrinnns 100,000 111,816 ((726) ) IO ORI DTN 5.250 04/23/2014. | 09/01/2035.
949746 RW 3 |WELLS FARGO & CO.......cecomiiiiiniiiiciiciiinississiesissesssisssisssssssssssnnes. | covenes | o [ svssirenis | oevees 1FE ...93,792 |...102.869 102,869 | coovvvvriins 100,000 94,987 688 | oo [ | e 3.000 03/29/2018. | 04/22/2026.
949746 SH 5 |WELLS FARGO & CO.... e | senes | e | oo | e 1FE ..239,538 |[...102.490 | .................256,225 | ....... 250,000 242,426 968 | ..o | e | o 3.000 11/29/2016. | 10/23/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIGALIONS. .....vvv.rrerrerirssrissereseis s 8,703,227 XXX | s 9,426,159 | oo 8,734,000 | ..cocovnnee. 8,714,365 | .o 6,261 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05550M  AS 3 | BBCMS 19C3 A3 - CMBS.......cccomrimiemriirieriesieessessssssessessssssssssssssssessenes | voneees 2105166 | oo 341,788 | ....... 325,000 328,045 (L)) U ORI DR 3.319 05/17/2019. | 05/17/2052.
12624P  AE 5 | COMM 12CRE3 A3 - CMBS.......ooiiiiiiiriiseieriisiesiersssserissssesessssisssenine | sevenes ..101.187 148,423 ....146,682 145,220 500 | oo | e | e 2.822 03/29/2018. | 10/17/2045.
23305Y AD 1 |DBUBS 11LC3 A4 - CMBS. ...102.433 33,741 .....32,939 32,957 (39) w4551 08/11/2011. | 08/12/2044.
23312L  AS 7 |DBJPM 16C1 A4 - CMBS ...104.386 .156,578 ....150,000 157,527 (1,151 [ oo | e | e 3.276 07/28/2016. | 05/12/2049.
23312V AF 3 | DBJPM 16C3 A5 - CMBS.......ooirieiiiriersieeesissnsissssssessesssssessesssseenss | coveres ...102.290 255,725 | ....... 250,000 246,232 A75 [ v [ e [ 2.890 03/29/2018. | 08/12/2049.
36252R AJ 8 |GSMS 14GC18 A3 - CMBS ...103.916 142,291 136,929 139,124 (748) .rr.3.801 03/29/2018.| 01/11/2047.
36260 AD 9 | GSMS 19GC39 Ad - CMBS.......cooiiiieriiiririerssiee s | sevenes . ..107.302 ....750,000 771,237 (1,220) [ oo | e | s 3.567 05/09/2019. | 05/10/2052.
617459  AD 4 |MSC 11C2 Ad - CMBS......ooviireieirinirirerierineessnissriseniessssessssssssssssessesssnens | eovneen | o | overvenedh | e 1FM 51,344 1..102.223 | v 112 | 50,000 50,137 (183) | eveveeererirerirens [ erveereniseenerienns [ e 4.661 08/11/2011. | 06/17/2044.
90276Y  AE 3 |UBSCM 19C16 Ad - CMBS.......coovieeirrinericniesiseesssissssesiessssesssssissnsessnss | venses | oo | vevevneennidh | i 1FM ..231,748 |...107.357 225,000 231,314 (435) .....3.605 03/27/2019. | 04/17/2052.
95000G  AX 2 |WFCM 16BNKT A2 - CMBS......ovueiriieieriiiniisisisssssssssssiesssssssesesssssssssssnes | sevenes 4 ... 1FM]| .. 138,273 |..... 99.415 | v 149123 | 150,000 140,513 1,294 | v | e | e 2.399 03/29/2018. | 08/17/2049.
95001R AW 9 |WFCM 18C48 Ad - CMBS........cocoomirierirrereeinsinerinesiesssnesssssisssssessssssnesssensnse. | eovneee | 0 | weverinenes 4| ... TFM | oo 201,998 |...110.440 | ................220,881 | ....... 200,000 201,792 (207 ) SOOI FURIRRRRRIO DR 4.037 12/07/2018. | 01/17/2052.
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95001X  BA 3 |WFCM 19C50 A4 - CMBS......coooiiiiriiniseissnisssrsssnsssssenssssesssnsssnssssssnsssesssnss | osnnes | oo | oesessensas 4] ... TFM | i 454,471 |...106.165 | ...cccovrriennne ATTT44 | o 450,000 454,175 [PA5))] Tl ORI PR 3.466 |..... 3.348 |MON... | oo 1,300 [ o 9,098 | 04/29/2019. | 05/17/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 2,903,418 XXX | e 3,023,726 | ..o 2,866,550 | ...coene 2,898,272 | oovvviviiriinins 0 (2,167) 0 0 XXX XXX XXX | oo 8,186 | oot 72,828 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
14314R° AD 4 [CARMX 174 Ad - ABS......cooiiiiriirniernenersssenssseeenssisssessenssnsssenssnnes. | eonenee | oo [oervneendh | ot IFE | i 147,545 1...100.395 | ..covvivvrine 150,593 | oo 150,000 148,674 649 | .o [ e [ 2.330 03/29/2018. | 05/15/2023.
17305E  GM 1 | CCCIT 18A3 A3 = ABS......oivirririeiiriniriesiesessesssisssssessesssessssssssssessesssenss | seenes ..149,930 |...103.954 ....150,000 149,955 L0 (TSSO ISTRRTORTOORIROROR VSOt 3.290 06/13/2018. | 05/23/2025.
254683 CE 3 |DCENT 182A-ABS... ..300,000 |..... 99.944 300,000 300,000 ...2.070 03/08/2018. | 08/15/2025.
29366A  AA 2 [ELL T AT - ABS ..ottt | enines 100.078 41,256 41,255 LI SOOI IPPUTPOTORTORRIOR BV 2.040 09/15/2011. | 09/01/2023.
44930U  AE 6 |HART 1BA AL = ABS.....ooooeeeeveeeeeereeeeeeseeeresneeseeeseesesesssessesssesessessesesenseenes | oovenee | oo | everereieib | et AFE ] v 25,526 | ... 99.963 25,529 25,529 [ [OOSR (SRR BUTO 1.730 03/22/2016. | 05/16/2022.
65478W  AE 5 |NAROT 16C Ad - ABS.........ooevvvririiinriseicssninnisssinssienisssssnsiessissssssenens. | evveens | oo oot | el TFE| i 145,472 | L 99.744 149,009 2,242 | oo | e | e 1.380 03/29/2018. | 01/17/2023.
82653E  AA 5 [SRFC 191 A = ABS.....ooeieiveerveesieeeeeeeesessssssseesssesessssssssssssssssssssssssssssns | caveens 100.899 65,405 ({0 FSESTORORORON IPPURIRTORTIORPINS BV 3.200 03/12/2019. | 01/22/2036.
89237K  AE 3 |TAOT 16A A4 - ABS.......ooeirrieerineineeneseinenissssesssnsssesssssssssnssssesssssesessnns | seeves | oo | eevvverenncdh | it IFE | iiiiiin.36,016 | ... 99.970 . . 36,482 209 [ v [ e [ 1.470 03/29/2018. | 09/15/2021.
92348R  AB 4 |VZOT 173 ATB - ABS......coiiiieriiieriiriniiesisssiesississssisessesssessesessssssssnns | cvvees . ..100.044 | .... ..58,927 ..58,901 58,901 2.035 10/11/2017. | 04/20/2022.
92349F  AB 9 |VZOT 181 A1B = ABS......oiviirinirinninsnsemississrsssnsssnenssssssssnsssssssnssensssssenses | nenees | oo | sevenseennedh | et IFE | i, 250,000 |...100.058 | ....cccoorvuenne 250,144 | ....... 250,000 250,000 | .o [ | | s | s 2.025 03/06/2018. | 09/20/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..............ccoccouiiencs 1,220,043 XXX 1,234,375 1,227,636 ..1,225,210 3,118 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... 12,826,687 XXX ....13,684,260 ...12,828,186 .12,837,847 7,212 0 0 XXX XXX XXX
Totals
7699999. Total - Issuer Obligations...........ccovwvrrerrnrrnsrinrnsinns 23,994,185 XXX ....24,775,346 ...22,753,380 23471824 | ....cc........8,995 | ... (154,918) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ........c.urriiirriirriiriisisssrissisesssesississsnissiena 4,267,559 XXX 4,397,288 4,224,148 | .. ..4,260,452 (704) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SBCUMTIES. ..ottt ssssenssssnssenens | cvsesesnees 2,903,418 XXX | s 3,023,726 | ..............2,866,550 | ............. 2,898,272 (2,167) 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ..o 1,333,394 XXX 1,351,444 ...1,335,640 1,438 0 0 XXX XXX XXX XXX XXX
8399999,  Grand TOtAl - BONGS..........cuurvueieriireiseiieeiseisesie sttt ssssesnienins | eieesiieses 32,498,556 XXX ....33,547,804 .31,966,188 | ...............8,995 | ......... (156,351) 0 0 XXX XXX XXX XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

001055 10 2 |AFLAC ORD 52.900 9,153 220 .1,644 .| 10/09/2018.

001084 10 2 |AGCO ORD 1,361 10 184 .103/19/2019. | ..
00123Q 10 4 |AGNC INVESTMENT REIT ORD 2,556 283 20 .110/09/2018. | ..
00130H 10 5 | THE AES CORPORATION 953 55 544 .| 12/23/2015.

00206R 10 2 |AT&T ORD....cosiivirriiirriienriissneiesreissnsisensisensisnssissssssssssssesssssnssssssssnssssnnsssnnnes | avvenns | eee | eereren,870.000 | viviiiiriirnnn 73,080 | 1i0r0.39.080 | oo 73,080 52,787 3,622 19,009 .1 08/14/2019. | ..
002824 10 0 |ABBOTT LABORATORIES ORD........ccocimmmiimmiinniiinnieinniisnniessnisssnsssssssssnsssnnseens | cvvnnns | ooe | cveennnn 838,998 | i 38,131 | i 86.860 38,131 13,037 562 ..6,379 .102/10/2016. | ..
00287Y 10 9 |ABBVIE ORD.........cooriiiiiiiceiiceiiceieeresiesess s 88.540 33,911 23,057 1,528 .(942) .110/15/2019. | ..
003654 10 0 |ABIOMED ORD........cccevvrrrrnecn. 170.590 1,876 2,853 .(976) 04/22/2019.

00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD 33.220 897 755 142 .1 08/14/2019. | ..
00507V 10 9 |ACTIVISION BLIZZARD ORD 59.420 | ..cooovvrreenn. 10,399 7,921 65 ..2,266 .| 03/19/2019. | ..
00508Y 10 2 |ACUITY BRANDS ORD........ccoooomiiimiiinniiinniiessiisesissssesssissssss oo 138.000 1,656 1,513 6 217 10/09/2018.

00724F 10 1 |ADOBE ORD..........ccccoc..cc. 329.810 | oo 40,567 17,781 12,739 .| 10/09/2018. | ..
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......coiiiiiiiriieinsieierinsiessesssesssssssssssssesssssssesensenes 160.160 3,363 3,396 5 57 .1 10/09/2018. | ..
00766T 10 0 |AECOM ORD.........coocvurriiimeiicreiieneiienenseseniesesessesiesssessssssssnissssssnssssssnessssnnnns | evoneees | eoe | covereeneed1.0000 i 2,027 | it 43.130 2,027 1,521 782 10/09/2018.

007903 10 7 | ADVANCED MICRO DEVICES ORD.........ccoocomrviimrreiarreieneiinneieesessenessnssessnsesensenes | evinenne | eoe | eveeerenn206.000 | oo 12,199 | i 45.860 | ......ccooouuee 12,199 5,675 ..7,288 .| 10/09/2018. | ..
00846U 10 1 |AGILENT TECHNOLOGIES ORD........ooooimviirriimiiireiiseisseiesesessssesseseesssessenes 85.310 6,995 4,144 48 946 .103/19/2019. | ..
00847X 10 4 |AGIOS PHARMACEUTICALS ORD........cooommmvveemieieririenerinneeisnenisssnessesissseisnsnens | cvneene | e | evererernen 16,0000 | v 764 | 47.750 764 798 (34) 06/28/2019.

00912X 30 2 [AIRLEASE CLA ORD.....cccovrviiernrinninrinerisnnsiernnissiesssssssssssssensssssssessssssssessssssnnss | avennnee [ oe | coverreneeen29.0000 | vvioviinieinnnnn 1,378 | i 47.520 1,378 1,264 15 502 .1 10/09/2018. | ..
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD 234990 | ..o 15,274 8,323 298 4,871 .| 10/09/2018. | ..
00971T 10 1 | AKAMAI TECHNOLOGIES ORD.........ovvveerrirrriirriineisnnnissnnisnsssissssssssssnssssnnens | evneeee | eoe | cvrreenernid9.0000 [ i ,233 | i 86.380 4,233 2,434 .1,240 10/09/2018.

011659 10 9 | ALASKA AIR GROUP ORD 949 823 20 97 .1 05/15/2018. | ..
012653 10 1 |ALBEMARLE ORD 2,410 2,479 19 85 .1 12/16/2019. | ..
013872 10 6 |ALCOAORD...........ccoceecc. 1,183 1,937 (279) 10/09/2018.

015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.. 161.580 5,009 3,761 122 .1,437 .| 10/09/2018. | ..
015351 10 9 |ALEXION PHARMACEUTICALS ORD 108.150 6,056 6,634 604 .1 10/09/2018. | ..
016255 10 1 |ALIGN TECHNOLOGY ORD. 279.040 5,860 5,433 221 .| 04/22/2019. | ..
017175 10 0 |ALLEGHANY ORD.... . 799.570 3,998 3,220 881 .| 10/09/2018.

018581 10 8 | ALLIANCE DATA SYSTEMS ORD........cccooiimviimmiiineiiineiisseiissesissssssssisssesssess 112.200 673 1,385 15 (227) .| 06/27/2018. | ..
018802 10 8 |ALLIANT ENERGY ORD... 2,999 97 849 .| 10/09/2018. | ..
020002 10 1 |ALLSTATE ORD 9,334 186 ..3,042 .| 10/09/2018.

02005N 10 0 |ALLY FINANCIAL ORD................ 3,316 84 980 .| 10/09/2018. | ..
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD 2,206 1141 .| 10/09/2018. | ..
02079K 10 7 |ALPHABET CL C ORD.. 61,169 22,801 .| 12/16/2019.

02079K 30 5 |ALPHABET CL AORD 34,522 22,628 .1 12/16/2019. | ..
02156K 10 3 |ALTICE USACLAORD........... 296 .| 06/28/2019. | ..
022098 10 3 |ALTRIA GROUP ORD... 1,575 253 .| 10/09/2018.

023135 10 6 |AMAZON COMORD.............. 34,376 .1 10/15/2019. | ..
023586 10 0 |AMERCO ORD (26) .1 10/15/2019. | ..
023608 10 2 |AMEREN ORD . 138 833 .| 10/09/2018. | ..
02376R 10 2 | AMERICAN AIRLINES GROUP ORD 28.680 2,639 2,981 29 .(288) 03/19/2019. | ..o
024835 10 0 | AMERICAN CAMPUS COMM REIT ORD........c.coourvimmmirrmmmrienneinneeiseneesenesssnesrnnens. | evivenes | eoe | cevernnnerni0.0000 | i 1,881 | i 47.030 1,881 1,656 75 226 10/09/2018. | ....cccvvvvvnves
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025537 10 1 | AMERICAN ELECTRIC POWER ORD.......ccoosiiiiriiiriiiereeieseisresiseseisseseiseseieesens | cvieees ...13,704 9,305 364 22,867 | e | e .| 10/09/2018. | ..
025816 10 9 |AMERICAN EXPRESS ORD..... ...22,159 13,348 285 .5,192 .| 10/09/2018.
025932 10 4 | AMERICAN FINANCIAL GROUP ORD..........cooouerriimreiirreiiesesissesissesssesesissessssesens. | cvieees 2,303 2,353 104 402 .| 10/09/2018. | ..
02665T 30 6 |AMERICAN HOMES 4 RENT CL AREIT ORD........ooviniiiieriiiiininnissisiienissiiinnies | ceviens 1,992 1,601 | oo 4 15 483 .| 10/09/2018. | ..
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ 222.000 11,395 9,818 284 ..2,646 .| 10/09/2018.
03027X 10 0 |AMERICAN TOWER REIT.......ccoomiiriiriiiiriineiiseeeineesiesesesssssssssssesssssssssssesssnnnes | coneeien | e | coneevinns 112.000 25740 | .......229.820 | ...ccoeoeeennn 25,740 | i 10,527 113 309 ..6,350 .| 06/28/2019. | ..
030420 10 3 |AMERICAN WATER WORKS ORD.. 53.000 6,511 4,801 104 1,700 .| 10/09/2018. | ..
03073E 10 5 |AMERISOURCEBERGEN ORD..........ccocoumriiimeiiinminesinessssesissesissesesssssssssssnnns | coeeenen | e | woereveoend 47.000 | oo 3,996 2,948 58 302 .103/19/2019. | ..
03076C 10 6 |AMERIPRISE FINANCE ORD.........cooouiiiiiiniiiiieriesiiissiesiessesessesssiesssiesienes | coereons 25.000 4,165 584 95 ..1,555 03/28/2007.
031100 10 0 |AMETEK ORD.....coiiiiiiiiiieiiceiiceiiiesesisesisssssssesss s | oo 67.000 6,683 4,895 35 2,147 .| 10/09/2018. | ..
031162 10 0 |AMGEN ORD........oosriiumriiireiireiireiiseiiesessesssissesiesssssesssesessssssssssssssssssssssnnns | cvnenes | eoe | cvvseeeeens 154.000 | ..oovvevnriiirns 37,125 | .......241.070 | oo 37,125 20,040 837 ..6,902 .| 12/16/2019. | ..
032095 10 1 |AMPHENOL CL A ORD.......coooiiiiiiriiiiriiireiiseiissesisssisssssssssessssesssssessssssssssssnnss | cvinnns | ooe | covesenneenns 76.000 | ...ooooovrreennn 8,225 8,225 2,489 | oo 19 56 1,789 10/15/2019.
032654 10 5 | ANALOG DEVICES ORD.........covviireiimciiireiisneiienesisesesssesesssssssesessssesesssessssssennes | evneees | eoe | coveeneeenns 96.000 | ....cooovrvirnnenn 11,409 | ... 118.840 | .o 11,409 6,545 207 ..3,169 .| 10/09/2018. | ..
03272 10 8 | ANAPLAN ORD.....tiiirurirmiriimniisesssssessssessesssssssssssssssesssssssssssssssssssssssssssens | sesnees 25.000 1,310 1,310 1,262 48 .| 06/28/2019. | ..
035710 40 9 | ANNALY CAPITAL MANAGEMENT REIT ORD.........ccoovumieirininnnieeeiieneiseceiisenens | coieees 373.000 3,514 3,514 3,805 | oo 93 410 .(149) 10/09/2018.
03662Q 10 5 [ANSYS ORD....cosviieiireiirsinsns | areieias 25.000 6,435 6,435 4,146 ..2,862 .| 10/09/2018. | ..
03674X 10 6 |ANTERO RESOURCES ORD........ccooiirviimeiinniiniiiinniissesissssisssesssssesssssssssssnnns | connenes | e | veeeiiinns 72,000 | ..o 205 205 621 .(415) .103/19/2019. | ..
036752 10 3 | ANTHEM ORD......ccooiiiiiiiiciiiiceiieceiieceiiecesieseiiesesiesssssssssssssssssssesssesssssesnsenens | cvnenes | eoe | cevereneeonns 67.000 | ...ccoovvvanneene 20,236 | ........302.030 | ....ccoooorirnnenn. 20,236 10,803 209 ..2,640 10/09/2018.
03676B 10 2 | ANTERO MIDSTREAM ORD........ccoorririiiiinirierierissisnsissiiesiesesssssssississsssssenss. | evvenes | one | veves 10,370.000 | ...vvvurerrirnens 78,708 | .oveeerea 7590 | i 78,708 | oo 110,032 5,418 (31,324) . 12/19/2019. | ..
037411 10 5 |APACHE ORD.....ccooiiiiiiiciiieceeceieceisesicesiesesis s | oo 92.000 2,354 2,354 2,955 42 142 .1 12/16/2019. | ..
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD.......ccoosvveirinriiniinniienieeisniissisesissinens v | e | e 45.000 | oo 2,324 2,324 1,863 142 283 03/22/2019.
03755L 10 4 |APERGY ORD.....ccoooiiiiiciiireiieceieecesiesessecessesessesessesesssesesssesssssesesssesssssssesisssnnes. | cooenes . 23.000 777 777 582 154 .1 12/18/2018. | ..
037833 10 0 | APPLE ORD....cooiiiiiiiiiciiieceiieceiieceiiecesiesessesesssesessesessessssessssssessesssssesssssnssinns | cvvenes | coe | eoeeees 1,174.000 344,745 | ........293.650 | .....cccocennen. 344745 | .o 117,048 3,569 | oo | e 159,558 | ..o .| 12/18/2018. | ..
038222 10 5 |APPLIED MATERIAL ORD.........ccoooimiiiriiinisniissiissseissssssissssssssssssssssssssas | oo 295.000 18,007 | .........61.040 | oo 18,007 7,596 240 28,349 | [ 8349 | 10/09/2018.
038336 10 3 |APTARGROUP ORD........cooooriiireiiceiireiiesesisesesissesisesesssesessssssssssessssssssessssssnnes | oo 2,197 2,009 27 409 .| 10/09/2018. | ..
03836W 10 3 |AQUA AMERICA ORD.........coomviimriiinniiinnisnnisnnsisssssssisssisssssssssssssssssssssnnsnes. | onneees 2,488 2,000 48 676 .| 10/09/2018. | ..
03852U 10 6 |ARAMARK ORD.......oooiiiiiiiicieseiessisssisssssssssssssssssss s | anvveoas 3,125 3,000 32 .1,039 .| 10/09/2018. | ..
039483 10 2 |ARCHER DANIELS MIDLAND ORD. 7,926 6,044 163 964 .| 10/15/2019.
03965L 10 0 |ARCONIC ORD.......coiviiiriiiireiirsissiissississ s | oo 3,908 2,865 15 1,767 .| 10/09/2018. | ..
040413 10 6 |ARISTANETWORKS ORD 3,458 4,057 (124) .| 10/09/2018. | ..
042735 10 0 |ARROW ELECTRONICS ORD. 2,203 1,850 411 .| 10/09/2018.
044186 10 4 | ASHLAND GLOBAL ORD.........coomimmiireiiineiiissiisesissssesssssssssessssssssssssssssssssssnes | oo 1,454 1,515 20 106 .| 10/09/2018. | ..
045327 10 3 |ASPEN TECHNOLOGY ORD........ccoimiiiiiniiniiiciissisisssissiissississssssssssisssisssinss | cesiens 2,540 2,233 814 .1 10/09/2018. | ..
045487 10 5 | ASSOCIATED BANCORP ORD.... 1,102 1,327 35 113 .| 10/09/2018.
049560 10 5 |ATMOS ENERGY ORD........ccoooiiiimiiriiieiiiineiseesissssiessssssesssssessssesssssssssssseseenssens | v 3,580 3,099 69 612 .| 10/09/2018. | ..
052769 10 6 |AUTODESK ORD.......iviiiuiiiiiniiiiiesisssiisiisssisesiessssissssessseessesssessssssssssssssssens | cesvees ....63.000 ..3,456 .110/09/2018. | ..
053015 10 3 |AUTOMATIC DATA PROCESSING ORD ..114.000 104 360 .4,489 .| 10/09/2018.
053332 10 2 |AUTOZONE ORD.......oviireiineiineiins s ssssssssssssssnnsnes | coniees 5.000 5,957 .1,765 .| 03/03/2009. | ..
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD........cooommviinmriinriinciisnnisnsisnsiesnniinnnnes [ evvvnnes [ eoe | cevrenneencd1.0000 8,598 [ 11209700 | oveiiieenn8,598 | i 5,101 | 62 247 .1,462 .| 10/09/2018. | ..
05352A 10 0 |AVANTOR ORD . 310 .110/15/2019. | ..
053611 10 9 | AVERY DENNISON ORD......coviiiiiririirtiiniiiiiesienississsiessiessesssssssssssssssessenes | cessees 38 697 04/25/2013. | oo
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053807 10 3 |AVNET ORD....ccoiiiiiiiiriiiceiieseiiecesiesesiesesiesessessseesesss s | coieees 35.000 1,485 1,456 29 226 .| 10/09/2018. | ..
054561 10 5 | AXA EQUITABLE HOLDINGS ORD.. 76.000 1,883 1,517 23 366 .| 08/14/2019.
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT.. ,900.000 | ..ovveverierenni 29,659 | e 15610 | i 29,659 | ... 33,087 2,419 133 .112/12/2018. | ..
05605H 10 0 |BWXTECHNOLOGIES ORD.........cooviiiiiiiiiiiisiinsiiciiesississsississesiesessesenines. | conreons 1,862 1,807 20 716 .| 10/09/2018. | ..
05722G 10 0 |BAKER HUGHES CL A ORD 4,818 5,520 111 537 .| 10/15/2019.
058498 10 6 |BALL ORD OO RTTRPTRPTOR BTN .766 44 .1,495 .| 03/03/2009. | ..
060505 10 4 |BANK OF AMERICA ORD........ccoooiimiiimiiineiisneissniissiisssssssssssssssssssssssssssns | o 2,219.000 | ... 78,153 | 1...35.220 | e 78,153 | 46,330 1,465 23477 .1 12/18/2018. | ..
064058 10 0 |BANK OF NEW YORK MELLON ORD.........ccocooiriiieiiieiiieneiseniisneisenesssesesssesssies | o 217.000 10,922 50.330 8,184 256 707 .| 10/09/2018. | ..
06417N 10 3 | BANK OZK ORD......covirrireiiiicirerisiesiesieissnssissssssessessssesessesssssssssssssssssssessssssssenss. | sosvnes 1,098 | .......... 30.505 1,377 34 276 10/09/2018.
071813 10 9 | BAXTER INTERNATIONAL ORD......cccooooimiiiimiirineiieiieseesecesieseisesesseseseeneseeneses | oo ..10,285 | ......... 83.620 5,518 | v 27 72 A8 | e 1,418 .| 06/28/2019. | ..
075887 10 9 | BECTON DICKINSON ORD........ccoovuemriimmeiimniimnesieesisesssesissessssssssssssssssssssins | oo 18,222 | 271.970 | .o 18,222 | 12,513 208 .3,126 .| 10/09/2018. | ..
084423 10 2 |WRBERKLEY ORD.........ccoooviiriiniiiiniiineiississsissssssssssssssssnsssssssssssssssssesnees | oo 2,902 69.100 2,222 7 909 10/09/2018.
084670 70 2 | BERKSHIRE HATHWAY CL B ORD..........cocooiriiieiienieieneieneisesessesessesessesessenenes | o 509.000 115,289 226.500 | ...ccoovvrenenenn 115,289 | ...... 72,354 10,964 .110/15/2019. | ..
08579W 10 3 |BERRY GLOBAL GROUP ORD........ccoeriiririirirerernissssessessssesesssssssssssesssssseesnns | sevenes 39.000 1,852 | oo 47.490 1,852 1,757 2 .1 10/09/2018. | ..
086516 10 1 |BESTBUY ORD.....cccocosmiiimiriiiireiiereiieneiseseiiseneissesienessssesssssesessssessssssssssesessenes | eveneees | eoe | coverneeneened 10000 [ i 6,234 | i 87.800 6,234 3914 | i 36 107 2,474 10/09/2018.
090572 20 7 |BIO RAD LABORATORIES CL A ORD.......ccoccommrvimrrirerrinneiinneiinnesissseissssssnnsinnes | evineene | eoe | eevvvnenneenn1.0000 [ i 2,590 | s 370.030 2,590 2,188 402 .| 06/28/2019. | ..
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD........ccccomvimimiimnniiinniiinnessneisssessnesssnssnsnnns. | avvvins | eve | cererernnns2.000 | i 8,397 | s 84.550 4,397 5,423 (31) .| 10/09/2018. | ..
09062X 10 3 |BIOGEN ORD........coooooimriermirinerinnerinenisssnisssnissssissssssssssssssessssssssssssssssssnsssonnse | coneene | e | overerereen49.0000 | i 14,540 | i 296.730 | oo 14,540 9,942 .(205) (P20L2) 10/09/2018.
09073M 10 4 |BIO TECHNE ORD......cotviiiiireriiinirsieisssseiessss st sssssessesssssessesssssssnsnsss | svseees L2415 | L 219.510 2,415 2,074 14 823 .1 10/09/2018. | ..
09215C 10 5 | BLACKKNIGHT ORD.......cooooriiiiriireiiceiiesesissesiesesiesesisssessssssssssssssesssssesssssnnnes | aeeveons . 22,708 | ..o 64.480 2,708 2,098 816 .| 10/09/2018. | ..
09247X 10 1 |BLACKROCK ORD........ceoumriiniiniriciieniiiniississiienisisssississssssssssssssssssissienns. | avenne | one | covennieene3 1,000 | i, 15,584 | ........ 502.700 | ..ooovvriiriiinns 15,584 9,939 390 ..3,406 10/09/2018.
093671 10 5 |H&R BLOCK ORD 916 23.480 916 AB4 | 10 37 (74) .| 03/28/2007. | ..
09609G 10 0 |BLUEBIRD BIO ORD..........cocoummriimeiireiieneriscenissesiesenesssssssssssssssssessssssssnsnnnne | envvenns | ene | cerevernenes 16.000 | i 1,404 | ......... 87.750 1,404 2,180 .(183) .| 10/09/2018. | ..
097023 10 5 |BOEING ORD........ocosiiiiiiiiiniineiineiisssiissscssssssssssssssssssssssssssssssssssssssssssens. | soenes 43,978 325.760 | ...ccoovvinnenn: 43,978 | ..... 31,433 1,056 25 25 | 06/28/2019.
09857L 10 8 |BOOKING HOLDINGS ORD..........coommviimrrirmniinerinneisnnsessnnsesssesssnessssesssnnssnennes. | evevenes | eoe | ceverennennn 110000 i 22,591 | 2,053.730 | ...ccoeene. 22,591 | ...... 12,272 L3844 | | e 3,644 .| 10/09/2018. | ..
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD.........ccoomriimmmriinrriinnririnnnisnsiennniis [ o 2,916 2,033 39 L1088 | s [ e 1,068 .| 10/09/2018. | ..
099724 10 6 |BORGWARNER ORD.........cccoomiiiiiiiiiisniiisnisssiisssissssssssssssssssssssssssssnssssnes | oo 2,690 1,883 42 536 | .o [ oo 536 .1 01/19/2016. | ..
101121 10 1 |BOSTON PROPERTIES REIT ORD. X 6,342 5,535 | oo 45 175 .1,164 .| 10/09/2018.
101137 10 7 |BOSTON SCIENTIFIC ORD........ccooovimriiimriinnniineisnniisnnsisnssisnsssssnssssnssssnssnnees | connenen | e | cineeeenni390.000 | o 15,827 | i 45.220 | ..o 15,827 6,759 23458 | | s .| 10/09/2018. | ..
105368 20 3 |BRANDYWINE REALTY REIT ORD........ccocvuimmiviareinnerirsnenieneeisnssiennsisnssienesennnnes | conrenen | e | eoverereree33.0000 | o835 | i 15.750 835 751 10 84 .1 08/14/2019. | ..
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD.......coeveivrrrinriieriverinnernnisninniens | evvene | eor | evveenreeens 17,000 | i 2,555 | e 150.290 2,555 1,967 660 .| 10/09/2018.
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD..........coomviimiiimeiinniisneiesneiissssesesessssesnssesnnies | v . 39.230 1,412 1,480 315 .1 06/15/2018. | ..
110122 10 8 |BRISTOL MYERS SQUIBB ORD..........covrviemriiirreiimreiirreieseiseeesisessesssssssssssesines | coeeeees | 599.000 | ...oovvvvivrneen. 38,450 | .........64.190 | ..o 38,450 | ...... 29,288 666 8,459 | e | e 6,459 .| 11/20/2019. | ..
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD .|C A2 | e 69 (48) 1 1" .| 07/25/2017.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.........coovviiriiineriiineiieseeieseseseesesnseisens | coeees 1,923 1,439 100 B16 | oo | e 616 .| 10/09/2018. | ..
11133T 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD.......ccooviriereriiriernieesnnsesessnssseessnns | rovvenes 4,200 4,270 | oo 18 68 928 | .o | e 928 .110/09/2018. | ..
11135F 10 1 |BROADCOM ORD.......... . 020 | ..ccooeveeeeee.32,866 | ... 17,334 1,165 .6,421 6,421 .| 10/09/2018.
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD......c.cecooiiiriiniiniiiciienieeissiciissiiens [ s 36.000 664 | ... 18.445 664 q21 48 84 84 .| 08/27/2018. | ..
115236 10 1 |BROWN & BROWN ORD........ccocviimiiiriiiniiineiisnsisnsisssssssssssssssssssssssssssssnnns | connenes | e | covnneiiinnd 68.000 2,685 39.480 2,685 1,994 22 811 | s [ 811 .| 10/09/2018. | ..
115637 20 9 |BROWN FORMAN CL B ORD.........ocosriiiriiimieiireeisesiesesisesiesssiesssssesssssssssssneins | coenenes 57.000 3,853 | ..o 67.600 3,853 147 | s 10 37 A | 1,141 .1 10/19/2011. ..
117043 10 9 [BRUNSWICK ORD.......oouiiimiiiiriisissernsieisssssesssssessessssessssesssssessssssssssssessesssnsses | sevenes 26.000 1,559 59.980 1,559 1,580 23 352 | et | e 352 | i 10/09/2018. | ..o
122017 10 6 |BURLINGTON STORES ORD.......ccoocoiiviiimririmiirineisiesisensisesssssesssesssssssssssssssnenes | coenenes 20.000 4,561 228.030 4,561 3,056 L1307 | | e 1,307 | o 10/09/2018. | ....cccvvvvvnves
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12503M 10 8 |CBOE GLOBAL MARKETS ORD.. 33.000 119.900 3,957 3,347 44 728 .| 10/09/2018. | ..
12504L 10 9 |CBRE GROUP CL A ORD. 4,413 2,583 ..1,087 .| 12/16/2019.
12508E 10 1 |CDK GLOBAL ORD 2,078 1,897 10 265 .110/15/2019. | ..
12514G 10 8 |CDW ORD.....viomreiriirriireiteeeisseiseesisenenas 6,285 3,717 56 2,719 .| 10/09/2018. | ..
125269 10 0 |CF INDUSTRIES HOLDINGS ORD. 2,387 618 60 212 .| 03/03/2009.
12541W 20 9 | CH ROBINSON WORLDWIDE ORD..........cvuemriemrrimriiserissesesseeeenenis 3,206 3,947 82 (241) .| 10/09/2018. | ..
125523 10 0 |CIGNAORD........ccocvviirriirriirnisnnisnsisnnisnssssnssssssssssssssssssssssssssssssnssnnss | connenes | oo | ovnneneennn 94000 | 19,222 | 0 204490 | i 19,222 12,572 2 .2,784 .| 04/22/2019. | ..
125581 80 1 |CIT GROUP ORD.. X . 1,551 1,741 44 250 .| 10/09/2018. | ..
12572Q 10 5 |CME GROUP CL A ORD........cvuuieiiniiierienitissiissiiesiesisesssisssssessessssssssssssions | cvivenes | eor | eoveerienes 92.000 | ..ccoooverenn. 18,466 | ... 200.720 | ..oovrrinnienns 18,466 9,690 230 437 1,159 10/09/2018.
125896 10 0 |CMS ENERGY ORD 62.840 4,713 .888 115 989 .| 03/28/2007. | ..
126408 10 3 | CSXORD....cosiriireiiririreriesniiessiissssisssisssissssisssssssssssssssssssssnssssnnssssensssnnnens | connenen | ooe | conerrernn 198.0000 | oo 14,327 | i 72360 | oo 14,327 8,731 190 ..2,026 .| 10/09/2018. | ..
126650 10 0 |CVSHEALTH ORD.......coooviiriiiriiieriiisreisneisneisnsisnessnesisnsssssssssssssssessnsens | connenen | e | crneereeni 331,000 | i 24,590 | i 74290 | .o 24,590 19,635 612 ..3,455 06/28/2019.
127055 10 1 |CABOT ORD . 808 746 6 61 .110/15/2019. | ..
127097 10 3 |CABOT OIL & GAS ORD . reere 17410 2,211 2,520 39 .(910) .1 03/19/2019. | ..
127190 30 4 |CACI INTERNATIONAL CL A ORD. 8.000 | ..oovvvvrrrernnnnn2,000 | e 249.990 2,000 1,656 344 08/14/2019.
127387 10 8 |CADENCE DESIGN SYSTEMS ORD... . 82.000 69.360 5,688 3,388 2,122 .| 10/09/2018. | ..
127686 10 3 | CAESARS ENTERTAINMENT ORD.......ccoooiimiiimiiiineiiisiiiesneienssissssessssessssesssesenas | conneeen | e | covneiiins 174.000 | .covcvvrieniennnn2,366 | e 13.600 2,366 1,691 .1,185 .| 10/09/2018. | ..
133131 10 2 | CAMDEN PROPERTY REIT ORD.........coorvimiiimreiireiinresiesessesesiesenienes 26.000 | ..o 2,759 | oo 106.100 2,759 2454 | 21 82 469 10/09/2018.
134429 10 9 |CAMPBELL SOUP ORD . 25.000 | .oovrcririrennnn 1,236 | i 49.420 1,236 791 35 41 .| 01/26/2012. | ..
14040H 10 5 | CAPITAL ONE FINANCIAL ORD........coooueiiiieriieeieneisseesessessssessesssssssssssssssneses | cvvenes | eoe | cveveeeeens 120.000 | .o 12,349 | L 102.910 | oo 12,349 8,828 192 .3,278 .| 10/09/2018. | ..
14149Y 10 8 | CARDINAL HEALTH ORD.......ccccoevoriniinriinnirciienes 91.000 | ..ooovvcvirren 4,603 | i 50.580 4,603 4,655 | ..o 44 174 544 10/09/2018.
142339 10 0 | CARLISLE COMPANIES ORD.........cooomiimririnrerineesineesenessesesssssssenesssnesssnessnnenes | cveeenen | coe | wveeevinnns 18.000 | ..o 2,913 | i 161.840 2,913 1,951 32 .1,104 .| 10/09/2018. | ..
143130 10 2 | CARMAX ORD.....cooiiiiiiireiiereiieceiieseisse s . 30.000 | .cooorvvrirrreennn2,630 | e 87.670 2,630 1,045 748 .1 02/23/2011. ..
143658 30 0 |CARNIVAL ORD.....cocviiiiiciiineisssisseississsissssssssssssssssssssssssssnssssnssns | conneies | e | conneiiens 102.000 | ..ccoovciivrieennn.5,185 | 50.830 5,185 3,965 158 372 08/14/2019.
146229 10 9 | CARTERS ORD.......ooiiiiireiiceiieresiesesisesesisesesssesessesessesesssesssssesesessesens 14,000 | i 1,531 | 109.340 1,531 1,377 28 388 .| 10/09/2018. | ..
146869 10 2 |CARVANACLAORD.. 92.050 1,105 751 354 .| 06/28/2019. | ..
147528 10 3 |CASEYS GENERAL STORES ORD........ccooumviimriiimriinnrisnnnesnssnsnssesnssssnssesnnsenns | connenen | ooe | evnnereenn 110000 | i 1,749 | i 158.990 1,749 1,366 13 339 .| 10/09/2018. | ..
148806 10 2 |CATALENT ORD... 2,421 1,892 ..1,080 .| 10/09/2018.
149123 10 1 |CATERPILLAR ORD......ccovviirriirriinrisnniisnsisnsisssissessnssssssssnnsssssssssnsssnnsens | connenes | e | connenenn 146,000 | i 21,561 | 1 147.680 | oo 21,561 15,261 552 ..3,009 .| 10/09/2018. | ..
150870 10 3 | CELANESE ORD........ccooviimimrirmneiieneeisneiissesisnnsissesessesssssssssssessssssssssssssssssonns | connene | ooe | oreeererne40.0000 | oo 4,925 | i 123.120 4,925 4,080 96 .1,326 .| 10/09/2018. | ..
15135B 10 1 |CENTENE ORD. 62.870 6,601 6,477 972 .| 10/09/2018.
15189T 10 7 |CENTERPOINT ENERGY ORD ..144.000 3,027 4,052 166 .(138) .| 10/09/2018. | ..
156700 10 6 |CENTURYLINK ORD................ 241.998 3,197 3,540 208 (23) .| 04/22/2019. | ..
156727 10 9 |CERENCE ORD ...10.375 235 192 43 .| 10/09/2018.
15677 10 8 |CERIDIAN HCM HOLDING ORD 28.000 1,901 1,765 135 .| 12/16/2019. | ..
156782 10 4 |CERNER ORD 93.000 6,825 4,452 | oo 17 33 ..1,948 .110/09/2018. | ..
159864 10 7 |CHRLSRIVERLABS ORD 2,139 1,795 554 .| 10/09/2018.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD........c.cceeumiimrimniinnisciirenisnissnissiensinnns [ vnnens [ oo | eveirenrn 44,000 | i 21,343 | 1..485.080 | oo, 21,343 6,533 ..8,805 .| 02/08/2016. | ..
16359R 10 3 | CHEMED ORD 2,196 2,115 2 81 .1 08/14/2019. | ..
163851 10 8 |CHEMOURS ORD 959 1,883 53 .(537) .| 10/09/2018. | ..
16411R 20 8 |CHENIERE ENERGY ORD........ccooonivirimriirmrinnirenieninniisssissnienenessnssssssssssesnenes | evveens | ve | evvvenneen193.0000 | ceiiivciinnencn 11,787 | 181,070 | oo 11,787 12,205 43 1111212019, | oo
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165167 10 7 | CHESAPEAKE ENERGY ORD.........cooriiiiriiireiireiiesesiesesiesesisssssseseseessssesssssenenes | coenenes 263.000 217 | ..........0.826 1,283 .(335) (335) | .. .| 10/09/2018. | ..
166764 10 0 |CHEVRON ORD.......ccocoovmviiimiiiriiisnrissnsissnnissssisnsssssssssssssnssssssssssssssnssesnnsns | connenen | e | connereernc 498,000 | i 59,652 | e 120510 | ..ccocvvvvee.n 59,652 | oo 46,703 2,225 .5,610 .| 10/15/2019.
16934Q 20 8 |CHIMERA INVESTMENT REIT 20.560 1,161 | 29 31 .110/15/2019. | ..
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD..........cooimmmiiirrirrinneisnsissssissesssssssnsssnniins | s 7.000 5,860 | ........ 837.110 3,628 .1,756 .| 04/22/2019. | ..
171340 10 2 |CHURCH AND DWIGHT ORD ..70.340 4,279 66 330 .| 10/09/2018.
171779 30 9 | CIENA ORD......coouieiciireeieeeie i | erenes .42.690 1,769 67 .| 06/28/2019. | ..
171798 10 1 |CIMAREX ENERGY ORD.......ccooouimiiiiriiiiniiiinnisssisssisessssssssssssssssssssssssnns | connenes 52.490 2,641 22 .(256) .| 04/05/2016. | ..
172062 10 1 | CINCINNATI FINANCIAL ORD.......covviieimiriiiceiseneieseiseseisssessesessssesssesessssesies | coenenes 105.150 933 | i 17 66 832 .1 01/23/2013. ..
17243V 10 2 | CINEMARK HOLDINGS ORD......ccvvuiiirierriiiriisiensnsisssessssisessssssesessssssssssssesssssssens | sossenes . 32.000 1,083 33.850 1,253 44 (62) 12/18/2018.
17275R 10 2 | CISCO SYSTEMS ORD.....covviureiceiireiiesesiesesissessssessssesssesesssssesssssesssesesssssseene | evvenes | eoe | woveeees 1,123.000 | .o 53,859 | ......... 47.960 | ....................53,859 | ... 37,774 1,550 .5,199 .| 10/09/2018. | ..
172908 10 5 | CINTAS ORD....oiiviimiiiieiieeiesiieesi s | oerenes 20.000 5382 | ........ 269.080 2,868 6 .1,208 .1 12/16/2019. | ..
172967 42 4 |CITIGROUP ORD.........cooovmiriiiriiiineiisneiiesesissssissssisssssssssssssssssssssssssssssssssnsens | connenen | e | conneieend 640.000 | ...ccooooovvrrnnnnn 51,130 | oo 79.890 | ..ooccoovveeennn51,130 | e 23,387 1,229 17,811 02/10/2016.
174610 10 5 |CITIZENS FINANCIAL GROUP ORD..........cocvuerieirceiicenicenieseseessseesesssesesesnesennns | coenenen | e | conneviins 140.000 | .ooovverrriienens 5685 | ... 40.610 4,138 190 1,523 .| 10/09/2018. | ..
177376 10 0 [CITRIX SYSTEMS ORD......ccvvuriririierriiisirseiersssssesssssseessssisssessesssssssssessssssessenss | senenes 21.000 2,329 | ... 110.900 1,188 29 177 .| 04/23/2015. | ..
184496 10 7 |CLEAN HARBORS ORD.........cooiiriiimeiirreiireiisesiesesissesesesssissssssesssesssssesssssesssssens. | connenes 6.000 515 85.750 505 9 12/16/2019.
189054 10 9 [CLOROX ORD.......coouiiiiiiiiiiiisiiisiisisiiesisisnsss s ssiessssssesisnies | coienes 38.000 5835 | ... 153.540 4,742 154 (23) .110/09/2018. | ..
191216 10 0 |COCA-COLA ORD.....cccooviuiiiiiriiiiniissiissiisssssisssssssssssssssss s | coeneies 975.000 53,966 55.350 | oovvervrrerennn 53,966 | ..o 35,266 1,478 ..7,803 .1 10/15/2019. | ..
192422 10 3 | COGNEX ORD......coirviimiiireiireiiseieesesisecesisesessessssesessesessssesssssessessssessssensssnnns | connenes | e | eoreeeiioend 49.000 2,388 10 851 10/09/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD......cocovvvvirmrrernirnierernnisessisesnnnns | wvnvnee | oer | vevnnins 145.000 6,658 116 (212) .1 10/09/2018. | ..
192479 10 3 | COHERENT ORD.......ccoooiiuiiiireiireiieceiisesiecesiesesessessssessssssssesesssssssssssssesssesnns | consenes 8.000 1,095 236 .1 08/14/2019. | ..
194014 10 6 [COLFAX ORD.....cooiiiiiiiiiiiiiinnisiiesi st | cvienes 28.000 715 304 08/14/2019.
194162 10 3 | COLGATE PALMOLIVE ORD.......ccooiiiiriiiiniiieniieseiiesessesessesessesessesessssessesesens | coneenes 218.000 9,426 373 .2,032 .| 10/09/2018. | ..
19626G 10 8 | COLONY CAPITAL CL A ORD.......cosiiuerriirriiiceiiereeiesesisssneesssisssssessssssssssnsssnns | connenen | e | coveevinns 143.000 838 | o 16 63 10 .| 10/09/2018. | ..
198287 20 3 |COLUMBIA PROPERTY REIT ORD.......cccoiimiiiiniiniinniiinseisssisssisssssssssssesnsseans | conneees 34.000 859 | s 7 20 53 12/18/2018.
20030N 10 1 |COMCAST CL A ORD 1,172.000 | .....ccccoeee......52,705 | ......... 44970 | ..................52,705 | ... 18,271 950 12,673 .1 12/16/2019. | ..
200340 10 7 |COMERICA ORD ....19.000 886 | e 13 47 58 .1 10/09/2018. | ..
200525 10 3 | COMMERCE BANCSHARES ORD........cccooimiimiiniiiiniiiniisniesssissssssssssssssesinnes | v 29.000 1,718 29 421 .| 10/09/2018. | ..
205887 10 2 | CONAGRA BRANDS ORD ..122.000 3,267 84 704 .| 04/22/2019.
20605P 10 1 |CONCHO RESOURCES ORD.........cocooimviimriiimriineiisnsiissiesesessssssssssssessssssnns | onneees 39.000 4,347 17 .(963) .| 04/22/2019. | ..
20825C 10 4 | CONOCOPHILLIPS ORD........ccoouiriirieiirceiireeeesesisesisessseesesesssssesssessssssssssssisenes | ceevenns 289.000 | ....cccooviirennn. 18,794 | ....65.030 | oo 18,794 | ...... 18,173 372 775 .| 10/09/2018. | ..
209115 10 4 |CONSOLIDATED EDISON ORD... 8,323 6,164 272 .1,289 .| 10/09/2018.
21036P 10 8 | CONSTELLATION BRANDS CL A ORD.......ccoooriiimiiinniinniisnsisnesissesessssessnesens | coneeees 7,970 4,804 97 981 .1 12/16/2019. | ..
212015 10 1 | CONTINENTAL RESOURCES ORD.........cooovuemrivimiriiniireseisseissensessessssssissseiene | v 892 736 1 156 .1 10/15/2019. | ..
216648 40 2 |COOPER ORD 4,177 3,705 0 155 .| 08/14/2019.
217204 10 6 | COPART ORD 90.940 4,365 3,411 1,220 .110/15/2019. | ..
219350 10 5 |CORNING ORD......coovririrriiirisiersnissisesisissssesssisssessessssssssessssssssesssssssssesssessanse | avinsnee | e | sveverenene 196.000 5,706 29.110 5,706 5,351 157 .(216) .110/09/2018. | ..
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD.... 34.000 999 29.380 999 .960 9 39 .| 08/14/2019.
22052L 10 4 |CORTEVA ORD.........ccorviimmiiinniiineiiinesissssisssisssiss s ssssssssssssssssssssssssnnnns | sonines 29.560 5,587 5,047 49 540 .| 10/09/2018. | ..
22160K 10 5 |COSTCO WHOLESALE ORD.........ccocoimmmiinmiiinniisnniisnniissniissnsissnssssssssssisssnssnnns | connenes | e | cvnnnneenn116.000 | 34,095 | i 293.920 | ..o 34,095 | ..... 17,993 288 10,464 .| 10/09/2018. | ..
22160N 10 9 | COSTAR GROUP ORD.......ccooomiverrrirrrircneisnniieneieneisssseisesessesesssssssssssesssesesnnns | snvvones | ene | cerevereen 110000 | 8,581 | s 598.300 6,581 4,222 22871 | s [ e 2,871 .| 10/09/2018. | ..
222070 20 3 |COTY CLAORD......coirirernrnrirerinrsinsiersnsseesensssisssssssnssssssssesssssssessssssssssssessnnss | svenene | o | errnrinnnn 109,000 | viviviriiiiiiirnnnnn 1,226 | e 11.250 1,226 1,250 41 (V23 RN OO (12 03/19/2019. | ..o
22266L 10 6 | COUPA SOFTWARE ORD........cooomimveimreiememienenisneninnesisnesssssesssnessssesssssssssssenns | evivenes | eoe | eeverennnenns 18,0000 | i 2,633 | 146.250 2,633 2,279 354 | e | e 354 | 06/28/2019. | ...
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222795 50 2 | COUSINS PROPERTIES REIT ORD........coouuriiimreiimeiiereiieseieenessesessesessesessesenes | oo 1,813 1,591 26 221 .| 06/28/2019. | ..
22304C 10 0 |COVETRUS ORD.. 238 9 .(554) .| 10/09/2018.
225447 10 1 | CREE ORD....oiiiiiiiciiiiceiieseiesii i | oo .46. 1,246 1,312 (66) .110/15/2019. | ..
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD......coovvvnrireriirnirniierissieensisesiensnens | wvvenen | oer | vernnines 122.000 | covovvereriiiinnns 17,342 | ........ 142,150 | oo, 17,342 | ... 11,221 558 ..4,089 .| 10/09/2018. | ..
228368 10 6 | CROWN HOLDINGS ORD 38.000 2,757 1,853 177 .| 10/09/2018.
229663 10 9 | CUBESMART REIT ORD.......cooouriiimieiireiiseiiseieesesisesesssesssssssessssesssssesssisnenes | oo 55.000 1,731 1,548 | .o 18 70 153 .| 10/09/2018. | ..
229899 10 9 |CULLEN FROST BANKERS ORD...........coocoimiiiimiiiiniiinniissiissiessssesssesssssssssssns | oo 1,662 1,806 48 167 .| 10/09/2018. | ..
231021 10 6 | CUMMINS ORD.......oooriiiriiiriiiceiieceiseseseesessesessssesesesesssesesssssessessssesesessssinns | oo 8,053 4,991 201 2,039 .| 10/09/2018. | ..
231561 10 1 [CURTISS WRIGHT ORD.......ccovumiieririeirninrenninnssinssessnssssesssssssssnssensssssssnessensenes. | veniens | vee | evernrenens 18.0000 | oviiiviiirennnnn 1,832 | e 140.890 1,832 1,658 9 504 10/09/2018.
232806 10 9 |CYPRESS SEMICONDUCTOR ORD 23.330 2,450 1437 | s 12 46 1,114 .| 10/09/2018. | ..
23283R 10 0 |CYRUSONE REIT ORD . 30.000 65.430 1,963 1,875 | s 15 56 377 .1 10/09/2018. | ..
23331A° 10 9 |DRHORTON ORD........oosriiimriimiiimiiineissssesesisssssssssessssssssssssssessssssssssssnnnes | connenes | e | conneiinns 103.000 52.750 5,433 2,566 56 1,571 03/19/2019.
233331 10 7 |DTE ENERGY ORD.....ccoooiiiiiiiieiiiriiieseiiseseseesesiesesseseseesesssessssesssesesssssesssssssssesens | v ...35.000 L4545 | L. 129.870 4,545 1677 | o 35 132 685 .| 06/22/2010. | ..
23355L 10 6 |DXC TECHNOLOGY ORD.......coosiuirirriemiiiiiisienississiiesssisssesssesssssssssssssssessenes | cevvees ....68.995 2,594 | ... 37.590 2,594 2,600 | .o 14 33 | e | e (1,148) .| 06/28/2019. | ..
235851 10 2 | DANAHER ORD.......ccoooiriiiiriiiireiieseiiereeiesesiesessseseseesesssesesssesesssssseesssssssssessssens. | conenes | eoe | cooeeeeens 181.000 | .oovveoeriiis 27,780 | ........ 153.480 | ..oovvvecciiirane 27,780 | ...... 12,919 | oo 31 121 9,115 10/09/2018.
237194 10 5 |DARDEN RESTAURANTS ORD........ccoooiuiiiiiiiiieniniiniissisiiesiesissssssssisssissienes | ceviens 21.000 2,289 | ....... 109.010 2,289 1,168 55 126 .| 12/16/2019. | ..
23918K 10 8 |DAVITA ORD.......oiiiiriiiniiireiisiiiesssisesssssssessssssssssse s | coneenes 37.000 2,776 | ... 75.030 2,776 1,468 782 .1 10/15/2019. | ..
244199 10 5 |DEERE ORD......coooiiiiiiiiriiiireiiereiieceiieseieesessesessesesssesesssesessesssssesessssssssssssssssssins | cvnenes | ooe | covereneeeons 82.000 | ...ocooorrineens 14,207 | ........ 173.260 | ..oovveecii 14,207 7941 | 62 249 1,975 10/09/2018.
24703L 20 2 |DELL TECHNOLOGIES CL C ORD......ccoviimriiirirriantiiiiisiiesiesississssesssiessesssseses | cevvees 38.000 1,953 | s 51.390 1,953 1,990 319 .1 10/09/2018. | ..
247361 70 2 |Delta Air LINES, INC........ouveereeireiieceiieceiiecesieseiiesssissesssesssesesssessssesesessnsssesnses | cvvenes | eoe | cveveeneens 171.000 .10,000 58.480 | ovovverrirnnns 10,000 6,808 244 ..1,467 .| 10/09/2018. | ..
24906P 10 9 |DENTSPLY SIRONA ORD......cooommrviirrirriiiniisessisessisessssssssssssssssssssssssssssssnsssss. | coeeeees | e | coneeneonend 64.000 | ..ooovvicnrieiinnns 3,622 | .......... 56.590 3,622 2,289 | oo 6 23 .1,240 10/09/2018.
25179M 10 3 |DEVON ENERGY ORD........ccooiiriiieeiiceiinriseseessssessnessessssssessssesssesessssssssnsssns | evonenes | eoe | cvveeeeens 105.000 2,727 25.970 2,727 3,166 37 360 .1 02/09/2018. | ..
252131 10 7 | DEXCOM ORD....ccoorviumiiimriiimreiiceieesessesesssesessesessseseseesessessssesssssssssessssesssesenens | oo 26.000 5687 | ........ 218.740 5,687 3,185 .2,572 .| 10/09/2018. | ..
25278X 10 9 |DIAMONDBACK ENERGY ORD.........ccooooiimriimriinniiinsiisssiesssssssssssssssssssssssssnnss | conneies | e | coveneiennnd 44.999 4,179 92.860 4,179 6,063 31 7 10/09/2018.
253868 10 3 | DIGITAL REALTY REIT ORD.......ooiiviieriieiiincesienesieseseesesessessssesssssssssssssssnsss | oo . 61.000 7,304 | ... 119.740 7,304 6,506 | ...ovooeeienienn 66 259 805 .| 10/09/2018. | ..
254687 10 6 |WALT DISNEY ORD.....c.cooiiieriniiieiriiinsisisesssiesessssiesssssssesesssssssssssessesssssesssnsne | avinenee | e | svevernnensd 443.000 | .ooovrirrinnns 64,071 | ....... 144630 | ..coovvrrvcnnn 64,071 | oo 21,566 390 761 15,482 .| 03/19/2019. | ..
254709 10 8 | DISCOVER FINANCIAL SERVICES ORD...........ccoommmviimiiinniinniiisniesseissnessneses | cvvenes [ eoe | cvvieneens 101.000 | .ooovveiirrieens 8,567 | .......... 84.820 8,567 2,646 170 .2,610 .| 05/26/2017. | ..
25470F 10 4 |DISCOVERY SRS A ORD. . 30.000 982 32.740 982 469 240 .| 03/03/2010.
25470F 30 2 |DISCOVERY SRS C ORD.......ccooviimiiiniiineiineiisssiissiesssssssssssssssssssssssssssesnns | cvienes | ooe | cvvnnneees 106.000 | .ovvoveriiniieas 3,232 | v 30.490 3,232 2,425 566 .1 10/15/2019. | ..
25470M 10 9 | DISH NETWORK CL A ORD......ccoovviuiiirieiiieriisseiessisseisesessesessesesssesessesesienesens | o 2,554 35.470 2,554 2,200 698 .| 12/03/2019. | ..
256163 10 6 |DOCUSIGN ORD 3,409 2,287 1123 .| 06/28/2019.
256677 10 5 |DOLLAR GENERAL ORD.........ccoorviiimriimiiineisneiisneissessnnsesnsssssssssnssessssessnnnens. | avenenee [ eoe | eererennrn08.000 | i 10,607 | ... 155,980 | oo 10,607 5,656 85 ..3,257 .| 10/09/2018. | ..
256746 10 8 |DOLLAR TREE ORD...... . X 6,489 5,193 257 .1 10/09/2018. | ..
25746U 10 9 |DOMINION ENERGY ORD... 218.000 .18,055 82.820 | ....ccceo....... 18,055 | ... 13,645 800 ..2,682 .| 12/18/2018.
25754A 20 1 |DOMINOS PIZZA ORD.......cooriiiiriiierieiereeieseiiesesiesessesesssesesessssesssesessesessessnnns | coneenen | e | overeeiinns 13.000 | oo 3,819 | ....... 293.780 3,819 3,694 34 595 .| 10/09/2018. | ..
257559 20 3 | DOMTAR ORD......ocmiiirmirireiierisisneisismsssesssssssesessssssssessessssssssesssssssssessssssssssssenes | seenes | oo | veresennens 19.000 727 38.240 727 B44 | 9. 9 83 .| 08/14/2019. | ..
257651 10 9 |DONALDSON ORD 38.000 2,190 .57.620 2,190 2,151 31 541 .| 10/09/2018.
25960P 10 9 |DOUGLAS EMMETT REIT ORD.......cociiiiieiiiirisiissiceiesissesssisssiessesssssssnsies. | cvvenes | onr | soviesienas 47.000 | oo 2,063 ..43.900 2,063 1,763 | e 13 49 459 .| 10/09/2018. | ..
260003 10 8 |DOVER ORD........ccccoommmiinriiiriiinneisniisssisnsssnsssnsssssssssnssssnsssssssssnssssnssesnnnes | svvnnnes | ooe | eovrennneeni 83,0000 | 4,956 | e, 115.260 4,956 3,013 70 21,319 .1 03/19/2019. | ..
260557 10 3 |DOW ORD JSSTSTRTRTRTRRSPORIOEN DRI .000 | oo 10,344 | L 54730 | oo 10,344 8,351 397 .1,993 .| 10/09/2018. | ..
26210C 10 4 |DROPBOX CL A ORD......ovuiiiiiiireriiireeisisisssssssssssssessesssessssssssssssssesssssssssessesssnsss | coeniens | aee | soveseveenns 64.000 | oo 1,146 | ... 17.910 1,146 1,603 .(457) (457) | covvrreeirriereireienns 06/28/2019. | ...oocvvrerenee
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264411 50 5 | DUKE REALTY REIT ORD......ccooviriiireiiieiiereeiesesiesseissesissesssssssssessssssssssesssssens | conenes | eoe | cveeeeeens 105.000 | ..ovvvererrieeens 3,640 3,006 92 921 .| 10/09/2018. | ..
26441C 20 4 |DUKE ENERGY ORD............... 209.000 19,063 | ........91.210 | .ccooceeen..n. 19,063 | i 14,752 780 .1,026 .| 10/09/2018.
265504 10 O | DUNKIN BRANDS GROUP ORD..........ccoouumieiemriiirrerisrerissssissesesessssssssssssisssssinens | cvieees 25.000 1,889 1,835 38 286 .| 10/09/2018. | ..
26614N 10 2 |DUPONT DE NEMOURS ORD......coturriiiriiiiiiiriniiersnsiesesssssessssssssssssesssssssessnns. | oesvnes .189.000 | .o 12,134 12134 12,088 113 46 .110/09/2018. | ..
26875P 10 1 |EOG RESOURCES ORD ..154.000 12,899 ..12,899 10,221 124 ..(1,837) ] ... .| 10/15/2019.
26884L 10 9 |EQT ORD.....coooieiimieiiieiereiiseiisessssss s | e 278.000 | v 850 850 1,889 9 .(623) .| 10/09/2018. | ..
26884U 10 9 |EPRPROPERTIES REIT ORD........ccoomviimiiinriiinninninssinsisssssssssssssssssssnness | avvieons 22.000 1,554 1,554 1,504 | s 8 99 145 .| 10/09/2018. | ..
269246 40 1 |E TRADE FINANCIAL ORD........coociiiriiirieineiiiseniesesisseseesssesesssssssssssssssssssennnes | evnenes | eoe | covereneeonns 45.000 | oo 2,042 2,042 403 25 67 .| 06/22/2010. | ..
26969P 10 8 |EAGLE MATERIALS ORD.......cocoviiiriiriierinisireiieissssiessssisssesssssssssssssssssessesssnens | sovesne | one | eerersennonns 14.000 | .oovvvrerciine 1,269 1,269 1,153 | e 1 1 116 08/14/2019.
277432 10 0 |EASTMAN CHEMICAL ORD........cooviiiiiceiieeinseiieseisesessssessesessesessssnssssnessnnenes | evvnnes | eoe | covereeenenns 42.000 | oo 3,329 3,329 2212 | o 28 104 258 .1 02/10/2016. | ..
278265 10 3 |EATON VANCE COM NON VTG ORD.......cccoomiimiiiiiieiiiiisiinsissiiesiesississsissiias | ceviens 34.000 1,587 1,587 1,718 48 391 .1 10/09/2018. | ..
278642 10 3 |EBAY ORD....oiiiiiiciiciicccissississs s | i 206.000 7,439 7,439 3,169 115 ..1,656 10/09/2018.
278768 10 6 |ECHOSTAR CL A ORD......ooiiiiiiiiieeiiieieieeiessiisssiessssisssssssssssssssssnsssssssssssssssens | cvneees | eoe | cevereneeenns 15.000 | .oovooeieriens 650 650 539 111 .| 06/28/2019. | ..
278865 10 0 |ECOLAB ORD.....ccoiuiiuiimiererisiseeresississssssssssssssessesssssesssssssssssssssssssssessessssssessessnsses | avseres 51.000 9,842 9,842 1817 | e 24 94 .2,328 .| 12/17/2008. | ..
281020 10 7 |EDISON INTERNATIONAL ORD........coociiiiirierrerireeiiseneessseesesssssssssssesssessssensnes | covenes | eoe | cevereneeenns 93.000 | ..o 7,013 7,013 5,596 | ..oovorrrirniinas 59 228 1,734 10/09/2018.
28176E 10 8 |EDWARDS LIFESCIENCES ORD........coooiiiiiiiiiiiiiniisiiciiiesisissssississsssssssssnnss | coivenes | oer | seveeesienes 56.000 | ..ccovoviiiniinns 13,064 | ........ 233.290 | oo 13,064 5,997 .3,517 .1 03/19/2019. | ..
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.......ccoooiriiimriineieneiieseeiesssisesessesisssssssssesnenes | aevvenns 96.000 2,827 29.450 2,827 2,875 (48) .| 06/28/2019. | ..
285512 10 9 |ELECTRONIC ARTS ORD......cooooiiiirieiireeieseiseesiseseissssssssesssssessssesesssesssssessssnsess | evnenes | eoe | covereneeonns 76.000 | ...oooovrieninna 8171 | oo 107.510 8,171 5,643 2,174 10/09/2018.
291011 10 4 |EMERSON ELECTRIC ORD. oo | e 187.000 | i 11,973 | 076,260 | 11,973 | ...... 10,303 303 ..2,592 .1 10/09/2018. | ..
292505 10 4 |ENCANA ORD......coooiriiiiriireiieresissesiesesissesesessssssessssessssesssssssssssssssssssssssssnsens. | oo A 936 1,621 9 .(685) .| 10/09/2018. | ..
29250N 10 5 |ENBRIDGE ORD........cocoiiiiniiiiiciisiseissisiiesiesis st | conneons C 8,948 8,036 94 10/10/2019.
29261A 10 0 |ENCOMPASS HEALTH ORD.... 2,009 2,232 | oo 8 32 .| 10/09/2018. | ..
29272W 10 9 |ENERGIZER HOLDINGS ORD. I X . 904 .854 22 .112/18/2018. | ..
29273V 10 0 |ENERGY TRANSFER UNT......cccoooiiiriiiimiiiniinseisncisssisssssssssssssssssssssssssnsssns | connenes | o | oveees 14,534.000 | .....ccooccceenen. 186,471 | .......... 12.830 | oo 186,471 | ....... 247,779 17,731 04/11/2018.
29336T 10 0 |ENLINK MIDSTREAM COM UNT......coovviimrrimerieneeiecniesnenissnsesennessnnssssnsesnnsennns | evvenne | eoe | 0000 13,399.500 | ivvviiiirnnn.82,139 | 8130 | i 82,139 | oo 175,598 10,973 .1 12/18/2019. | ..
293620 10 4 |ENTEGRIS ORD . ..50. 501 .508 .| 12/16/2019. | ..
29364G 10 3 |ENTERGY ORD....cooiiiiiiiiiciiieiisniisssiisseissssssssssssssesssssssssssssssss s | anvveons 26.000 3115 | .. 119.800 3,115 2,209 90 .| 04/22/2019. | ..
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT. 190,080 28.160 ....190,080 ....186,427 9,878 .1 09/20/2019.
29414B 10 4 |EPAM SYSTEMS ORD.......ccocoommmriiimniinneisnniisneisnsissnssnnsssnsssssssssnsssssssssnnsens | conneee | o | ornnnnennnn 19,0000 | i 3182 | ........ 212.160 3,182 1,934 .| 10/09/2018. | ..
294429 10 5 |EQUIFAX ORD 5044 | ... 140.120 5,044 4,334 26 .1 12/16/2019. | ..
294440 70 0 |EQUINIX REIT ORD 11,674 7,767 177 .| 12/16/2019.
294600 10 1 |EQUITRANS MIDSTREAM ORD.........ccociriimriiiniinniiisneisssiissnessssssssssssssssssneses | oo 862.000 | ........occce..... 11,616 | ..........13.360 | ..o 11,516 | 19,020 1,517 .1 1211212018, | ..
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD.......coecviriiireiiieiiseeissnsiesssissesisesssesssenns | cevvenns 50.000 3,520 2,381 | oo 15 60 .1 10/09/2018. | ..
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD 8,578 6,805 | .o 60 238 .| 10/09/2018.
29530P 10 2 |ERIE INDEMNITY CLA ORD 1,328 2,034 14 .| 06/28/2019. | ..
297178 10 5 |ESSEX PROPERTY REIT ORD.....c.ccoviiiiireiieiinerisesesssisisessesssssseesssssssssesssnsns | avsenes 20.000 6,017 4,961 | oo 39 154 .110/09/2018. | ..
29786A 10 6 |ETSY ORD 1,373 1,902 .| 06/28/2019.
298736 10 9 |EURONET WORLDWIDE ORD. 2,363 1,725 .| 10/09/2018. | ..
29977A 10 5 |EVERCORE CL AORD 972 1,002 15 .1 08/14/2019. | ..
30034W 10 6 |EVERGY ORD.......ooiiiiiiiiiieiiireiiereiieseiieseseesessesessesessesessesessesssssssssssssssesssies | oeeenes . . X 5,207 4,511 154 . .| 10/09/2018. | ..
30040W 10 8 |EVERSOURCE ENERGY ORD......coovimiiriirieererinisisnssessssssisessssssssesssssssssssensnns | sevenes 55.000 4,679 85.070 4,679 2,211 118 02 | [ e 1,102 | e 07/18/12012. | ...vvvvereenee
30063P 10 5 |EXACT SCIENCES ORD.........cooriiiieiiieiiierisserienesissesisssesssesssssseesssssssssssssssssens | coneeees 35.000 3,237 92.480 3,237 2,452 L1028 | | e 1,028 | . 10/09/2018. | ....cccvvvvvnves
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30161IN 10 1 [ EXELON ORD....coosiviumiiiiriiireiiereiieseiiesesisesessesessesessesesssesessessssssesssssssssssssenenes | anvvnns | ane | eevveoeees 283.000 | ..oooorvereriiinans 12,896 | ......... 45570 | oo 12,896 | ...... 10,002 410 133 .| 10/09/2018. | ..
30161Q 10 4 |EXELIXISORD...... 86.000 1,515 1,515 1,503 (176) .| 10/09/2018.
30212P 30 3 |EXPEDIA GROUP ORD.......ccooorivireriniiineeisesieseeisseseisesssssessssesssssesssssesssssnsesis | coneenen | e | corerevinnns 36.000 | ..o 3,893 3,893 3,336 48 (162) .| 10/09/2018. | ..
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD.......ccovvimivmrniieriiisinsierssiseieninns | aveenes 52.000 4,057 4,057 2,921 52 516 .| 12/18/2018. | ..
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.... 36.000 3,802 3,802 3,136 128 545 .| 10/09/2018.
30231G 10 2 | EXXON MOBIL ORD........corvuumriiimriimrieiseissessseisssessssesssssessssssssssesssssssssssssnnnns | avevnns | ane | eeveees 1,100.000 76,758 | .........89.780 | ... 76,758 | ... 80,478 3,476 1,737 .110/15/2019. | ..
302445 10 1 |FLIRSYSTEMS ORD........ccooouiiriiiriinniisnniesniisssisssisnssssnsisssssssssssssssssssssnnns | svnnns | ooe | sovesnnieons 40.000 2,083 2,083 2,334 27 341 .| 10/09/2018. | ..
302491 30 3 |FMC ORD.....ccoooieiiciiiceiiceiiecesieseseesesisesi s | i 27.000 2,695 . 2,695 1,566 | ..o 12 22 21,129 .1 12/16/2019. | ..
302520 10 1 [FNB ORD...ociiiicieiiiciicsss ettt nsnsnine | aneenes 95.000 1,207 | v 12.700 1,207 1,218 46 272 10/09/2018.
30303M 10 2 |FACEBOOK CL A ORD.......covuiieiirieiirieriieeiseseissseesssesssesssssssesssssssssssessenessns | oo 621.000 127,460 | ....... 205.250 | ..o 127,460 | ... 77,592 43,299 .110/15/2019. | ..
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD........ccocmmrvierriirmerireneiseseesenesssssssssssisnsees | evvenes | eoe | cevereneeenns 11.000 | cooooreii 2,951 | ........ 268.300 2,951 2,445 31 750 .| 10/09/2018. | ..
303250 10 4 |FAIRISAAC ORD.....ciiiiiiiiiiiiieiiseissiisssissssssssssssssssssssssssssssssssssnssssnsnes. | oo 9.000 3372 | .o 374.680 3,372 1,942 .1,689 10/09/2018.
311900 10 4 |FASTENAL ORD......ccoiiiiiiiiiriiiiceiieseiieceiiesesiesessssesssesesssesessssesssssesesessssssssssssssens | cvnenes | eoe | covveeeeens 175.000 6,466 36.950 6,466 4,160 87 .(215) .1 12/16/2019. | ..
313747 20 6 |FEDERAL REIT ORD 22.000 2,832 | ........ 128.730 2,832 2,730 | oo 23 90 235 .1 10/09/2018. | ..
31428X 10 6 |FEDEX ORD......ooiiiiiiiiiriiiniiieceiiesessesessesesiesesssesesssesessssesssssssesessessseesssisenns | oeeenes 62.000 9,375 | ........ 151.210 9,375 9,000 | oo 40 122 .(685) 06/28/2019.
315616 10 2 |F5NETWORKS ORD.........ccocveimviimiiireisensisensisssisssissssssssssssssssssssssssnssssnes | sosiees 8.000 117 | 139.650 1,17 937 (179) .1 07/16/2015. | ..
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD SRRSO EUROPOONS DUNN ISR 157.997 | oo 21,976 | ........ 139.090 | ..oovvvicciiine 21,976 8,512 130 10,251 .1 10/15/2019. | ..
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD SO TOTOSPTOROPUORPUUROTOOR IVPPOORVRN VU IOV 78.000 3,537 3,035 98 ..1,085 10/09/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD.......cccosvuiimririreriiinirnssersmsseessssesessssssssssssssssssensns | avnnnee | e | svevernnene 193.000 5,933 3,867 | .o 46 109 ..1,099 .1 10/15/2019. | ..
31816Q 10 1 |FIREEYE ORD....oiiiiiiiiiiceecciceiiesiieseieseessssssssssssssssss s | anvveons 61.000 1,008 . 1,008 922 86 .110/15/2019. | ..
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD.........vrveerrriimriirreeineesissssssssssessssssssssssisens | ceveenns 32.000 1,866 58.320 1,866 1,668 54 438 10/09/2018.
320517 10 5 |FIRST HORIZON NATIONAL ORD........ooimiviirmreirremirseeissesissesesssesesssesesssssssssesnns | o 95.000 1,573 | o 16.560 1,573 1,631 | s 13 51 323 .| 10/09/2018. | ..
32051X 10 8 |FIRST HAWAIIAN ORD.......coooiiiieriiiiiriieeiiseseissseissssisessisesssssssesssesesssesssssesesnns | coerenen | e | woreeeninend 41.000 1,183 28.850 1,183 1,021 21 162 .1 08/14/2019. | ..
33616C 10 0 |FIRST REPUBLIC BANK ORD........cccooiimiiriiiriineisssisnsisssisssssssssssnssssnnsesnns | coeneies | | coeneiennnd 47.000 | .o 5520 | ........ 117.450 5,520 4,132 35 .1,436 01/16/2018.
336433 10 7 |FIRST SOLAR ORD 21.000 1,175 55.960 1,175 1,171 4 .110/15/2019. | ..
337738 10 8 |FISERV ORD......coiiiiiiiiiiiniiciiiieeisisiississsiessessssssssssssissiessesessssssssenns | avveens | e | svvvensions 147.000 | oo, 16,998 | ........ 115630 | ocvvvriicis 16,998 8,630 ..5,949 .1 10/09/2018. | ..
337932 10 7 |FIRSTENERGY ORD......ccccoimmmiiimmiiiimriisreiisneisnsisnessssssnsssnssssnnsssssssnssnnnns | evevenes | eoe | cvevennnes 143,000 | i 6,950 | oo 48.600 6,950 5,148 217 .1,580 .| 10/09/2018. | ..
33829 10 1 |FIVE BELOW ORD.... . X X 1,662 1,560 102 .| 06/28/2019.
339041 10 5 |FLEETCOR TECHNOLOGIES ORD..........ccocovommiireiiinriineiissiessiessssssssssssssssnnes | o 26.000 7481 | ... 287.720 7,481 5,560 ..2,652 .| 10/09/2018. | ..
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD.......ccoocrreimeiiceiireeiesesissesiseseseessseessiens | v 21.000 1,067 50.810 1,067 .902 165 .1 08/14/2019. | ..
343412 10 2 |FLUORORD.. 793 1,522 30 .(559) .| 12/18/2018.
34354P 10 5 |FLOWSERVE ORD........ccooooiiiiiiiiiiniiineiiseisssisssssssssssssssssssssssssssssssssssssnens | conneees 1,941 1,305 30 458 .1 12/18/2018. | ..
344849 10 4 |FOOT LOCKER ORD......ccoouuiiimirimriiirserissesisesssssssssssssisssssssssssessssssssssssssesesssens | oo 819 657 31 .(298) .1 10/18/2017.| ..
345370 86 0 |FORD MOTOR ORD. 7,558 680 1,886 .| 10/09/2018.
34959E 10 9 |FORTINET ORD 3,385 1,490 .| 10/09/2018. | ..
34959 10 8 |FORTIVE ORD 3,104 16 679 .| 08/14/2019. | ..
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD.... 2,744 2,099 37 1,149 .| 10/09/2018.
35137L 10 5 [FOXCLAORD.......oorriireiineiinsiss s nsssnnsies | cinines 3,744 4,074 46 .(330) .103/19/2019. | ..
35137L 20 4 |FOX CORPORATION ORD........ccooriiiimriiiniiineiisnsiisnesisssessssessssssssssssssesssssans | coenes 1,711 1,859 22 .(148) .1 03/19/2019. | ..
354613 10 1 |FRANKLIN RESOURCES ORD.........ccooiueiiiiierimieiisneniesesienesiesssessssssssssssesssssnees | oo 2,364 2,782 | oo 25 95 .(335) .| 10/09/2018. | ..
356710 85 7 | FREEPORT MCMORAN ORD......cccovueriieririiirirniieisssssesesssssesesssssssssssesssssssssessnns | sosvenes 5,563 4,994 85 1,191 10/09/2018. | ...
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35905A 10 9 |FRONTDOOR ORD 522 504 18 .1 12/16/2019. | ..
36164V 30 5 |GCILIBERTY CLAORD.. 2,126 1,489 891 .| 10/09/2018.

363576 10 9 |ARTHUR J GALLAGHER ORD.. 5,047 3,843 91 21,141 .| 10/09/2018. | ..
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD.... 2,540 2,058 162 634 .| 10/09/2018. | ..
364760 10 8 |GAP ORD 526 24 .(202) .| 12/28/2009.

366651 10 7 |GARTNER ORD 3,836 683 .| 10/09/2018. | ..
369550 10 8 | GENERAL DYNAMICS ORD 7,550 307 1,474 .1 12/18/2018. | ..
369604 10 3 | GENERAL ELECTRIC ORD . . 26,469 | .coovrvrrninn 22 1 [T ISR (2,028) .103/19/2019. | ..
370334 10 4 | GENERAL MILLS ORD....coctiiiiiiiiiitiiniissiisesiesisssesssisssiesiesisssesssiens 9,319 9,319 7,055 341 12,544 10/09/2018.

37045V 10 0 |GENERAL MOTORS ORD 12,371 | ... 36.600 | oo, 12,371 10,791 514 1,065 .| 10/09/2018. | ..
371901 10 9 |GENTEX ORD 2,289 2,289 1,582 36 693 .1 10/09/2018. | ..
371927 10 4 | GENESIS ENERGY UNT..... 96,256 | ..........20.480 | ....ccooovrnn 96,256 | ....cccoooven. 137,930 10,340 19,447 04/11/2018.

372460 10 5 |GENUINE PARTS ORD.... 4,462 3,801 | oo 32 126 429 .| 10/09/2018. | ..
375558 10 3 | GILEAD SCIENCES ORD. . 021,638 | ... 64.980 | i 21,638 16,108 810 769 .| 12/16/2019. | ..
37940X 10 2 | GLOBAL PAYMENTS ORD........coouiriiiceiiireiineniesesiesesiesesisesessssesesssesssssssssssssens | coneenen | e | wovereviinns 78.000 14,240 | ...... 182560 | .....cccooovrnrenn. 14,240 7,781 17 .6,944 04/22/2019.

37959E 10 2 |GLOBE LIFE ORD 28.000 2,947 2,947 547 19 860 .| 03/28/2007. | ..
380237 10 7 |GODADDY CL A ORD.....ccooiiiiiiiriiiniisniissiessssisssssssssssssssssssssssssssssssnssssnsses | cvnnnes | ooe | covernnnenns 47.000 | oo 3,192 3,192 3,557 108 .| 10/09/2018. | ..
38141G 10 4 | GOLDMAN SACHS GROUP ORD.........ccocrivemriirnniireniiseseissensiseseessessssesssssssssenes | snvvnns | ene | cereveeeeies 83.000 19,084 | .......229.930 | .o 19,084 15,300 335 .5,219 10/09/2018.

382550 10 1 |GOODYEAR TIRE AND RUBBER ORD... 1,089 1,377 45 .(340) .| 10/15/2014. | ..
38388F 10 8 |WR GRACE ORD 1,397 1,419 22 99 .| 10/09/2018. | ..
384109 10 4 | GRACO ORD......cooiriimiiimieinesisssisssssssss s 2,548 2,095 31 497 10/09/2018.

384802 10 4 |WW GRAINGER ORD 4,739 2,769 34 932 .1 08/14/2019. | ..
38526M 10 6 | GRAND CANYON EDUCATION ORD.. 1,341 1,617 5 .| 10/09/2018. | ..
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD 1,515 1197 | s 7 27 547 10/09/2018.

400110 10 2 |GRUBHUB ORD 1,265 2,028 .(763) .| 06/28/2019. | ..
40131M 10 9 | GUARDANT HEALTH ORD 781 .863 (82) .| 06/28/2019. | ..
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........coooiirviiriiireiiineiisneiisseseesessenesenenens 2,634 2,257 709 .| 10/09/2018. | ..
40412C 10 1 |HCA HEALTHCARE ORD . 7,580 109 ..1,588 .| 10/09/2018.

40416M 10 5 |HD SUPPLY HOLDINGS ORD.........ccccoormruveirriirane 55.000 2,212 2,212 2,262 149 .| 10/09/2018. | ..
40434 10 5 [HP ORD......coooiiiciiiceiieceieceiiesesiesess s 392.000 8,056 8,056 7463 | e 69 251 35 .| 10/09/2018. | ..
405217 10 0 |HAIN CELESTIAL GROUP ORD 28.000 721 721 .590 137 .| 08/14/2019.

406216 10 1 |HALLIBURTON ORD 207.000 5,065 5,065 5,997 125 .(959) .| 04/22/2019. | ..
410345 10 2 |HANESBRANDS ORD 1,559 1,951 63 244 .| 08/22/2018. | ..
410867 10 5 |HANOVER INSURANCE GROUP ORD 1,777 1,563 126 259 .| 10/09/2018.

412822 10 8 |HARLEY DAVIDSON ORD........ccoooriiemreiimieiircesiscesiesesissesessesssseseesenens . 1,822 2,083 74 150 .| 10/09/2018. | ..
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD........cccomiuimvirrinmiinniineiirerinesinsnis | evveens | e | evvieniene 105.000 | .oovevreriinennd 6,381 6,381 4337 | s 32 126 1,714 .| 10/20/2016. | ..
418056 10 7 |HASBRO ORD... 30.000 3,168 2,871 48 198 .| 08/14/2019.

419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD.. 32.000 1,500 1,197 41 328 .| 12/18/2018. | ..
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD 1,847 1,634 | s 19 76 303 .| 10/09/2018. | ..
42250P 10 3 |HCP REIT ORD......coooiiireiiriiieceieceiieceiieceiienes 4,791 3,684 206 909 .112/18/2018. | ..
422806 20 8 |HEICOCLAORD.......cccoorurinn 2,059 1,610 3 610 10/09/2018. | ..o
423452 10 1 |HELMERICH AND PAYNE ORD.........cccoovummmmirmniiremirnerisesissesesseneeennenns 1,454 1,608 91 (80) 12/18/2018. | ....ovvvvee.




6Cl3a

Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
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
426281 10 1 | JACKHENRY AND ASSOCIATES ORD...........coveumrveirreierrenirrerisseseissseeseseseeseseens | coieees 23.000 3,350 | ... 145.670 3,350 3,602 37 440 .| 10/09/2018. | ..
427866 10 8 |HERSHEY FOODS ORD... 42.000 6,173 3,383 113 1,672 .| 10/09/2018.
42809H 10 7 [HESS ORD....ccoiiiiiiiiieiiereiieceiieceiiesesicesse s sssinns | crevinas ....78.000 5211 4,648 78 ..2,052 .| 10/09/2018. | ..
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........cocovviivmiiiiireiiiieerieiseissessssseseninss | oenvees 351.000 5,567 3,688 | ..o 42 154 930 .| 10/09/2018. | ..
428291 10 8 |HEXCEL ORD.... 26.000 1,906 1,690 17 415 .| 10/09/2018.
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD..........cvuemeiiririirerirsesisseeiesssissssissneiens | v 30.000 1,467 1,403 57 307 .| 10/09/2018. | ..
431475 10 2 |HILL ROM HOLDINGS ORD 20.000 2,271 1,771 17 500 .| 10/09/2018. | ..
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.........cccommuuerrerirrerernenirseneseesessseessessessnnees | coseenen | e | wevereviinns 70.000 7,764 5,268 42 .2,738 .| 10/09/2018. | ..
436106 10 8 |HOLLYFRONTIER ORD......ccovimiiirereirerisisesiesisessssssesssssessessssssesssssssssssessssssssens | cennnes | oo | versesennens 48.000 2,434 3,269 64 (20) 10/09/2018.
436440 10 1 [HOLOGIC ORD........covoreeirreiirceiiseeisesisesesiesessesessssssssssesssssssssssssssssssssssessssenns | oo . 69.000 3,602 52.210 3,602 2,909 447 .110/15/2019. | ..
437076 10 2 |HOME DEPOT ORD.......coovviuiiiimriiieeiireisesesssessssessesesssssssssssssesssssesssssnssssnenes. | svneees | eoe | cvvseeeens 282.000 | ..ooorreerrienand 61,583 | ........ 218.380 | oo 61,583 | ...... 34,016 1,492 12,099 .| 04/22/2019. | ..
438516 10 6 |HONEYWELL INTERNATIONAL ORD........cooiiriiiimeiiiriiineiiesnisssieesesssssssssssesnnns | evienes | eoe | cvvisniens 185.000 | .covvvvciiis 32,745 | ... 177.000 | ............ 32,745 | ... 13,224 622 .8,303 01/04/2017.
440452 10 0 |HORMEL FOODS ORD.........ostiuimivirierirneissesissseesesessssssssessssessssesessesessesssseness | oo 80.000 3,609 .45.110 3,609 3,258 67 194 .| 10/09/2018. | ..
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD.......ccvviiiirinirierieriiesississsiieiienessssnnies. | cvienes . 98.000 verennn18.550 1,818 1,388 | o, 25 83 184 .| 02/05/2016. | ..
44267D 10 7 |HOWARD HUGHES ORD.........ccoouuiiiimiriierinceisseiseseissessssesessesesssesssssesssssssssnnns | avevonns | ene | corevienenes 12.000 | .o 1,522 | 126.800 1,522 1,537 (15) 08/14/2019.
443510 60 7 |HUBBELL ORD......ccciiiiiiiciiiiiciiniisniciisisei s ssssssssssssssesssnins | cesions 2 16.000 | 2,365 | e 147.820 2,365 2,016 55 776 .110/09/2018. | ..
443573 10 0 |HUBSPOT ORD.........covriiiriiimeiineiisesisesissssisssssssssss s | oo ..10.000 | ..o 1,585 | 158.500 1,585 1,670 (85) .1 10/15/2019. | ..
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD........cocosriieiriiierieieneiiesesineiissseinenees. | evvenes [ eoe | cevereneeenns 46.000 | ..o 1,782 | 37.650 1,732 1,506 46 395 10/09/2018.
444859 10 2 |HUMANA ORD......cociviiiiririiernnisiresisisesssssenssssssesessssisssessssssssssssessssssessesssssssnsssses | sosvnnes | oo | veressnnens 34.000 | .o 12,462 | e 366.520 | ..ooovvieriinne 12,462 4,587 | oo 19 61 ..2,392 .| 12/16/2019. | ..
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.........coovvmrriiceiineeisesiiceisesesenesesnenes | o 26.000 | .o 3,036 | e 116.780 3,036 3,073 27 617 .| 10/09/2018. | ..
446150 10 4 |HUNTINGTON BANCSHARES ORD.......cccomiuiiiiriiiiieniinsiiesissisnsissiisssissisesssenens | coviens 321.000 | .o 4,841 | e 15.080 4,841 4,959 | oo 48 183 1,014 10/09/2018.
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD.........ccoomrriemnrirreririneisseiseseseenesienes | o 2 13.000 | 3,261 | 250.880 3,261 3,365 47 787 .| 10/09/2018. | ..
447011 10 7 [HUNTSMAN ORD.....cooiiiiiiimieiireiiieeiseseiesesisesessssssessssessisessssessssessssesesosnsees | oo 84.000 | ..o 1,546 | L 24.160 1,546 1,538 42 312 .| 10/09/2018. | ..
44919P 50 8 |IAC INTERACTIVE ORD.......cooiimiiiriiimiiiiniisssisssiisssisssssssssssssssssesssssssssans | conneees . 22.000 | ...occoovrieenn..5,480 | o 249.110 5,480 4,437 .1,454 10/09/2018.
449253 10 3 [IAA ORD ... | e | eoe | oo 40.000 | ..ocoovvveierennn 1,882 | e 47.060 1,882 1,425 457 .| 10/09/2018. | ..
44930G 10 7 |ICU MEDICAL ORD.....coosiirirririiiririiisesesiersssssiesississssesss s esssssssssessssisessesssssns | aveenes 5.000 [.ocoiiiriiennnnn936 | e 187.120 936 763 173 .| 10/15/2019. | ..
44980X 10 9 |IPG PHOTONICS ORD..........ccovueumiiiriiiieiinniessiesssissssessssissssssssesssssssssesssnenes | conneees 5.000 | .ovvevveirerrernnn 725 | i, 144.920 725 827 158 .1 08/08/2018. | ..
45073V 10 8 |ITTORD. . 26.000 1,922 1,467 15 667 .| 10/09/2018.
451107 10 6 [IDACORP ORD........coorviimiiiriiiniiinsiisssisnssssssessssssssssssssssessssssssssssssssnnses | svinnns | ooe | soveonnieons 16.000 1,709 1,680 1" 29 .1 08/14/2019. | ..
45167R 10 4 |IDEXORD 23.000 | .o 3,956 | e 172.000 3,956 3,299 44 ..1,052 .| 10/09/2018. | ..
45168D 10 4 |IDEXX LABORATORIES ORD.. . 26.000 261.130 6,789 5,603 ..1,953 .| 10/09/2018.
452308 10 9 |ILLINOIS TOOL ORD........coovuriiimeeimiiineiiesesisssisssisssssessssssssssessssssssssessnssesnnns | svinnes | ooe | coveseneeenns 98.000 | .....ccoovwvnnn. 17,604 | oo 179.630 | ..oovvvirii 17,604 | oo 10,018 105 399 .5,188 .| 10/09/2018. | ..
452327 10 9 | ILLUMINA ORD.....cooviviiiiiimriiieriiieceiiessiiseesesesssessesessesssssesssssssssssisesssissssins | oo 138.000 | oo 12,606 | .o 331740 | oo 12,606 9,896 .1,209 .| 10/09/2018. | ..
45337C 10 2 |INCYTE ORD. X 3,755 3,100 707 .| 10/15/2019.
457187 10 2 |INGREDION ORD........ccoouriiimriiireiieceiiesesiesesesesesseseseesesesesssssesesssesessssssesesssenens | cooeies 21.000 1,952 2,155 | o 13 53 33 .| 10/09/2018. | ..
45784P 10 1 [INSULET ORD....ocvuiiiiriireiiiisiierisiessesssisssssssessssssessessssssessessssssssssssssssssssessessasssenss | sevenes 000 | 3,082 | 171.200 3,082 1,636 ..1,654 .110/09/2018. | ..
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD... 19.000 58.280 1,107 1,156 (49) .| 08/14/2019.
458140 10 0 [INTEL ORD........oosmeieireiireiineiiess s nssssnnies | cinines ,151.000 59.850 | .cooovvviirins 68,887 | ...... 37,999 1,333 14,316 .1 10/15/2019. | ..
45841IN. 10 7 |INTERACTIVE BROKERS GROUP CL A ORD.........ccoovomimiiirriiiriisniiisnsisssisniiens | crvieoas . 21.000 | .o 979 | 46.620 979 1,138 4 .(159) . 06/28/2019. | ..
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......ccooosivieriiiririineeiiensisseneiseneseenessenens | cveneeen | e | oneeiinns 144.000 13,327 92.550 | oo 13,327 7,669 158 ..2,480 .| 10/09/2018. | ..
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD.........cocoviivvermrrnersirnniernnnseerensssssenes | avvnnee | e | wvvvernnens 231.000 | .o 30,963 | ........ 134.040 | ...ccovvvnnen. 30,963 | ...... 29,168 1,423 .4,705 10/09/2018. | ...
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459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD..........cooviuemriirriiiereiieneiieseiesneees | o 30.000 3,871 | s 129.020 3,871 3,722 | oo 23 66 149 .103/19/2019. | ..
460146 10 3 |INTERNATIONAL PAPER ORD.... ..101.000 . 4,651 2,658 172 553 .| 10/15/2019.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD........ccooimiuemrriemreiereeireiieseiessesiens | o ....76.000 1,756 23.100 1,756 .301 71 188 .| 03/28/2007. | ..
461202 10 3 [INTUIT ORD...oouiimiiiiciiniiciiiiiissiisii s sssnnies | cnvians .18,859 | ...... 10,746 140 ..4,686 .| 10/09/2018. | ..
46120E 60 2 |INTUITIVE SURGICAL ORD. ..16,552 9,698 ..3,142 .| 10/09/2018.
46187TW 10 7 | INVITATION HOMES ORD........coooriiimriiimieiiieiiseesiesesieseseesessesssssssssssssissssisnns | ceevonns . 2,667 2,089 35 579 .103/19/2019. | ..
462222 10 0 |IONIS PHARMACEUTICALS ORD..........coooommiiiiniiiiniinniisnicssssissesssssssssssesnsseans | covnes 2,235 | oo 60.410 2,235 1,661 235 .| 10/09/2018. | ..
46266C 10 5 |IQVIAHOLDINGS ORD.........ccooovummmreimmrimmeeienerissenissesissessesssessnsssnssssnsssssssnnnnns. | evvvenes | eee | cererereene 40000 | il 6,798 | ... 154.510 6,798 5,396 .1,168 .| 04/22/2019. | ..
46284V 10 1 |[IRON MOUNTAIN ORD......cooviirirriiiniriierinsisesesssisesessssssssssesssssssssessssssssssssesns | snvenes 2,677 | v 31.870 2,677 2,469 | ..o 52 174 (45) 12/18/2018.
46625H 10 0 | JPMORGAN CHASE ORD.........cccooomimvimreiameiierenisnesiennsissnsessessssssssnnssssssessnsns | avvsenne | eve | eeerereen829.000 | i 115,563 | ........ 139.400 | .oovvvveviie 115,563 | ...... 34,120 2,640 33,473 .1 12/16/2019. | ..
469814 10 7 | JACOBS ENGINEERING GROUP ORD........coooiiiiiiiiiiniinissisiiesicisnsissiissiens | ceviens 1,617 89.830 1,617 668 12 565 .| 08/26/2015. | ..
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD........cooiiriiimiiiniiisniisniissssisssessssesisnesnns | arvveoas 1,197 | e 21.370 1,197 952 102 225 06/14/2016.
477143 10 1 | JETBLUE AIRWAYS ORD......cooooriiimieiireiisesieseeeesesisesesesesessesssessssssssssssesssssessees | oo 1,722 | e 18.720 1,722 1,600 245 .| 10/09/2018. | ..
478160 10 4 | JOHNSON & JOHNSON ORD.......ccvvvmrvmirierireririisiissiierienesssssnsisssssssssnessssennies | eevenns | e | errernenc893.000 | 1iiiirinnnee 101,088 | e, 145870 | ..oovceine 101,088 | ...... 74,602 2,377 10,691 .| 12/16/2019. | ..
48020Q 10 7 |JONES LANG LASALLE ORD.........ccoooveommrremmmeirmmeeieneenssenisnesesnesssesessssseesesensesns | evevenee | eoe | cevevneneen 1400000 | i 2437 | s 174.090 2,437 1,876 12 665 10/09/2018.
48203R 10 4 |JUNIPER NETWORKS ORD.........ccooomiiiiiiiriiiiiniisciiiesisisiesssississsississsssssssians | oo ..24.630 1,478 1,178 46 (137) .| 03/28/2007. | ..
48238T 10 9 |KARAUCTION SERVICES ORD..........ccococmmmiiiriiiniiiinieiinieiisesissesisssssssssesneseins | coneenes ceern:21.790 872 868 | s 8 8 4 .| 10/09/2018. | ..
482480 10 0 |KLA ORD...cooiiviiieiriieceisereieceiiesesiesesissesissessssessessssssesssssssenssssssssnssnnnsnns | eonenee | eoe | ceverennerncd6.0000 i 8,196 | e, 178.170 8,196 3,511 143 .4,079 10/09/2018.
485170 30 2 |KANSAS CITY SOUTHERN ORD.......ovrvrirerrnirrirnnrnersnsnniersnsssersnsssssssssssesssnsssesenns | sevenes | e | vereenrneern30.000 | vivivivriiiiinnnnnn 4,595 | i 153.160 4,595 3,016 | o 12 41 T3 .1 10/09/2018. | ..
487836 10 8 |KELLOGG ORD ST DO 69.160 5,118 4,239 124 .1,021 .103/19/2019. | ..
493267 10 8 |KEYCORP ORD.......ooiiiiriimriiieiineesnsessesisssssssssssssssssssssssssssssssssssssssssnins | svineees 310.000 20.240 6,274 4,013 220 .1,693 10/09/2018.
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD..........cooouumriimieririerisesisseeesssesessssesssssssessessnes | o 55.000 | .ovvrvrerrirernn.5,645 | e 102.630 5,645 3,546 ..2,230 .| 10/09/2018. | ..
49427F 10 8 |KILROY REALTY REIT ORD......ccoooviriiimiiiereiieceiieseieesesiesesiessssesesesesesessssissssens | coeeeees . 29.000 | oo 2,433 | e 83.900 2,433 2,091 | oo 14 55 610 .| 10/09/2018. | ..
494368 10 3 |KIMBERLY CLARK ORD..........ccooouuiriiinriiinniinniesnsiisssesssssssssssssssssssssssssssssssnnss | cvienes | ooe | covnnneens 101.000 | ooovvviiriis 13,893 | ........ 137.550 | oo 13,893 | .o 7,168 104 413 ..2,385 05/09/2012.
49446R 10 9 |KIMCO REALTY REIT ORD.......cocosmvieiriirieiireneiserissesisssssessessssssssssssssssssssessssssnns | aevvenns 54.000 1,118 20.710 1,118 T64 | 15 60 327 .1 03/27/2018. | ..
49456B 10 1 |KINDER MORGAN CL P ORD.......ccermriirrirniiersrisierernsisensisensnnsnssenssnssessessssssssnnes | avnnnee | oon | vereeeni,089.0000 | ovvniirviiinnnnd 86,564 | .......... 21170 | oo 86,564 | ...... 76,362 3,158 12,373 .| 05/29/2019. | ..
497266 10 6 |KIRBY ORD.......ooiiiiiiiiiriiisiiiseiisesiesesisesi s sesesnnes 1,522 89.530 1,522 1,428 377 .| 10/09/2018. | ..
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD...... 1,362 35.840 1,362 1,260 7 102 .1 03/19/2019.
500255 10 4 |KOHL'SORD............... 2,548 | .......... 50.950 2,548 2,259 90 .(444) .1 10/15/2019. | ..
500688 10 6 |KOSMOS ENERGY ORD........ccoooommveemieererieneiienesiesenisnesessesesssnssnessssenssnssnnenes | evevneee | eoe | evvnennenn 110,000 | i 627 | oo 5.700 627 701 10 (74) .1 08/14/2019. | ..
500754 10 6 |KRAFT HEINZ ORD 4,948 32.130 4,948 5,046 210 (764) .| 04/22/2019.
501044 10 1 |KROGER ORD 5,450 28.990 5,450 2,954 90 552 .1 08/14/2019. | ..
501797 10 4 |LBRANDS ORD.......cccoooommmrirmmriirerniirereiiesniinens 507 | e 18.120 507 281 34 211) .| 03/28/2007. | ..
501889 20 8 |LKQORD 3,284 35.700 3,284 2,736 1,101 .| 10/09/2018.
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD 2,306 92.250 2,306 1,591 25 779 .| 10/09/2018. | ..
502431 10 9 |L3HARRIS TECHNOLOGIES ORD.......cccocomurirerirrirriinniinniierirsresssisniesesisenssnessnssenns | vevinee | oo | erereeerern36.000 | oo 11,081 | ........ 197.870 | .ooovvvvine. 11,081 7,575 106 ..2,562 .| 08/14/2019. | ..
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD 4,906 169.170 4,906 4,553 1,241 .| 10/09/2018.
512807 10 8 |LAMRESEARCH ORD... 13,450 292,400 | ...coooovviierianns 13,450 4523 | oo 53 154 .7,187 .| 10/09/2018. | ..
512816 10 9 |LAMARADVERTISING CLAREIT......ccooooiiiiiiniiineisnnisssssssesessssssnniei 2,142 89.260 2,142 1,822 92 482 .| 10/09/2018. | ..
513272 10 4 |LAMB WESTON HOLDINGS ORD..........ccooocmmrrirmmrirmmmrieneieneesseseisnesssssesnssesnnsenns | cvonenee | eoe | cevreeneernn39.008 | it 3,011 | s 86.030 3,011 1,773 14 255 .1 12/16/2019. | ..
517834 10 7 |LAS VEGAS SANDS ORD 6,076 69.040 6,076 5,130 271 ..1,495 10/09/2018. | ...
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518439 10 4 |ESTEE LAUDER CL A ORD +55.000 | ..o 11,360 | e 206.540 | ...ooovvvernnenne 11,360 5,533 97 .4,204 .| 10/09/2018. | ..
521865 20 4 |LEARORD 2,607 2,673 57 272 .| 10/09/2018.
524660 10 7 |LEGGETT &PLATT ORD 1,932 1,535 | s 15 59 570 .| 10/09/2018. | ..
524901 10 5 |LEGG MASON ORD 898 957 | i 10 20 (59) .| 06/28/2019. | ..
525327 10 2 |LEIDOS HOLDINGS ORD 4,013 2,756 54 .1,852 .| 10/09/2018.
526057 10 4 |LENNARCLAORD 4,631 3,520 13 .1,381 .| 10/09/2018. | ..
526107 10 7 |LENNOXINTERNATIONAL ORD.......cccoocosmmrimmriiinniinnninnniissnissnissnsisssssnsnssnnnes | evvnnnes | ooe | eevrenneenn 1000000 | i 2,440 | i, 243.970 2,440 2,12 | 8 28 251 .| 10/09/2018. | ..
530307 10 7 |LIBERTY BROADBAND SRS A ORD.........cccoovummmeemmrireneeirenerieneniesessnesssenessnnesnns | evonenne | eoe | eevvvnnneeeen1.0000 o872 | i 124.560 872 720 152 .| 06/28/2019. | ..
530307 30 5 |LIBERTY BROADBAND SRS C ORD......cccocrvirmrnrirnemnrreinnrnniernnisesensseessssnssessnnsnens | seevenes | e | eerieneneern30.000 | oiviviviviinnnnnn 3,773 | i 125.750 3,773 2,468 1,612 10/09/2018.
531172 10 4 |LIBERTY PROPERTY REIT ORD........cccoouiimiiieiiieriiiniieseiissesssesessessssesssesnesiene | o 2,642 1,879 | e 18 72 799 .| 10/09/2018. | ..
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD........ccoovuerriimriirmeeineiiesesissesinssies | v 1,209 945 263 .| 06/28/2019. | ..
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD.........ccoovvimmiiriiiiniiiiniisniiisneiinnens | v 2,311 2,024 536 10/09/2018.
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD...... U . . 2,620 2,000 870 .| 10/09/2018. | ..
53223X 10 7 |LIFE STORAGE ORD.......cccoeiiiiiiriiiirieisisisssisiesssssessessssssessssssssassessssssssessssssssses | snsenes ....14.000 1,616 | e 108.280 1,516 1,396 56 214 .| 12/18/2018. | ..
532457 10 8 | ELILILLY ORD....oiiiiiiiiiiceiiiceiieceeisesiesssisssissesisessisessssesssssssssesssssessssensssnnens | oo 226.000 29,703 | ........ 131.430 | oo 29,703 | ..... 18,996 583 ..3,550 10/09/2018.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD........cccocovmiimririmmiinninnienisnissiessissiienene | convene | oo | corienneen 180000 | i 1741 |l 96.730 1,741 1,619 | oo 9 34 322 .| 10/09/2018. | ..
534187 10 9 |LINCOLN NATIONAL ORD.......ccoovuiriiimiiineiisesisssesssssessssesssssssssssssssssssssssnseans. | v 59.010 2,360 1,206 59 308 .| 06/14/2016. | ..
537008 10 4 |LITTELFUSE ORD......ccooooiiriiiimiiiereinneiiieneiisnesiesesissesissessssssssnssssssssssssssnssonnns | evinneee | eoe | sevvvneneeenn 120000 i 1,339 | i, 191.300 1,339 1,294 3 45 10/15/2019.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD.......cccovvurirmrinrrnrrnrsinninersnsseeenssssssesnssensnnss | svvenne | e | verernrnnennd0.000 | oiviiiiiiiiinirnnnn2,859 | s 71.470 2,859 2,617 242 .| 04/22/2019. | ..
539830 10 9 |LOCKHEED MARTIN ORD.......ccooouimriimeeiemerineiienesissesissnsisssessssssessnsssnssesnneens | evivenes | eoe | ceverennernc802.0000 | i 24,142 | L 389.380 | ..coooiriinien 24142 | ... 11,059 513 ..7,106 .1 12/16/2019. | ..
540424 10 8 |LOEWS ORD......coimiiiiiiriiieiiieiiesissisesssissesssssssssss s essssssssessesssssssensessssne | avsnenes 52.490 4,252 2,908 20 565 02/10/2016.
54142L 10 9 |LOGMEIN ORD.......ccovviiieiiceiineeieceeiesessesesiesesssesesessesssesesssesesssssessssesssesesesssssenns. | cooenes 85.740 1,286 1,182 20 63 .1 12/18/2018. | ..
548661 10 7 |LOWE'S COMPANIES ORD........cooiiiuiiiiimcieisesiresiesesiesesisseseessssssssssesssssssssss | oo | 204000 | 24431 | L 119.760 | ..ooovvvenenn 24,431 | L 14,763 420 ..5,590 .| 10/09/2018. | ..
550021 10 9 |LULULEMON ATHLETICA ORD.......ccoooiimiiiimriimiiisniiisseisnsissssesssssssssssssssnssens. | covnes Cl 28,000 | ..o 6,487 | 231.670 4,207 ..3,082 10/09/2018.
55261F 10 4 |M&T BANK ORD........cooovirriirriiceeisnerieneniesesisnnnisnesessssssnnsesssnsssssnssssssssnnssnnnes | evivnnes | eoe | coverennernn20.0000 | o 4,244 | L, 169.750 1,934 103 666 .| 10/30/2008. | ..
552690 10 9 |MDU RESOURCES GROUP ORD.......ccccuviiiiiriiiiiiniisiienisisssesssissssssssesessnes | ceviees 29.710 1467 | e 12 45 329 .1 10/09/2018. | ..
55272X 10 2 |MFAFINANCIAL REIT ORD.........ccorviimiiiimiiireiiseeiesesisesesssessesesssssssssssssesnnns | coneenes 71 | i 27 27 62 .1 08/14/2019. | ..
552848 10 3 |MGIC INVESTMENT ORD 1,217 13 225 .| 08/14/2019.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.......cccooimiiimiiiiniinniisneiesssissesssssiesnnnes | o 33.270 4,032 76 1,315 .| 10/09/2018. | ..
55306N 10 4 |MKSINSTRUMENTS ORD.......ccooommiriireriinniiinnniseneisensisenesssessssnsssssnssssnesnssesnnne | envvenes | eee | cerevereenen 18000 | i 1,650 | i 110.010 1,136 12 681 .| 10/09/2018. | ..
55336V 10 0 [MPLX COM UNT. 25.460 ....138,765 7,760 (19,961) .| 09/24/2019.
553530 10 6 |MSC INDUSTRIAL CL A ORD......cccocismriiiiriiiiriiinniissniissneissneisssesssnesssnssssnsssnenes [ evevnnes | eoe | coverenneen 140000 [ 1,099 | i 78.470 917 1" 182 .1 08/14/2019. | ..
55354G 10 0 [ MSCIORD.....comiriirriirriinrriinreiinseiieneisssesssssssssessssssinsssssssssssssssssssnsssnsesnns | anvvinns | oee | cerereneenen20.000 | i 8,455 | i 258.180 4,174 63 ..2,769 .| 10/09/2018. | ..
554382 10 1 |MACERICH REIT ORD. 26.920 2,070 117 .(638) .| 10/09/2018.
556088 10 5 |MACQUARIE INFRASTRUCTURE ORD.......ccooooiiiiimiiireiireiieneeiesesiesesessnesissenens | coeeenes 852 22 90 .110/15/2019. | ..
55616P 10 4 [MACYS ORD......cooiiiiriiieiiiiiieiiesiisiesiss st ssssssens | cvisenes . B35 | 9 35 .(294) .| 03/27/2018. | ..
55825T 10 3 |MADISON SQUARE GARDEN CL A ORD... 5.000 1,471 1,471 1,457 132 .| 10/09/2018.
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT.......ccooooiiiimiiieiiiinninsissiissiessienisnins | cevvees [ oo | ceviens 1,600.000 | ..................100,592 | ..........62.870 | .....ccccoouuce. 100,592 | covvorriis 111,362 5,099 ..4,660 .1 09/20/2019. | ..
562750 10 9 | MANHATTAN ASSOCIATES ORD.........cccoovviimriiimiiinriineiisnsiisseissssssssssssssesnnsens | cones ....19.000 1,515 1,317 198 . 06/28/2019. | ..
56418H 10 0 | MANPOWERGROUP ORD........cocouriiimieiimieiisesinsesiesessesesisssssssssiesssssesssssssnens. | aevvenns ....18.000 1,748 1,409 39 581 .| 10/09/2018. | ..
565849 10 6 |MARATHON OIL ORD.....oiiriiiiiiiiieiinieierinsiessessssesessssssssssesesssssessessssssessssssnssns | avesnee | e | sveverenene 106.000 1,439 1,911 21 (81) 10/09/2018. | ..o
56585A 10 2 |MARATHON PETROLEUM ORD........ccoooiiviimeeineeicenieseeissesisssssesessssnssssssennnns | connenen | e | coneevinns 171.000 | .o 10,303 | .....80.250 | oo 10,303 5,557 328 80 04/22/2019. | ...
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570535 10 4 | MARKEL ORD......cooouiiiiiieiiiciiireeiieceiiesesiscessesesis s | oo 3.000 3430 | ... 1,143.170 3,430 3,575 315 .| 10/09/2018. | ..
57060D 10 8 |MARKETAXESS HOLDINGS ORD 379.110 3,791 1,887 20 ..1,904 .| 10/09/2018.
571748 10 2 |MARSH & MCLENNAN ORD.......cccourivimmirimririmnnrinnneiseneiseseisssesssssesesessssenssens | evineeee | eoe | cvoreennenn 150,000 | i 16,712 | 11410 | v 16,712 5,794 261 4,749 .| 10/25/2013. | ..
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD.......ccccovvimirmrniererniisenniiensnienserssnseeennees | cevenes | oo | verveneneern84.000 | i 12,720 | e 151430 | oo 12,720 7,660 155 ..3,601 .| 10/09/2018. | ..
573284 10 6 |MARTIN MARIETTA MATERIALS ORD... 5,034 3,053 37 .1,940 .| 10/09/2018.
574599 10 6 |MASCO ORD . 2,783 1,046 29 ..1,088 .| 04/25/2013. | ..
574795 10 0 |MASIMO ORD........ccoovvmimriiimiiineinnniisnsisssisssissssssssssssssssssssssssssssssssnssssssenns | eonnnns | ooe | coverenneen 140000 [ 2,213 | i, 158.060 2,213 2,083 129 .| 06/28/2019. | ..
57636Q 10 4 |MASTERCARD CL A ORD.......cooiiiiiiiiiieiiieiieseiseseissessssessessssessssesessssessesesens | ceevenas 224.000 | ....................56,884 | ....... 298.590 | ..o 66,884 | ...... 27,740 288 23,973 .1 12/16/2019. | ..
577081 100 2 [MATTEL ORD....ooiiiiiiiicieriissisie i essessssssssssssssssessesssssessssssnsses | sonsenes | ans | sverersnnes 101.000 | .coovovvervirnnn 1,369 | e 13.550 1,369 1,285 360 12/18/2018.
57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.........cccoovumrirmriireiicemiesesessesessssnesssessene | coneenes 81.000 | ..o 4,982 | L 61.510 4,982 4,282 152 863 .| 10/09/2018. | ..
579780 20 6 |MCCORMICK ORD........oriiumriiimrieireisseisseissesssesssessesessesssssesssssssssssessessnens | e 35.000 | .o 5,941 | L 169.730 5,941 3,499 | e 22 80 .1,067 .| 10/09/2018. | ..
580135 10 1 [MCDONALD'S ORD........ccoooumriiiriiireiinisisseiisesessssessessssssssssssssssesssssssssssssnsess | wvienes | eoe | cveseeneees 186.000 | ...coccccvvvenn. 36,755 | oo 197.610 | oo 36,755 | ...... 21,409 831 ..3,252 08/14/2019.
58155Q 10 3 | MCKESSON ORD.........ccooriiiieiirceeissesieseeisesesisesessesesssesessssessesesesessssssssesssssesens | aeevenas ...58.000 | .o 8,023 | i 138.320 8,023 5,309 | coovvviiiinns 24 90 .1,615 .| 10/09/2018. | ..
58463 30 4 |MEDICAL PROPERTIES REIT ORD.....ccoviimiiirirririiiniiiiiesiesisssessisssiesiesessess | coeveons .106.000 | ..cccoviriiennnnn2,238 | i 21.110 2,238 1,549 | i 28 107 533 .1 10/09/2018. | ..
58502B 10 6 |MEDNAX ORD.......coiriiiieiimceiireiiecesiesesissesisesesssesessesessssessssesisssssssssssesssessssins | coneeees 25.000 | ..coovovnriiieneenn095 | 27.790 695 529 166 08/14/2019.
58933Y 10 5 |MERCK& CO ORD........ocoorriiiriiinniineinsiss s ssssnnnns | nneies 644.000 .90.950 | .o 58,572 | i 34,381 393 1,366 .9,132 .1 08/14/2019. | ..
59156R 10 8 |METLIFE ORD.......oiiiiiiriiiiriiiiciissieseiesesssssessessssssssssssssssssssssssssssssssssssssens | avvvnns | ane | cvvvesnees 247.000 ..50.970 7,396 419 ..2,448 .102/10/2016. | ..
592688 10 5 |METTLER TOLEDO ORD.........coomiieieiemmeiimieeisresissesessesissesssesessssessssesssessseensssns | coieees 7.000 | .o 5,553 | 793.280 5,553 4,112 .1,594 10/09/2018.
594918 10 4 |MICROSOFT ORD.....ccvviririieririirrissnieiessssesessesssesessssssssessessssssssesssssssssessssssssansss | avvenees | re | vonneeee 1,951.000 | oo 307,673 | ........ 157.700 | oo 307,673 | .o 110,402 3462 | . | e 105,756 .1 10/15/2019. | ..
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........cccoooummrirmririmnirineeseseeienessensssenessssnessnenes. | coienes 67.000 7,016 | ........ 104.720 7,016 3,543 85 ..2,198 .| 10/09/2018. | ..
595112 10 3 |MICRON TECHNOLOGY ORD.......cootveemrirmeiimeeiimnssisssssssessssssssssssssssssssssssinns | e 281.000 15,112 53.780 | covvvrerriiennns 15,112 7,457 .6,196 10/09/2018.
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD........ccooovoiiiiimrireiienesiesesieneiissneennns | ceevenns 33.000 4,351 | ... 131.860 4,351 3,298 127 1,193 .| 10/09/2018. | ..
596278 10 1 | MIDDLEBY ORD........coociiriiiceiireiireiiesesiesesissessssssssesessesessssssssessssessssssessssnnnes | cvvenes | eoe | covereneeeons 16.000 | oo 1,752 | o 109.520 1,752 1,948 109 .| 10/09/2018. | ..
60770K 10 7 |MODERNA ORD......ccoooiirriimiiiirriisssissiissi s sssssessssssssnnses | onneies 52.000 | .ccoovciinriiennn 1,017 | 19.560 1,017 746 271 10/15/2019.
608190 10 4 |MOHAWK INDUSTRIES ORD........cooiriiimieiceieceminesesesesssesesisssesssssesssssesssesssesnens | oo . 18.000 | oo 2,485 | 136.380 2,455 2,460 350 .1 12/18/2018. | ..
60855R 10 0 | MOLINA HEALTHCARE ORD..........coeoomiiiniiniiieiieiiniinisiiesiesssssssississsiesiinss | conneens ....17.000 2,307 | ........ 135.690 2,307 2,442 331 .1 10/09/2018. | ..
60871R 20 9 |MOLSON COORS BEVERAGE CL B ORD..........cccooommrriiniirnniinniiesniessiesssiisnniins | ceveenas 25.000 1,348 53.900 49 (57) .| 03/28/2007. | ..
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD 362.000 19,939 55.080 103 386 .5,448 .| 10/09/2018.
609839 10 5 | MONOLITHIC POWER SYSTEMS ORD.........cccoouiimmiiiiniinniiiniiisnsisssissnsiesssisnnns | cviinns | eoe | coveieneieens 11.000 | oo 1,958 | ... 178.020 | oo 1,958 | o 1,284 | 4 17 679 .| 10/09/2018. | ..
61174X 10 9 |MONSTER BEVERAGE ORD..........coooommiiiriiinerineiieneissseisssssissssssssssssssssesssssnnne | connenen | e | coneevinns 116.000 7,372 63.550 ..1,662 .| 10/09/2018. | ..
615369 10 5 |MOODYS ORD.... 37.000 53 ..2,671 .| 08/14/2019.
617446 44 8 |MORGAN STANLEY ORD.......cccoouimmiiimiiiniiiinniisniesssssssssesssssssssssssssssssnssssnsss | evinnes | ooe | covenneees 360.000 468 4,129 .102/10/2016. | ..
61945C 10 3 |MOSAIC ORD 57.000 10 .(431) .| 08/28/2017. | ..
620076 30 7 |MOTOROLA SOLUTIONS ORD........ccooommviimriiamiiirrieneeisnesesnesessssesnsssssnsesnnses | evvvenns | ooe | cevrenneeni 2,000 | 6,768 | e, 161.140 | oo 8,768 | 3,190 | 27 59 ..1,059 .| 10/15/2019.
626717 10 2 |MURPHY OIL ORD.. 26.800 47 160 .| 10/09/2018. | ..
629377 50 8 |NRG ENERGY ORD . 39.750 6 8 .| 12/29/2016. | ..
62944T 10 5 |[NVRORD . 1.000 3,808 | ... 3,808.410 .1,075 .1 03/19/2019.
631103 10 8 | NASDAQ ORD......coosiiuirriimiriiieiirreiieseseesessesessesssssessesssisssssessssssssssssessinns | i 33.000 3534 | ... 107.100 61 842 .| 10/09/2018. | ..
636180 10 1 |NATLFUEL GAS ORD........coooiirriiniiiriiisiiisseisssiessssi s | oo 24.000 T | i 868.540 | b T | b 19 | 10 10 () .1 08/14/2019. | ..
636518 10 2 | NATIONAL INSTRUMENTS ORD........cooorivimrirircneireseieesesessiseseisssesssssessenesnnnes | evnenes | eoe | covereneeenns 32.000 | .o 1,355 32 (97) .| 10/09/2018. | ..
637071 10 1 |NATIONAL OILWELL VARCO ORD.......c.cvuirimrirerirnieissnierssnsssisessssssesessssssssanssensnns | sonvenes | enn | seererinees 112.000 2,806 22 (73) 12/18/2018. | ..oovererrans
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637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD........ccoooomurvimerreeenerieceriseneiseneineneinns | evveees [ eoe | cevereeneensd8.000 | i 2,413 2,413 2,036 91 230 .| 10/09/2018. | ..
63938C 10 8 |NAVIENT ORD 752 663 35 268 .| 10/19/2015.
640268 10 8 |NEKTAR THERAPEUTICS ORD.........ccoocvuimrviimrriinrnnisnenesnesisssnisessisnsessssssnsssenns | evoveeee | eoe | cevereennernid8.0000 | i 971 1,947 .(508) .1 12/18/2018. | ..
64110D 10 4 |[NETAPPORD......cccooovmmririnrrirnnes 4,731 4,033 134 196 .| 10/09/2018. | ..
64110L 10 6 |NETFLIX ORD .35,269 323570 | ......cco.ee......35,269 | ... 22,773 ..5,996 .| 10/15/2019.
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD. 26.000 2,795 | ... 107.490 2,837 938 .| 10/09/2018. | ..
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.......cccoooovmviiimiiiniiisniisneiisseissnnins [ v 98.000 1,579 | oo 16.110 1,765 | oo 49 196 186 .| 10/09/2018. | ..
64829B 10 0 |NEW RELIC ORD......ooiiiiiriiireiiceiiesenicesieceseesesssessssssessessssssessssssssssssssens | coneenes 986 65.710 922 64 .110/15/2019. | ..
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD..........ccovumiirmrnrermrrnirrsennerersessensnsessnnsrens | svvenes | e | erreerennnn 140.000 | oo 1,683 | oo 12.020 1,480 95 365 10/09/2018.
650111 10 7 |[NEW YORK TIMES CL A ORD.........cceovvimmriimierneisineisesessessssssssessssesssssenesssnenes. | cvenes 1,544 32170 1,566 5 (22) .| 06/28/2019. | ..
651229 10 6 | NEWELL BRANDS ORD.......cosrviumiiimreiimieiimceieseissesseeessesssssssssssssssssssssesssenens | v .128.000 | ..o 2,460 | .......... 19.220 2,397 118 81 .| 10/09/2018. | ..
651639 10 6 |NEWMONT GOLDCORP ORD.........ccoomiiriiimiiineiisisissesissesessssessssssssssssssssssnnnes | o 210.000 9,125 | .......... 43.450 5,697 246 .1,964 04/22/2019.
65249B 10 9 [NEWS CLA ORD.....oiiiiiiieiiceiiceiiesesiesesiesesisesissssi s | eeenes 90.000 1,273 . 374 18 251 .107/01/2013. ..
65249B 20 8 [NEWS CL B ORD......cocotiimiiiiiriiiiiinsiiesiesis s sessssssssessesssesssnsies | cvienes v 14.510 504 33 33 .1 10/15/2019. | ..
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD.......cccocmiivimmrriineriennrisnerissenienseisnesesensennes | connenen | e [ eorererenee13.0000 | i 1,524 | L 117.250 1,267 6 257 | e [ e P A 10/15/2019.
65339F 10 1 |NEXTERAENERGY ORD......cccoiviiiiiriiiinisniiciienncisnsissiseiississssssssssissienssnnss | ceveens | o [ orviennen 1210000 | 29,301 | i 242160 | ....................29,301 | ...... 14,259 605 8,269 | e | e 8,269 .| 10/09/2018. | ..
654106 10 3 |NIKE CLBORD.......cccoooimmriimriiiniinriennissnissseisssssssssisssssssnsssssssssnssssnssnnnnnes | evinnnes | ooe | evreeneen322.000 | i 32,622 | o, 101.310 | oo 32,622 | 16,478 | oo 83 282 LBTA9 | | e 8,749 .| 10/09/2018. | ..
65473P 10 5 |NISOURCE ORD.......cocoosrveriiierriiemeiireneeissesissesessesessessssesssssssssssssssssssesssnssns | coneens | ooe | cvneereren108.0000 | oo 2,951 | i 27.840 2,172 85 264 12/18/2018.
655044 10 5 |NOBLE ENERGY ORD......ccovvvirmriiririneiernnieiensisssssssesssnssseessssssssesssssssnsssssessnnss | svnnnee | e | errneennnnn 143,000 | i 3,552 | e 24,840 3,386 60 508 .| 03/19/2019. | ..
655663 10 2 |NORDSON ORD........ccoovurriimriicenineninsesisnesisssnissesesssssssssnsssssnsssssssssssssnsssennes | eivenee | eoe | eoverennenn 16,0000 | i 2,605 | 162.840 2,133 | o 6 23 696 .| 10/09/2018. | ..
655664 10 0 |[NORDSTROM ORD.........ccoooimmmiimmiinnniiinniinnninnnsisnnssnnnssnssinssssnssssssssssssssnnsens | soinnns | oon | eoveennnneenn 38,0000 [ 1,392 | i 40.930 2,088 50 .(193) 10/09/2018.
655844 10 8 |NORFOLK SOUTHERN ORD..........ccoomvimmriinmniiimerieneeisnesisnesesnnsesnessssesesnnsesennes. | evivenes | eoe | ceverennennc87.0000 | i 13,007 | e 194.130 8,224 231 22,988 | s [ e .| 10/09/2018. | ..
665859 10 4 |NORTHERN TRUST ORD........ccoovvumrriimrriimrenieneeisnesissesisnsssssssissssssssssssssnsnns | evineeee | eoe | cevereneern:38.000 | i 6,162 | i 106.240 4,923 | e 41 142 314 | .| 10/09/2018. | ..
666807 10 2 |NORTHROP GRUMMAN ORD.........ccococimmmiimmmiimmmiinnniinnniinsnicssnssssnssssnssnsssnnnes. | evnnnes | eoe | eovrenneeni0.0000 | i 13,759 | i, 343.970 | .o 13,759 7,121 180 W342 | | 3142 | s 04/22/2019.
668771 10 8 | NORTONLIFELOCK ORD........ccomiveirieimmeeireeiereesisesiesesesssessssessssesssssssessessssnsens | oo 3,905 25.520 3,905 3,266 43 BB7 | oo | e 667 .| 04/22/2019. | ..
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.......ccvvuiiiirieririninsiiesiesesesississiiesiinns | ceviees 000 | 697 697 1,042 25 .(346) .| 12/18/2018. | ..
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.........cooovrirmiiimiiinieisneesssiessnessssesssssssisnssens | coneenes 83.000 1,480 . 1,480 1,230 250 .| 10/09/2018. | ..
670346 10 5 |NUCOR ORD 93.000 5,234 56.280 5,234 5,579 | oo 37 149 416 .| 10/09/2018.
67059N 10 8 |NUTANIXCLA ORD......ccoviiiriirriinniinsissiississssnsisnssssnsssssssssssssnssssnssens | anvvins | ane | coneveinnies 42.000 | .o 1,313 | .........31.260 1,313 1,089 223 .| 06/28/2019. | ..
67066G 10 4 | NVIDIA ORD......ooioiieiiieiieieiieceeieseeeseeiessieseessssssesssessssessssesesesssssesssssesis | anvvnns | one | eevveienes 151.000 | .ovvvereriiis 35,530 | ........ 235.300 | oo 35,530 | ...... 24,082 89 14,490 .110/15/2019. | ..
670837 10 3 |OGE ENERGY ORD 58.000 2,579 2,579 2,176 86 306 .| 10/09/2018.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccocooiriiiniiiiniiiniiissiissiisseisssssssssssssssssssnssennss | avvvnns | ene | coveveeneies 19.000 | oo 8,327 8,327 3,261 .1,399 .110/15/2019. | ..
674599 10 5 |OCCIDENTAL PETROLEUM ORD........ccooomiiiiiiiiiiiiniississiicsiesisssisssississssssisenes | ceviens 227.000 9,355 | oooerred1.210 | i 9,355 | v 14,005 179 496 [ . | s (3,444) .| 08/08/2019. | ..
679295 10 5 |OKTACLAORD.... . 25.000 2,884 2,884 1,493 1,289 .| 10/09/2018.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD........ccocmiiviimiiriieniiieneiseneeeseisenessenessenes | cvvenes | eoe | cevereneeonns 19.000 | oo 3,606 3,606 2,820 13 1,260 .| 10/09/2018. | ..
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD.........cccrvviivrirriernisneirersssseesssssssssssennnss | aveeres 1,834 1,786 148 148 .110/09/2018. | ..
680665 20 5 |OLIN ORD 828 1,157 38 .(137) .| 10/09/2018.
681116 10 9 | OLLIES BARGAIN OUTLET HLDG ORD........ccosvuuiiiiiiiiciiriiciissississiississssinins | cevies 980 1,307 .(327) .| 06/28/2019. | ..
681919 10 6 | OMNICOM GROUP ORD.........ccoimiiimriimiiineiisssisssiisssssssssssssssssssssssssessssenns | oo 5,266 4178 | oo 42 166 506 .| 10/09/2018. | ..
681936 10 0 | OMEGA HEALTHCARE REIT ORD..........coovviuiiimiriirenieieseiseseisseseisesessesessesesseseses | oo . 2,414 1,887 151 410 .| 10/09/2018. | ..
682189 10 5 |ON SEMICONDUCTOR ORD.....ccvriririirierirnrsisissiessssssesesssssssssessssssssssssesssssnene | avnsnee | re | svvvernnene 123.000 | .covvvvriiiriinn 2,999 2,999 2,074 968 10/09/2018. | ..o
682680 10 3 |ONEOK ORD.....coooouieireiiineiiesisseieseiessissnsssssssssnsssssssssssssssssssssssssnesssnesns | cvnenes | eoe | cveseneeees 744.000 | ....ccoovvvnneene 56,298 | ........75.670 | ..o 56,298 | ... 46,330 2,281 12,990 07/01/2019. | ..o




I AXAE

Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
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
68389X 10 5 |ORACLE ORD.......cooiiiiiiiiieiiceiiieceieeseiiesesissesi s | s 641.000 .33,960 52.980 | oovoverirrirennns 33,960 | ...... 21,186 583 25,019 | e | e 5,019 .| 10/09/2018. | ..
688239 20 1 |OSHKOSH ORD.... 21.000 1,988 1,988 1,422 23 700 .| 10/09/2018.
690742 10 1 |OWENS CORNIING ORD........ccooriuimriiimriiiriiiereiieseseesesesesesssesssssssssssssssesssssnssenns | cvnenes | eoe | coveeneeenns 32.000 2,084 1,672 28 676 . .| 10/09/2018. | ..
69318G 10 6 |PBF ENERGY CLAORD........ccoovviimriinriinniinnsissiisssisssisssissssissssssssssssssssans | aevseons 34.000 1,067 1,768 41 (A4) [ v | e (44) .| 10/09/2018. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD........ ..131.000 8,036 550 25,596 | s [ e 5,596 .| 10/21/2014.
693506 10 7 |PPG INDUSTRIES ORD.......ccooomrviimriiimieiireiiereiieseisesessesssssssssessssssssssssssssesesins. | cveees 270.000 | i 9,344 | L 133.490 9,344 5,125 128 22188 | s [ v 2,188 .| 10/09/2018. | ..
B9351T 10 6 | PPL ORD.....cvouiieiiciiieiceisisiie ittt sss s nssennian | cessenes 204.000 35.880 7,320 6,000 | .o 84 336 L1540 | s [ e 1,540 .| 10/09/2018. | ..
69354M 10 8 |PRAHEALTH SCIENCES ORD.........cooiiiriiimieiireiienesienesiesesessessssssssssssesssennns | evvenes | eoe | coveeeeeenns 13.000 | oo 1,445 | L 111.150 1,445 1,207 238 | s [ e 238 .1 08/14/2019. | ..
693656 10 0 |PVH ORD....ooiiiiiieiciesiciesississstssie s ssssssssessssssssesssssssssssenses | sesnnes | oo | veresensenns 10.000 | .ocvcvivieene 1,052 | L 105.150 1,052 749 1 122 | s [ e 122 | s 02/05/2016.
69370C 10 0 [PTC ORD.....oiiiriiiceiireeieesiesesisesissess s | ceeseoas 25.000 1,872 2,482 .(200) .| 10/09/2018. | ..
693718 10 8 |PACCAR ORD.......osiiiimirieiieeeiessisssiessissssssssssssssesssssesssssssssssssssssnssses | svnnnes | ooe | covereneeenns 77.000 6,091 3,809 177 168 1,153 .1 12/16/2019. | ..
695156 10 9 | PACKAGING CORP OF AMERICA ORD.......cocoommiiimiiiniiiiniiinseisssiisssieesssisssniens. | v 27.000 3,024 2,515 | oo 21 85 770 10/09/2018.
695263 10 3 | PACW PACWEST BANCORP ORD. 35.000 38.270 1,339 1,680 84 175 .| 10/09/2018. | ..
697435 10 5 |PALO ALTO NETWORKS ORD.......ccovuriiririiieiierieiesisisessssssssssssessessssssesssssssssenss | aveeees 26.000 6,013 | ........ 231.250 6,013 5,521 1,115 .1 10/09/2018. | ..
700517 10 5 |PARKHOTELS RESORTS ORD.........ccocueuiiimmerereniiniesnseiseseesesessssessessssesessenes | oo 58.000 1,500 25.870 1,500 1,799 | s 32 136 (6) 10/09/2018.
701094 10 4 | PARKER HANNIFIN ORD.......ccooiiiiiriiireiiniiisesieesiissesiessissssssssssesssssesssissnnees | v 38.000 7,821 | ... 205.820 7,821 2,323 129 L2054 | e | e 2,154 .| 08/25/2011. | ..
701877 10 2 |PARSLEY ENERGY CL A ORD.......ccoovviiriiiniiiniiisniisssiississsssnesssnsssssnesisnenes. | v 81.000 1,532 | oo 18.910 1,532 1,326 5 265 | . [ e 265 |.. .1 08/14/2019. | ..
703481 10 1 |PATTERSON UTI ENERGY ORD........ccooumiiiimniiiniiieneisseneiseneissssesssssssssesssssnesennne | evnenes | eoe | cevereneeenns 63.000 | ..o 662 | .......... 10.500 662 1,131 10 9 [ s | e LS R 10/09/2018.
704326 10 7 |PAYCHEX ORD....oiiiiiiiiicriiisiensisisssie s ssssssssessssissssessssssns | avsenes 93.000 7911 | 85.060 7,91 6,173 225 852 | [ e 1,852 .1 10/09/2018. | ..
70432V 10 2 |PAYCOM SOFTWARE ORD........ccooiiviiierirneeieeeinesiesessssssessesssssssssssssssssssssssnsess | cvnnenen | e | woveeeiennns 14.000 | oo 3,707 | ... 264.760 3,707 1,887 L1992 | | e 1,992 .| 10/09/2018. | ..
70450Y 10 3 |PAYPAL HOLDINGS ORD......cooouorviirriieriinreismeisesssssesssssssssssssssssssssssssssnnnss | coneenes | e | coneevion 294.000 | ..oovrverrrirnnns 31,802 | ........ 108.170 | oo 31,802 | ...... 14,818 21,080 | e | e 0L 10/09/2018.
70975L 10 7 |PENUMBRA ORD.........ccoiiiiieiiieeireeiiiesissesiesessssssssnssssssssssssssssssessseesessenes | oo 9.000 1478 | ... 164.270 1,478 1,440 .| 06/28/2019. | ..
712704 10 5 | PEOPLES UNITED FINANCIAL ORD........cooiiriiiriiimmeiinerienesiesesissessesssissssssnneins. | evvenes | eoe | coveeneens 108.000 | ..oovvercrrirens 1,825 | ..ccccee. 16.900 1,825 1,819 76 .| 10/09/2018. | ..
713448 10 8 |PEPSICO ORD........cooriiiriiiriireinssisrsisssisssssssssssssssssssssssssssssssssssssnnnes. | svinnns | ooe | covonneees 351.000 | ..ooooiviiens 47971 | ..., 136.670 | ..o 47971 | ...... 29,958 335 1,322 05/15/2018.
714046 10 9 |PERKINELMER ORD.......coooiiiiiriiireeiseeieceiiesesiesesissesssesessssessssesssssssssesssesnsens | oo 32.000 3,107 | o 97.100 3,107 2,840 9 .| 10/09/2018. | ..
715347 10 0 |PERSPECTA ORD.......coiiiiriiiiiireriiisiesisises et ssssessesssenes | aveenes 0.998 26 | oo 26440 | 26 [ 5 [ e 0 (0) . [ 11/20/2012. | ..
717081 10 3 |PFIZER ORD....coiiiiiiiiiciicieseiseseisessssssssssssssssssssssnssesssssnesisnenes. | oo 1,434.000 56,184 | .........39.180 | ..................56,184 | ...... 31,008 2,006 .1 10/21/2014. ..
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD. ..405.000 34,461 | .........85.000 | ..o 34,461 | e 29,661 474 1,792 .| 12/16/2019.
718546 10 4 |PHILLIPS 66 ORD L111.000 | 12,367 5,507 326 .| 06/28/2019. | ..
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT........cooiiiiriiiriiineiiesesieneiisseisssesiesesisnsseenns | evvenes | eoe | eoveeees 1,100.000 | ..ooooververnnnens 67,804 | .........61.640 | .....ccceee......67,804 | ...... 54,982 3,740 21,483 .1 04/11/2018. | ..
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD... 21.000 1,344 1,344 1,260 13 376 .| 10/09/2018.
723484 10 1 |PINNACLE WEST ORD.......ccooouiiiiiiiiineiiineiissssissiesssisssssssssssssssssssssssssssnssens. | v 30 47 .1 01/23/2013. ..
723787 10 7 |PIONEER NATURAL RESOURCE ORD.........ccccooummmvrimrrrimmnnennerinnnrirnnernnensnssnnnnns | evvneeee | eoe | eevrneneenid9.0000 il TAT | 151370 | el TAT | 8,919 | 22 37 973 .| 10/09/2018. | ..
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT. 5,468 (14,656) .| 12/19/2019.
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD........coooviuiriiriiiineieseiseseiseseises s | coeeenes LN T O IR (8,753) .1 12/18/2019. | ..
72703H 10 1 | PLANET FITNESS CL A ORD.....coiiiiireiiiieirnsieisiisisssssiessessssesssssssssssssssssssssnenss | sosvnes 21.000 1,568 1,278 291 .1 10/15/2019. | ..
731068 10 2 |POLARIS INDUSTRIES ORD ....17.000 1,729 1,622 4 425 .| 10/09/2018.
73278L 10 5 [POOL ORD......ciiiimivireiiseiiseiisssiissesisessses s | v ....11.000 2,336 1,669 23 701 .| 10/09/2018. | ..
733174 70 0 |POPULAR ORD.......cooviimiiiniiiniiiseiisssiisssssssss s | soeines . 29.000 1,704 58.750 1,704 1,508 | oo 8 30 334 .| 10/09/2018. | ..
737446 10 4 |POST HOLDINGS ORD.......coooiriiiiimririeseisssseisessisesessesessesssssssesssesssssessssesssnnne | cvnenes | eoe | covereneeonns 19.000 | ovooerverriire 2,073 | ... 109.100 2,073 1,807 379 .| 10/09/2018. | ..
741447 10 8 | T ROWE PRICE GROUP ORD.......cccovuriiiiriiiierisiesissscssssssssssssessessssssessessssssenss | avsenes 59.000 7,189 | ........ 121.840 7,189 4,338 125 1,278 10/15/2019. | ovvvererirns
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74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD........ccocieriiireiireeieneieeseseesesiesesessesessesiens | oeeeees .45.000 | .o 2,475 | 55.000 2,475 1,657 98 487 .| 02/05/2016. | ..
742718 10 9 |PROCTER & GAMBLE ORD ..634.000 47,234 1,728 19,239 .| 12/16/2019.
743315 10 3 |PROGRESSIVE ORD.........coociiiiriirreiiesiisssisesesseseissesessesssssessssesessssessessssesens | oo 12,284 | 72390 | 12,234 | 10,487 476 ..2,038 .| 10/09/2018. | ..
74340W 10 3 |PROLOGIS REIT.....oiiiiiiiiiiiiiiniissicsiesisiissisiie s sssesssessiens | cvsenes 16,313 . 9,808 388 ..5,567 .| 10/09/2018. | ..
743424 10 3 |PROOFPOINT ORD.......cooomeiiarerirrerinenisseeiesesesessssesesnesssssnsssssssssnsssssnssennsss | evvvnnee | eoe | cevevennnenn 140000 | 1,607 | 114.780 1,607 1,334 434 .| 10/09/2018.
743606 10 5 |PROSPERITY BANCSHARES ORD.........cooosmvvirrinnnienneieneennneeneneisnnnsisseneinnneees. | evinneee | eoe | cevernnnenn 1920000 [ i 1,366 | i 71.890 1,366 1,350 | oo 9 31 182 .| 10/09/2018. | ..
744320 10 2 | PRUDENTIAL FINANCIAL ORD........ccocouimiiimiiiniiisneiisssiesssiisssisssssssssesssssnnnes. | coenes 93.740 9,655 7,808 412 .1,256 .| 10/09/2018. | ..
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD...... I 59.050 8,680 7,617 256 .1,029 .| 10/09/2018. | ..
74460D 10 9 |PUBLIC STORAGE REIT ORD.......ccccovumrirrimiinicinniererissiensnssnsensssssssssssensssssessenss | vensees | oo | vervnennnnn39.000 | voviviiniviinnnnnn 7,454 | i 212.960 7,454 2,711 280 369 10/30/2008.
745867 10 1 |PULTEGROUP ORD........cooiiiiiieiirieierieiiiesicesesssesssssssesesssssssessssssssssssessesssens | oo 2,910 1,790 | oo 9 33 961 .| 10/09/2018. | ..
74624M 10 2 |PURE STORAGE CL A ORD......cooovuiriiireiiriiieseiieseeiesssiesesiesssissssssssssessseensies | v AT 1,163 1,038 125 .| 06/28/2019. | ..
74736K 10 1 |QORVO ORD........ocoorviirriirriineisnessnessnnsssssssssssnssssnsssssnsssssnssssssssssssnnsens | connene | oo [ ovenenenenn 18,000 | i 2,092 | o 116.230 2,092 1,279 780 12/16/2019.
747525 10 3 |QUALCOMM ORD.........coomriimreierceeimieeisesissesisesssesesessssesssesesssssssssssssssssssssssssnsins. | cvieies 314.000 21,704 88.230 | .o 27,704 | ..... 17,178 758 ..9,606 .110/15/2019. | ..
74762E 10 2 |QUANTA SERVICES ORD........coviiiireriiirirnnieisessienssissesssissssssssssssssessasssessesss | sevens 23.000 936 | oo 40.710 936 AT | 1 4 244 .| 11/19/2015. | ..
74834L 10 0 | QUEST DIAGNOSTICS ORD.......cosiirimmiririeirieeiseeeissseeseseesesessesessssssssesessessses | o . 21.000 2243 | ... 106.790 2,243 1,237 45 494 01/26/2012.
74915M 10 0 |QURATE RETAIL SRS A ORD......cooviiiiiiiiiisiisiiiesinsisssissiissiesisssisssssssissssseses | evvvenns | e | svvvennions 124.000 1,045 2587 | oo [ e | e | e (1,375) .| 10/09/2018. | ..
749685 10 3 |RPMORD . 38.000 cieren 16760 2,917 2,252 54 683 .| 10/09/2018. | ..
751212 10 1 |RALPH LAUREN CL A ORD.......ccooooiiriimamrirereiireneiiereiiesesissesessesssssssssessssssnsnenns | evinenee | eoe | ceverennnenns 16,0000 | i 1,876 | 117.220 1,876 1,543 | s 1" 42 220 12/18/2018.
75281A 10 9 |RANGE RESOURCES ORD.......ccoovnirimeriiernrieerennsissenniensseensssssssssssesssssssssessnnes | svnvenee | oon | woverennnnnn82.0000 | oo 301 [ s 4.850 301 739 5 .(293) .| 12/18/2018. | ..
754730 10 9 |RAYMOND JAMES ORD........ccooirimmiiiieiinneieniissssesssesessessssessssesessesesssenessnnenes. | v 89.460 3,399 3,604 | oo 14 52 572 .| 10/09/2018. | ..
754907 10 3 |RAYONIER REIT ORD.....coosiviumiiimrriireiiseisesessessssessssesssssssssssessssssssssssssens | svinees 32.760 1,179 947 19 233 08/14/2019.
755111 50 7 |RAYTHEON ORD......ccoooiriiieriireriicniieeneiseneissssissssssensssesssssnesssssssssnessssnessssnenes | evivenes | eoe | cevevennneene 1 10000 | i 15,602 | e 219.740 | ..o 15,602 | ...... 11,045 262 4,714 .| 10/09/2018. | ..
75606N 10 9 | REALPAGE ORD......ccoocoomiiimiriiereinreiieneiisesesissenisssesissesssnsssssssssssssssssssnsssnnns | envvenns | ene | cereverennni28.000 | i 1,236 | s 53.750 1,236 1,353 (117) .| 06/28/2019. | ..
756109 10 4 |REALTY INCOME REIT ORD.......coccoumriiimriinrisrniisneisneissnisnsisnssssnssesnnsesnniens | avvvnnns | ooe | covrnnnneen 84,0000 | 6,185 | i 73.630 6,185 4540 | .o 19 228 890 10/09/2018.
758750 10 3 |REGAL BELOIT ORD.......cocosmiiimeiiieeircenisseeiesesissesssessssesssssssssssssssssssssssssnssss | oo 85.610 1,027 866 | s 4 162 .110/15/2019. | ..
758849 10 3 |REGENCY CENTERS REIT ORD.......ccotvmiiiiriiiinniieiissiesesississssssssssssesesssssenss | avsenes 63.080 1,199 1,076 44 84 .| 05/15/2018. | ..
75886F 10 7 |REGENERON PHARMACEUTICALS ORD..........cccoovmiiireiereiinniisesisnssessnisssniens | coenes 375.480 8,636 7,726 46 .| 10/09/2018. | ..
7591EP 10 0 |REGIONS FINANCIAL ORD. ..190.000 17.160 3,260 1,568 | oo 29 109 718 .| 07/25/2016.
759351 60 4 |REINSURANCE GROUP OF AMER ORD........ccocouimiiimriinniinniesnicsssiesnsiesnssenas | covnes .. 18.000 | 2,935 | 163.060 2,935 2,627 47 411 .| 10/09/2018. | ..
759509 10 2 |RELIANCE STEEL ORD.......cooooiiiiieiiieiieeiieeeisssseisesssssssessssssesssssesssssssssssnenes. | v 20.000 | .oocoiiiiiiennn2,395 | o 119.760 2,395 1,687 44 972 .| 10/09/2018. | ..
760759 10 0 |REPUBLIC SERVICES ORD. 31.000 89.630 2,779 TATT | e 13 45 503 .| 03/19/2019.
761152 10 7 |RESMED ORD.......ooiiiiiiriiireiiiniiieseiisnesiesssisnesissssssssssssssssssssssssssssssssssssssssnnses | avnnnns | ooe | covesonnsenns 41.000 | ..cooiiniinnnnn 8,354 | L 154.970 6,354 4,313 62 ..1,685 .| 10/09/2018. | ..
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD.........cccooiiiiiriiniiieiienisiisiissiisssiesissessssssions | coienes 548 .(310) .| 01/04/2017. | ..
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD. T53 | 1" 42 163 .| 12/18/2018.
76680R 20 6 |RINGCENTRAL CL A ORD......cooiiiiiiiiciiieiisceieeeisessieseisesessesessesesseseseesssiens | ceevenas 1,554 .1,638 .| 10/09/2018. | ..
770323 10 3 |ROBERT HALF ORD.....coiiiiiiiriieinirsieisssieiessssiessssssssesssssssssssessessssssesssssnssenss. | avsenes 63.150 2,383 43 208 .110/09/2018. | ..
773903 10 9 |ROCKWELL AUTOMAT ORD... 202.670 1,404 79 .1,044 .| 05/26/2011.
77543R 10 2 |ROKU CL AORD s | o o [ e 20000 | 3,214 | L 133.900 2,174 ..1,040 .| 06/28/2019. | ..
776696 10 6 |ROPER TECHNOLOGIES ORD........ccooosmviiirriiinriinnisnnisnniisnnssnnssnnsssnnsssnnsss | evivnnns | eoe | sevrenneenn29.0000 | 10,273 | i, 354.230 6,328 54 ..2,544 .| 10/09/2018. | ..
778296 10 3 |ROSS STORES ORD.........coocverriirrieeneiisneiienesissesissesesssssssessssessssssssssessnnssnnns | coneeee | eoe | cvoreenenn 102000 | oo 11,875 | i 116.420 6,653 104 ..3,388 .| 10/09/2018. | ..
780287 10 8 |ROYAL GOLD ORD......cccovumiirerniieeerinsisernsissmnsssesssssseensssssssnsensssssssensssssnssessenes | sevnnes | oo | vervenineen 14000 | oo 1,712 | i 122.250 1,142 15 512 12/18/2018. | .ooveerians
783549 10 8 |RYDER SYSTEM ORD........ccccooimirimrninieeiinnrisserissnsissnesssnsessnssssnssssnssssnssssnsens | evovnnes | eoe | cevereenenn 15,0000 | 815 | 54.310 .706 17 109 08/14/2019. | ...
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78409V 10 4 | S&P GLOBAL ORD.........covviiriieriiireiieneisesesseseseesessesesssesessesesssesesessssssseseesenes. | coneenes | e | wverevennnd 63.000 | ...ocooorrianneens 17,202 | ........ 273.050 | oo 17,202 7,379 144 8,496 | s [ e 6,496 .| 10/09/2018. | ..
78410G 10 4 |SBA COMMUNICATIONS CL A REIT ORD.. 7,953 5,143 24 .2,610 2,610 .| 10/09/2018.
784117 10 3 | SEIINVESTMENTS ORD.....ccooiiuriiiiriiiereiieceiieneiiseseseesessesesisesssssesessessssesesissenes. | cvieees 2,554 2,272 | oo 14 26 752 | o [ e 752 .| 10/09/2018. | ..
78440X 10 1 |SL GREEN RLTY REIT ORD.....cciiviiiiiririeinrieirerinsisesessssssssssessssssseessssssssessssns | sonsenes 1,470 1,404 | i, 14 54 205 | oo | e 205 .1 02/05/2016. | ..
78442P 10 6 |SLMORD... 1,132 1,365 15 76 76 .| 10/09/2018.
78467J 10 0 |SSAND C TECHNOLOGIES HOLDINGS ORD.........covvveemrriemirirrerirnsiisseiisneiiese | cevvenns 3,684 3,186 26 97T | e [ e 977 .| 10/09/2018. | ..
78486Q 10 1 | SVB FINANCIAL GROUP ORD.........ooimiiirriiriiiniiisnsiisssiesssessssssssssssssssssssnens | avveenas 3,766 3,709 57 57 .1 03/19/2019. | ..
78573L 10 6 | SABRAHEALTH CARE REIT ORD......ccoooiriiimieireiisreeiecesiecesiesesessssessssesesesisees | oo 21 | e 13 2 L TR IO 5 .| 04/17/2009. | ..
78573M 10 4 | SABRE ORD......coiiiiiriiieieniisiesie e sssessssssnssssens | avsenes 1,661 1,811 41 59 59 | 10/09/2018.
78667 10 8 | SAGE THERAPEUTICS ORD........ooriiireiiceiienesieseiiesesisesesisesesssesssssesesessesessnnes | cevvenns 938 1,659 .(307) .| 10/09/2018. | ..
79466L 30 2 | SALESFORCE.COM ORD.......coiiniiinriiciicrisnisniissisciienisnissssissssssisesssissssensiens | cevenns | o | ernennenni210.0000 | i 34,154 | i, 162.640 | oo 34,154 | ...... 17,887 ..6,385 .1 10/09/2018. | ..
803607 10 0 | SAREPTA THERAPEUTICS ORD.........ccooooimmviiimriinniincnissniieseisnnsisnssessnsessnsennns | evivnnns [ eoe | ceverenneenn 18,0000 | i 2,323 | i, 129.040 2,323 2,325 358 10/09/2018.
806407 10 2 |HENRY SCHEIN ORD..........cooiiiiriiiieiiieiiceeieseiiesessesesssesssisesssssesssssesssssssssssnsees. | cveeees 66.720 2,936 2,870 66 .| 10/09/2018. | ..
806857 10 8 | SCHLUMBERGER ORD.......c.ceoiimiiririieinirsierissieiesssisssessssssssssssessssssssesssseenss | avsnenes 000 | .o 14,753 | .......... 40.200 | .oovrvreirnnne 14753 | oo 17,752 184 441 12 .110/15/2019. | ..
808513 10 5 | CHARLES SCHWAB ORD........cooriiimiiiereiiereiiesesieneisesessesessenessesssssensssssnessnenes | evveees | eoe | coveeeeees 304.000 | ...ocooovrirenneens 14,458 | ........ 47.560 | ...cooovriiininnns 14,458 | ...... 10,203 207 .1,833 10/09/2018.
81211K 10 0 |SEALED AIR ORD.......cosrviimriiimrriirieiieieesesissssiessssssssesssssssssssssssssssssessssenssnns | coneenes | e | voerevioend 46.000 1,832 39.830 1,832 1,725 29 230 .| 10/09/2018. | ..
812578 10 2 | SEATTLE GENETICS ORD.......cooooimiiiriiiiriiireiieseiiseiessesissssissssesssssssssssssssssnes | oo 31.000 3,542 | ........ 114.260 3,542 2,320 .1,786 .| 10/09/2018. | ..
816851 10 9 | SEMPRAENERGY ORD........cooooiiiiiiieiiiiiinniiieseisseseissesesssssessessssesessesessssessesenes | cvnenes | eoe | covereneeeons 71.000 | oo 10,755 | ........ 151.480 | ..ooovvvicrii 10,755 5778 | oo 69 171 1,972 12/16/2019.
817565 10 4 |SERVICE CORPORATION INTERNATIONL ORD......c.oevivviereriierernsieisnesesersnsnens | aveenns 2,302 2,211 36 .1 10/09/2018. | ..
81761L 10 2 | SERVICE PROPERTIES TRUST ORD........ccooovimiiirmniireeiserissnsessesessesssnesissnnes. | v 1,337 103 .| 10/09/2018. | ..
81761R 10 9 | SERVICEMASTER GLOBAL HOLDINGS ORD...........cocommiiiiiciicririiiissieeiinsiiens | cnreens . 1,910 03/19/2019.
81762P 10 2 | SERVICENOW ORD........coiiriiirriiceiiseeieseiiesesisesisessssessssesssssssssssssssssssneens | conneees 51.000 14,398 282.320 9,252 .| 10/09/2018. | ..
822634 10 1 | SHELL MIDSTREAM PARTNERS UNT.......oooiiiiriiimiiinneiinneeiseseiesseisesesiesenienens. | evvenes [ eoe | o 2,650.000 53,557 20.210 53,557 | ...... 77,988 4,479 .112/12/2018. | ..
824348 10 6 | SHERWIN WILLIAMS ORD........cooimmiiiniiiiniiiniisnniisseissiisssissssssssssssssssssnsssnnns | connes | ooe | sovesnneieons 24,000 | ...ccoovviiinnennn 14,005 | ....... 583.540 | ...ccoovviiirnnenn. 14,005 7,403 103 10/09/2018.
82669G 10 4 | SIGNATURE BANK ORD.........cccoooommriimrinniinenissneesensesenesssnssssnsssnnssssnssssnssnnne | avvvines | eve | cerererennes 18.000 | 2,049 | L 136.610 2,049 1,746 34 .| 10/09/2018. | ..
828806 10 9 | SIMON PROP GRP REIT ORD.......cccoviimirierinririinnineiienienisssissississsssssssesssnnie | cevenns | ooe | oorererneenn 92,0000 | i 13,704 | i, 148.960 | ....oovvovrrrinenn 13,704 | ...... 11,799 633 .| 10/15/2019. | ..
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD.......ccocooirriirieiniiisneiieneisniessniesnens | o 600 33.340 600 .965 7 .| 06/28/2019. | ..
829688 10 3 |SIRIUS XM HOLDINGS ORD.... 3,003 2,570 16 .| 04/22/2019.
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD.......ccoooimmiiiimmiinriiinnisnsiissssisssssssssssnsinnies | onneees 1,083 1,212 20 .1 10/15/2019. | ..
830566 10 5 | SKECHERS USA CL A ORD......coooiiiiiieiiieeisceiieesiisesiseseesesessssesssesssseseseesssos | o 1,684 1,228 .| 06/28/2019. | ..
83088M 10 2 | SKYWORKS SOLUTIONS ORD 5,319 3,591 28 .| 10/15/2019.
831865 20 9 |A O SMITH ORD......coiiiiiriiiriiiiniireissei s sesennnes | v 1,953 2,045 37 .| 10/09/2018. | ..
83200N 10 3 | SMARTSHEET CL A ORD......ccosiiiiiiiiniiiciiesisnisiissiesiesssssnssssssssssessssssnsies. | cosneins 988 895 .| 10/15/2019. | ..
832696 40 5 |JM SMUCKER ORD.. 2,395 1,371 80 .| 03/03/2010.
833034 10 1 |SNAP ON ORD e | e 1,186 .566 28 .1 01/23/2013. ..
835495 10 2 | SONOCO PRODUCTS ORD......cooirirrirriiiiiiiierienessessssiesiiessesssesssssssisessenns | cevvees 28.000 1,728 | ...l 61.720 1,504 48 .110/09/2018. | ..
842587 10 7 | SOUTHERN ORD........ccooovmmmrimrmieneriecerissenienenes 296.000 18,855 63.700 | ...ccccorvevenn.. 18,855 | ... 12,777 697 .| 10/09/2018.
844741 10 8 | SOUTHWEST AIRLINES ORD........cccooimiiriiimiiniiiciiesissiisiissiiesiesississnsssssissssenss | cvvveens | e | evviensions 115.000 6,208 53.980 4,054 | .o 21 78 .| 10/09/2018. | ..
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD........cocoommieiriiiniiinniiisneiisseisssssssssissnssenns | conneees ....11.000 541 9 .1 09/27/2019. | ..
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD ST RRRRTROTOINN BTN ...30.000 2,654 | oo 4 14 .| 10/09/2018. | ..
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD......ccvviiirireireieieriseiessssssesssessssssssssssessassnes | sevenes 25.000 926 | s 16 63 12/18/2018. | ..oovererrans
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848637 10 4 |SPLUNK ORD ....42.000 6,290 4,376 L1887 | e | e 1,887 .| 10/09/2018. | ..
85207U 10 5 |SPRINT ORD ..170.000 886 1,17 (231) (231)|.. .| 06/28/2019.
85208M 10 2 | SPROUTS FARMERS MARKET ORD ....36.000 697 846 .(150) (150) | .. .1 12/18/2018. | ..
852234 10 3 | SQUARE CL A ORD 83.000 5,192 7,149 537 .| 10/09/2018. | ..
854502 10 1 | STANLEY BLACK AND DECKER ORD.... 25.000 4,144 1,264 68 1,150 .| 11117/2009.
855244 10 9 | STARBUCKS ORD . SRS DO 324.000 | ..o 28,486 | .......87.920 | i 28,486 | ...... 10,541 463 ..7,620 .| 10/09/2018. | ..
85571B 10 5 | STARWOOD PROPERTY REIT.......cccooiiiiiiriiinrinsiisnsisssisessssssssssnssensienns | oneeees 1,889 1,623 | s 36 146 391 .| 10/09/2018. | ..
857477 10 3 | STATE STREET ORD.......coiiiiiiiiiieiireeiesesieeseiessesssesssssssssssssesssssssssssssessesssins | oo 8,622 8,505 | ..o 57 210 1,747 .| 10/09/2018. | ..
858119 10 0 | STEEL DYNAMICS ORD......couiiiiiiireiiieisieiesiesiseiessssssisesssssssssssessssssssesssssssssenss. | aveenes 2,247 2,959 | i 16 60 264 10/09/2018.
858912 10 8 |STERICYCLE ORD........cooiiiiieiimeiireiiecesiesesiesesisesesisesesesesessssssssesessssesssssssesssnnes | cooenes 1,531 1,016 651 .1 12/18/2018. | ..
85917A 10 0 [STERLING BAN ORD.......cooviiiiiiiiiniiiiciissiceinsississississssssssissssssssssssnes | cvienes 1,370 1,453 18 297 .1 10/09/2018. | ..
862121 10 0 | STORE CAPITAL ORD........ccovviimriimiiineiiseiiesssissssisssssesssesssessssssssssesssssssnssens. | soeines X . 2,011 1,538 | o 19 72 482 10/09/2018.
863667 10 1 | STRYKER ORD......ooiiiiiiiiiciiieceiiieceiieseiieseisesessesesesesesssesessssssssesessessssssssssenenes. | cvvenes | ooe | covereneeenns 86.000 | ....cccovvvrnneenn 18,055 | ........ 209.940 | .o 18,085 | ...... 10,321 | oo 49 179 .4,574 .| 10/09/2018. | ..
866674 10 4 | SUN COMMUNITIES REIT ORD.....ovrivuiirieriieireiserinnieeressssssessssessssssssessssssssessnes | avsenes 24.000 3,602 | ... 150.100 3,602 2,439 | o 18 7 1,161 .1 10/09/2018. | ..
871607 10 7 | SYNOPSYS ORD.......cooirviireiireeiresiemesiesesisesesesesesssesesssssssssesessssssssssssssesssessssssns | evenenes | eoe | coverenneenns 43.000 | oo 5986 | ....... 139.200 5,986 3,665 ..2,363 10/09/2018.
87161C 50 1 | SYNOVUS FINANCIAL ORD.......cooiivemmiriririririiesieseseeseseesesessesessssessssessessssnss | ceevenns 33.000 1,294 1,503 | s 10 38 238 .| 10/09/2018. | ..
87165B 10 3 | SYNCHRONY FINANCIAL ORD.........coovvvimriimrrinerisesissesissessssssesssssessssssnsssnnns | connenen | e | conneienns 172.000 6,194 4,968 148 .2,159 .| 10/09/2018. | ..
871829 10 7 | SYSCO ORD......ccooiieimieirieiiceeieeesisesisesi s | cvienes | coe | cvoeeneens 139.000 | .oovvvvrrrerenn 11,890 | ... .85.540 | i 11,890 8,296 217 ..3,180 10/09/2018.
872307 10 3 | TCF FINANCIAL ORD.....ovriiriiiririiiiesesisisssissssssssesessssssessssssssessssssssssssessessns | avseres 24.000 1,122 1,148 17 (26) .1 10/09/2018. | ..
87236Y 10 8 |TD AMERITRADE HOLDING ORD........cooimeeeireeireiiceiieseeiesesieseseesessesessssesiene | coneeees 82.000 . 4,075 4,351 99 61 .| 10/09/2018. | ..
872540 10 9 | TUXORD......ooriireiireicsisne s | cirines 310.000 18,929 | ... 61.060 | ...ccoooovrrmrranes 18,929 4,401 287 ..5,059 12/21/2012.
872590 10 4 | TMOBILE US ORD.......cooooreiireiiceiieeeiseeiesesissssiesessssesessssssssessssssssssssssssssss | oo 89.000 6,979 | ..ccco.... 78.420 6,979 6,042 1,318 .| 10/09/2018. | ..
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD JESTSTORTRRTRRTONTN DY 33.000 4,040 | ........ 122.430 4,040 4,042 643 .| 10/09/2018. | ..
876030 10 7 | TAPESTRY ORD.......ccooiiiriiiiniiiiniiississiissssssss s ssssssssssssssssssssnnnes | oo . 85.000 2,292 26.970 2,292 2,541 67 .(188) (188) 10/15/2019.
87612E 10 6 | TARGET ORD......coooiiiiiireiiiceiieceiiesesissesiesessesesissesssssssssssesssssssssssessssssessnssssnnss | connenen | e | coneeninns 127.000 ..16,283 | ....... 128.210 9,267 325 W1,889 | e | e 7,889 .| 10/09/2018. | ..
87612G 10 1 | TARGA RESOURCES ORD.........ccocoommmiiinniiinniinniiinnisissssnssssssssssssssssssssssssnnssss | svvisns | ane | eoveenns 3,264.000 | .................133,269 | .......... 40.830 | ..cccoeerreenn 133,269 | e 140,277 9,560 12,425 | oo | s 12,425 .107/01/2019. | ..
876664 10 3 | TAUBMAN CNTR REIT ORD.......ccooouiriiriiiceiiseiisseiiesssisssessssesssssssssssssesnnns | v 2 A7.000 | 529 | 31.090 682 23 (153) (153) | .. .1 08/14/2019. | ..
87807B 10 7 |TC ENERGY ORD........ A ..175.000 69.160 8,945 131 ..3,158 3,158 .| 10/10/2019.
879360 10 5 |TELEDYNE TECH ORD......ccooviiiiriiiriiinniicsisssisssssssissssssssssssssssssssssssnsses | coenes ..10.000 | .o 3,465 | 346.540 2,375 L1395 | | s 1,395 .| 10/09/2018. | ..
879369 10 6 | TELEFLEX ORD......oiiiiiiieirieiiieiiseeeiereiissiissssissssssssssssssssesssssssssssssssssssseseses | conenes | eoe | covereneeenns 13.000 | oo 4,894 | L 376.440 3,247 18 L1833 | e | e 1,533 .| 10/09/2018. | ..
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD . 30.000 912 10 .(149) (149) | .. .| 06/28/2019.
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD........cccoimmiiimiinniinniissniessneisssnissnniennns | avvvins | ene | coveieennies 13.000 .983 149 .1 08/14/2019. | ..
88076W 10 3 | TERADATA ORD.....ooiiiiiirreiireiiesiisseiesssss s | oeneees 34.000 937 .(394) .1 12/18/2018. | ..
880770 10 2 | TERADYNE ORD.. . 54,000 3,683 3,683 1,837 19 .1,988 .| 10/09/2018.
88160R 10 1 |TESLAORD s | crenns | ane | e 34.000 | ..o 14,223 | 418330 | 14,223 8,936 ..2,908 .| 10/09/2018. | ..
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD.........coosiiirinireirerssissssssisiseesessesssssssessns | sosveees ....14.000 1,151 80 .110/09/2018. | ..
882508 10 4 | TEXAS INSTRUMENTS ORD .243.000 | ..o 31,174 | 100128290 e 31174 15,985 780 8,21 .1 09/12/2018.
883203 10 1 | TEXTRON ORD 1441 | o 1 3 (57) .| 08/25/2016. | ..
88339) 10 5 | TRADEDESK CLA ORD.......ccoooiiimiiiriiiniiineississsissiisssessss s | anvieoas 2,050 288 . 06/28/2019. | ..
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.........ccooouurmmriiirnrirenerrenneesnenisnneisnesisesesseneens | evivenee [ eoe | evreeneen 102000 | i, 33,137 | ....... 324.870 | oo 33,137 | ... 10,022 | oo 19 75 10,310 .102/10/2016. | ..
885160 10 1 | THOR INDUSTRIES ORD......ccoovvirimriiiiriinniserienineesnsissisenissisnsenssssssessessnnss | conveens | ooe | oerevenneen 140000 [ i, 1,040 | ... 74.290 1,040 1110 | i 6 22 312 10/09/2018. | ..o
88579Y 10 1 |BMORD.....oiiiciiieceeceeseieceiesesissesieseseeseseenessssnssssssssssssssnsessnsssnnssnns | connenes | con | conneneeen 1410000 | i 24875 | ... 176.420 | ..o 24875 | ..... 21,109 796 | .o | e (1,991) 10/09/2018. | ....cccvvvvvnves
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886547 10 8 | TIFFANY ORD.......ooiiiiiiiiieeiieiisseiiesesiesesisse s | cviiees 36.000 4811 | ... 133.650 4811 3344 | 21 81 21,913 .| 10/09/2018. | ..
887389 10 4 | TIMKEN ORD.... . 20.000 1,126 1,126 799 1 328 .| 08/14/2019.
889478 10 3 | TOLL BROTHERS ORD.........cooiriiiceiireiireiieseeiesessesesisssssseseseesesssessssssssssssssns | evnenes | eoe | covereneeeons 41.000 | oo 1,620 1,620 1,300 18 270 .| 10/09/2018. | ..
891092 10 8 |TORO ORD.......ooviiiriinriinriinsinsis s sssssssssssssssans | cosines 30.000 2,390 2,390 1,685 | oo 8 27 714 .| 10/09/2018. | ..
892356 10 6 | TRACTOR SUPPLY ORD. . 35.000 3,270 3,270 2,928 45 350 .| 10/09/2018.
893641 10 0 | TRANSDIGM GROUP ORD.........coosrviimrriimreienniineisseisssessessssssessssessssessnsesnnees | svnenes | eoe | covereneeeons 14.000 | oo 7,840 7,840 4,929 | ... 455 420 ..3,079 .| 10/09/2018. | ..
89400J 10 7 | TRANSUNION ORD 53.000 4,537 85.610 4,537 3,801 16 .1,527 .| 10/09/2018. | ..
89417E 10 9 |TRAVELERS COMPANIES ORD 50.000 6,848 | ........ 136.950 6,848 2,871 119 712 .1 12/16/2019. | ..
89469A 10 4 | TREEHOUSE FOODS ORD.......cccsvuiirmiireririnierieesessesssesessssssssssessssssssessssssssssnsnes | svesne | one | eerersennonns 16.000 | .o 776 | o 48.500 776 .828 (35) 12/18/2018.
896239 10 0 | TRIMBLE ORD 202,000 | s 3,002 | ... 41.690 3,002 2,970 632 .| 10/09/2018. | ..
896522 10 9 | TRINITY INDUSTRIES ORD ....42.000 930 22.150 930 1,182 27 66 .1 10/09/2018. | ..
896945 20 1 | TRIPADVISOR ORD.......ooiiiiiiriiiimiiinisieneiiesessssssiesssssssessssssssessssssssssssesssssesns | v 30.000 911 | e 30.380 911 1,336 105 (707) 12/18/2018.
89832Q 10 9 [BBAND TORD.....coiiiiieiiieiiiceiseseissseisesesssess s | cresenas 374.000 21,064 56.320 | ..covoverrrien 21,064 | ...... 14,653 382 .71,143 .1 08/14/2019. | ..
90138F 10 2 | TWILIO CL A ORD...ouuivirmivimeeieesisessessssessissessssssss s ssssssssnsses | svsnees 20.000 1,966 | .......... 98.280 1,966 1,487 180 .1 10/09/2018. | ..
90184L 10 2 | TWITTER ORD......cossiviiciiiceiiiceiieceiieceiiesesiesesiesesesesesisssssessssssssssessessssenssins | cvieies 207.000 6,634 32.050 6,634 6,076 685 10/09/2018.
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD......ccooooiviiriiirriineiieenieseseisseseiseseiens | oveeees 81.000 1,184 | ... 14.620 1,184 1,064 | .o 32 32 121 .| 08/14/2019. | ..
902140 10 1 J2U ORD..oooicicceseeses s | areieaas 384 602 (218) .| 06/28/2019. | ..
902252 10 5 | TYLER TECHNOLOGIES ORD..........ccooouriiimrimirreiireeiisesesessesissesisesesessesesesssesnnees | coieees 3,300 2,418 .1,256 10/09/2018.
902494 10 3 | TYSON FOODS CL A ORD......ccoomiuiirirririiiiiniiiesienississsisssiesiessesssssssssssssiens | cevvees 7,738 4,894 131 ..3,199 .1 10/09/2018. | ..
902653 10 4 |UDRREIT ORD.....ccoooviiiiimeiieceiieceiissesisesieesiesssesessssssesssssssssssssssesssssessssssnssas | cooenes 3,596 3,105 104 545 .| 10/09/2018. | ..
902681 10 5 |UGI ORD 2,258 2,779 | oo 16 57 .(410) 10/09/2018.
902973 30 4 |US BANCORP ORD 368.000 | ....cccooierennn21,819 | 11059.290 | oo 21819 | s 16,484 155 563 ..5,001 .| 10/09/2018. | ..
90353T 10 0 |UBER TECHNOLOGIES ORD 36.000 1,071 1,221 .(150) .1 08/14/2019. | ..
903848 30 3 |ULTABEAUTY ORD.....coooviiiiriiiieiiinciisnsicsssiissnissssssssssssssssssssssssssssssssssssssnssens | conneies | e | coveneienns 16.000 4,050 3,981 133 10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD.........ccoooourimimmemimeiireeissesisesesessesesssessssesssssesesssssssssnsens. | o 64.000 1,133 1,334 | s 13 54 115 .| 10/09/2018. | ..
904311 10 7 |UNDER ARMOUR CL A ORD........ccoeimiiirimiiiiniiisiiesiesissiissiissiesssssesenssssiens | conseons 56.000 1,210 1,420 .(210) .| 06/28/2019. | ..
904311 20 6 |UNDER ARMOUR CL C ORD. 23.000 441 .300 69 .1 01/30/2018. | ..
907818 10 8 |UNION PACIFIC ORD ..181.000 32,723 | ... 17,735 628 7,322 .| 08/14/2019.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD ...71.000 |. X 6,254 4,142 310 . 02/05/2018. | ..
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......cococmiiviiiriiiiiniiieneisssieseseissenessenesinns | cvvenes [ eoe | cvieeneens 178.000 | ..ovveonriii 20,837 | ........ 117.060 | .oovvcvieinne 20,837 | ...... 15,129 684 .3,476 .| 10/09/2018. | ..
911363 10 9 |UNITED RENTAL ORD 20.000 3,335 3,335 1,596 .1,261 .| 08/14/2019.
912008 10 9 |US FOODS ORD..........covuiuiveiniiriniesinisissiesesssssssissssssssssssssssssesssssssssssessnssssnes | oo 62.000 2,597 2,597 1,831 636 .| 10/09/2018. | ..
912909 10 8 |US STEEL ORD.........ossiviuiiiimriiiriiiseiiesesisseisessesesessesessessssesessesssssssssesssesnens | ceieees 51.000 582 1,469 10 .(348) .| 10/09/2018. | ..
913017 10 9 |UNITED TECHNOLOGIES ORD .206.997 | ....................31,000 | ........149.760 | ....................31,000 | ..... 13,536 575 ..8,959 .| 08/25/2011.
91307C 10 2 |UNITED THERAPEUTICS ORD.........ccovviriiicriirceiieneeiesesiesesesesesesssesssesesssseneenenes | ceevenas ....12.000 1,057 1,502 .(250) .| 10/09/2018. | ..
91324P 10 2 |UNITEDHEALTH GRP ORD......cooviviiiiireriiiniesieisessiesssssesesssissssssssssssssenssssses | soevens 243.000 | ..coooovinrennn 71,437 | 293.980 | .ovivierinne 71,437 | ... 40,374 966 10,534 .| 03/19/2019. | ..
91347P 10 5 |UNIVERSAL DISPLAY ORD. ....12.000 206.070 2,473 1,396 5 ..1,350 1,350 .| 10/09/2018.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD...........ccoouniiieiiiiiiiiiniissiciissiienienies | cevies 24.000 | ..o 3,443 | L 143.460 3,443 3,062 14 646 .110/09/2018. | ..
91529Y 10 6 [UNUM ORD.....cooviiriiirriiniicsiseissiesssssssissssssssssssssssssssssnssssssssssssnns | connenes | e | coveneiennnd 60.000 29.160 1,750 2,347 65 (13) .| 10/09/2018. | ..
918204 10 8 | VF ORD....ccioiiiiieiiciiieceiicesicesiece e | i 94.000 | ..ooovvrriennnn9,368 | 99.660 9,368 2,010 133 21,358 | e | e 7,358 .| 04/09/2012. | ..
91879Q 10 9 |VAIL RESORTS ORD......corvuriveirieririieisesssssissssssssssssesessssssssessssssssssessessssssessens | coeninns | aee | sovereneenns 11.000 | .o 2,638 | e 239.830 2,638 2,699 | .o 19 74 319 | e | e 319 | 10/09/2018. | ...ovvverrrans
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91913Y 10 0 |VALERO ENERGY ORD.......ccooouiriiiriiireiireseiesesiesessssssssessssssssssessssssssssssssssnnees | connenes | e | coneevinns 103.000 | ..oovvverrrrieens 9,646 9,646 7,493 275 ..1,061 .1 12/16/2019. | ..
92047W 10 1 |VALVOLINE ORD 57.000 1,220 1,220 1,249 6 (29) .| 10/15/2019.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD 21.000 2,982 . 2,982 1,034 603 .1 07/23/2010. | ..
922475 10 8 |VEEVA SYSTEMS ORD.....ccoviiirriirriineiisssinsinsssssssssssssssssssssssssssssnssssans | sonines 35.000 4923 | ....... 140.660 4,923 3,301 1,797 .| 10/09/2018. | ..
92276F 10 0 | VENTAS REIT ORD.. ..104.000 6,005 LK 82 330 (88) .| 10/09/2018.
92339V 10 0 |VEREIT ORD....ccoiiiiiiiiieiireiiseiissis s sssssessnisssssesssienes | oneeees 283.000 9. 2,615 2,052 | oo 39 156 591 .| 10/09/2018. | ..
92343E 10 2 |VERISIGN ORD..........ccooviiiiriiriineiissninsisssssssssssssssssssssssssssssssssssssssesnnns | onneies 27.000 5202 | ........ 192.680 5,202 3,382 1,199 .| 10/09/2018. | ..
92343V 10 4 |VERIZON COMMUNICATIONS ORD........cccocmmmriemiemamriieneeirecnisnesissnsisenessenessnenens | connenen | e | eereenn 1,075,000 | coviivinecee.66,005 | oo 61.400 | ..ccoovvrrernenne 66,005 | ...... 47,756 2,475 .5,321 .110/15/2019. | ..
92345Y 10 6 |VERISKANALYTICS ORD......ccocvirmirrierinrieinnisisnrnssenssnsesensssessnssssssssssssessssssssens | avvnnne [ re | corenrenreen6.000 | coviiiviiiirennnnn8,870 | i, 149.340 6,870 3,849 46 ..1,854 08/02/2017.
92532F 10 0 | VERTEX PHARMACEUTICALS ORD.......ccocosiviiirriimiinnnisnneisenensenesssnesssnesnsnenes | eviveees [ eoe | cevrennernn88.000 | i 14,232 | L, 218.950 | .o 14,232 9,409 ..3,461 .| 10/09/2018. | ..
92552V 10 0 | VIASAT ORD....oiiiimiiiirieiiseiieeeiresesssies i | s 2 16.000 | o7 | 73.195 1,171 1,293 (122) .| 06/28/2019. | ..
92556H 20 6 |CBS CLB ORD.....ccooiiiiiiiiccississiississssssissssssssssssssssssssssssssssssnsssnnes | avvvins | ane | cvvveeenes 130.000 | .ooovveciriinens 5457 | .......... 41.980 5,457 3,567 49 .(526) 04/22/2019.
925652 10 9 |VICIPPTYS ORD ..108.000 2,759 25.550 2,759 2,323 | oo 32 125 731 .| 10/09/2018. | ..
92826C 83 9 | VISA CLA ORD....ooiiiuiiiiieiieiissiiesiesisisssss i | coeneins 452000 | .o 84,931 | ........ 187.900 | oo 84,931 | ...... 43,450 407 21,608 .1 10/15/2019. | ..
92840M 10 2 | VISTRAENERGY ORD.......oomiriiiimiiiiniiireiieseeiesesiesessesessssessessssssesesssesssesesssesnns | covnnes | eoe | cvveeeeens 119.000 2,736 22.990 2,736 3,013 60 12 10/09/2018.
928563 40 2 |VMWARE CL A ORD....cooiiiiiiiiiiiisiisicsisississsiesiesssssssssissssssiessssssnnies | cnsiens 20.000 3,036 | ........ 151.790 3,036 2,977 536 293 .110/09/2018. | ..
929042 10 9 | VORNADO REALTY REIT ORD.....ccocooiiviimiiiiniiiniisisiissseisssiessesssssssssssesssssnns | o 50.000 3325 | ..o 66.500 3,325 K7 I 98 132 224 .| 10/09/2018. | ..
929089 10 0 | VOYAFINANCIAL ORD.......ccoorviimrrierreeireiiesesissesisesesssesesssesesssessssssssesssssssessenenes | cvnenes | eoe | covereneeenns 46.000 | ..ooooeriinane 2,805 | ......... 60.980 2,805 2,376 15 959 10/09/2018.
929160 10 9 |VULCAN MATERIALS ORD......criviriireriiinirnieissssiesssssssssessssisssssssssssssssssesssssenss | avsenes . 38.000 5472 | ... 143.990 5,472 3,820 47 A7 .1 10/09/2018. | ..
92927K 10 2 |WABCO HOLDINGS ORD.........ccorveemremimmemimreiecesisesesisesessssesssesesssesssssssssssssssssesssenns | conseees Cl s 15.000 | oo 2,033 | ........ 135.500 2,033 1,725 422 .| 10/09/2018. | ..
92936U 10 9 |W P CAREY REIT ORD.......commivirmirirrriisiieniiessisssissssssssissssssessssessssesssssnnnes | aevvenns 30.000 2,401 | o 80.040 2,401 1,929 | s 31 124 441 10/09/2018.
92939U 10 6 |WEC ENERGY GROUP ORD........coiirviimiiiriiiineinesiseceesseisssessssssssesssesssesnnnes | ceevenns 92.000 8,485 92.230 8,485 5,439 217 2,113 .| 10/09/2018. | ..
929740 10 8 |WABTEC ORD.....coovuuuiiiriiiceiieseiicesiesessesesiseseesssissssssessssssisssssesssisesssisennses | oo . 54.000 4,201 | oo 77.800 4,201 4817 18 179 .110/15/2019. | ..
931142 10 3 |WALMART ORD......ccooiiiiriiiniiiniissnsssississssssssssssssssssssssssssssssssssnnnes. | svinnns | ooe | covennniees 354.000 | ...ccoovvinnnnn: 42,069 | ........ 118.840 | ...................42,069 | ...... 27,195 188 649 8,228 10/15/2019.
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD.........ccooviiiriiieiiieriiieseiienesiesessssesesseseenenes | o 205.000 12,087 58.960 | ...ccoovnrn.n. 12,087 | ..o 10,702 K151 I IR IR (1,921) .| 10/09/2018. | ..
94106L 10 9 |WASTE MANAGEMENT ORD......cccvvimiiririiieiiniiiessinsisissssesesssssesssssssessssssssesssenes | avnenee | e | svevennene 126.000 | oo 14,359 | ... 113.960 9,499 258 3,146 .110/09/2018. | ..
941848 10 3 |WATERS ORD 1,311 495 .1 12/16/2019. | ..
942622 20 0 |WATSCO ORD 1,553 58 369 .| 10/09/2018.
94419L 10 1 |WAYFAIR CLA ORD . 2,044 5 .| 10/09/2018. | ..
947890 10 9 |WEBSTER FINANCIAL ORD 53.360 1,618 40 106 .| 10/09/2018. | ..
94946T 10 6 |WELLCARE HEALTH ORD.......ccovvivinireininrierniinsinnsessnsssiessnssssenssesssssnssesssnssees | svvnnes | e | vervennneenn 12000 | i 3,963 | i 330.210 3,421 542 .| 06/28/2019.
949746 10 1 |WELLS FARGO ORD 53.800 | .oovorsrrerennn.55,306 | ..o 36,909 1,929 ..7,395 .103/19/2019. | ..
95040Q 10 4 |WELLTOWER ORD.....ccccosmvvermmrrimnirirerinnerisennisessinenssssssssssessssssssssssssnsssnssesnnnes. | anvvenne | eee | eeevener108.000 | oiiiiiiiiirnnnn8,832 | s 81.780 5,580 376 .1,336 .1 10/09/2018. | ..
95082P 10 5 |WESCO INTLORD........ 59.390 552 220 .| 08/14/2019.
955306 10 5 |WEST PHARM SVC ORD......ccooomiirimriiinriiineiisnneissneissneiseneisenesssnsssesesssnssnenens | evonnnee | eoe | ceverennennn21.0000 [ i 3,167 | i 150.330 2,495 13 .1,098 .| 10/09/2018. | ..
957638 10 9 |WESTERN ALLIANCE ORD......covvmiiriirerieriniiinninnineiieniessenissisesienssnsssenssnees | conveee | oo | cerveenennni28.0000 | i 1,596 | i 57.000 1,609 14 490 .110/09/2018. | ..
958102 10 5 |WESTERN DIGITAL ORD . 63.470 3,766 174 ..2,306 .| 10/09/2018.
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT.......ocouiiiniinniinninniiniiniissiseiins | cevveee [ oo | e 2,649.625 | .....ccooocevenee. 52,171 | . 19.690 | ..ooovrcrernn 52,171 | 93,749 5,092 (36,981) .| 12/12/2018. | ..
959802 10 9 |WESTERN UNION ORD........cooovimiriiinmiiiniinniisssicssiissesssnsssssssssssssssssssssssnns | oo ....66.000 1,767 26.780 1,124 53 642 .1 07/30/2014. | ..
96145D 10 5 |WESTROCK ORD.........osiiiiriiirieiirneeiineiieseeissssisss s | cevvenas 76.000 | oo 3261 | ..o 42.910 2,094 93 542 .1 08/14/2019. | ..
96208T 10 4 |WEX ORD..cooiiiiriiircirsie st sssssssssessssssssesssssssssesssessanss | sesnnes | oo | vevvesennens 12,000 | .o 2514 | ... 209.460 2,257 833 10/09/2018. | ...
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962166 10 4 |WEYERHAEUSER REIT.......oiiiiiiiiiiiiiiieiieecisceieseseseiessiseseisesessesessessseenens | i 224.000 6,765 6,765 5213 269 ..1,469 .103/19/2019. | ..
963320 10 6 | WHIRLPOOL ORD 1,770 1,770 1,057 57 488 .| 01/23/2013.
969457 10 0 |WILLIAMS ORD....ccoovvuuiiimriiimieiiieiisessiesesiessssesesisessssessssss s sesssssssssessisesssens | ceieees 156,789 | ........28.720 | oo 156,789 | oovocvr 192,046 10,040 11,039 .112/12/2018. | ..
969904 10 1 |WILLIAMS SONOMA ORD........ccoomiiiiiimiiiiiiiesiisiiesissississssissssesssesssssssesssesssiens | covsees 1,763 1,478 45 552 .| 10/09/2018. | ..
97650W 10 8 |WINTRUST FINANCIAL ORD..... 1,134 1,396 16 71 .| 10/09/2018.
980745 10 3 | WOODWARD ORD.........cmrriimriemieiamessmmessesesssessesssssessssesessssssssessssesssssesssssssenes | oo 1,895 1,710 3 185 .110/15/2019. | ..
98138H 10 1 |WORKDAY CL A ORD........corviiiiriinriinniisnsinsisssssssisssssssssssssssssssssssssenns. | avvseoas 6,907 5,531 200 .| 10/09/2018. | ..
98212B 10 3 |WPXENERGY ORD........cosiiuimiiirieiirierissesissesiseseissssissssssessssssssssesssssssssesssienes | coneeees . 1,594 2,349 217 .| 10/09/2018. | ..
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD.......c.ovueriiirirnieriersiernsieeesssesssesssssesssenss | snvenes 28.000 1,759 62.810 1,759 .621 32 488 01/26/2012.
983134 10 7 |WYNN RESORTS ORD......ccoooviiriiimeiimeiieesiesesisesesssenesssssessssesesssssssssssssssssesnsess. | coeies 30.000 4,166 3,315 110 1,199 .| 10/09/2018. | ..
983793 10 0 | XPO LOGISTICS ORD......ccooumivirmirimieiseeeisesieseseisessissessesesessessssssessessssssssssseses | oo 37.000 2,949 1,895 .1,054 .| 03/19/2019. | ..
98389B 10 0 |XCEL ENERGY ORD.......cocoiiriiimiiiineiiineiiseiiesesissssisssisssssssssss s | coneeees 88.000 5,587 2,867 | oo 36 96 858 10/15/2019.
983919 10 1 | XILINX ORD....iiieiiiiceiieceiiemeeicesiesesiesesiseseseesesssssssssessssessssesssesssssessssssnssens | cvnenes | eoe | coverenenenns 43.000 4,204 1,894 61 244 .| 04/22/2019. | ..
98419M 10 0 | XYLEM ORD...ouvuiiiiiriiiciresisiseesie et sssesssssssnssssens | avsnenes 52.000 4,097 3,870 50 628 .1 10/09/2018. | ..
98421M 10 6 | XEROX HOLDINGS ORD.........cooreiireiirreiiceiisenissesisesessesssissssesssssssesssssesssssseees | oo 65.000 2,397 1,704 | s 16 65 L1112 10/09/2018.
988498 10 1 | YUM BRANDS ORD........cosiiiimmiiiriiimeiisesissesissssiessisesssssssssssssssssssesssssssssesees | oo 92.000 9,267 5,858 146 811 .| 10/09/2018. | ..
98850P 10 9 | YUM CHINA ORD......ccoooviiiiiiiiiiiniiseiissniississsesssssssessssssssssssssssssssss s | connenes Clons 108.000 5,185 3,616 52 .1,564 .| 10/09/2018. | ..
98919V 10 5 |ZAYO GROUP HOLDINGS ORD..........osrvuiriiiirieririeeieeeieseseesssssesesesesssssssssssesses | coneeees . 58.000 2,010 1,905 685 10/09/2018.
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.......cecvivrineieiiirnnieierisissssisissnssssesssnsesenss | ceenes | ao | ververennens 15.000 3,832 2,361 .1,443 .1 10/09/2018. | ..
98936 10 1 | ZENDESK ORD.........ccosrviiceiirreiirreiiceeiesesiesesessessssssessesssssssssssssssssssssssssssssesene | aevvenns . 30.000 2,299 1,899 548 .| 10/09/2018. | ..
98954M 10 1 | ZILLOW GROUP CL A ORD.....cossrviimriimiiimnriisessiessisssssessssssessssssssssssssssssssssssens. | evneees | ooe | coverneneenns 17.000 778 526 251 10/15/2019.
98954M 20 0 | ZILLOW GROUP CL € ORD........covrvuireeirreeerreeisnesissessssesessesssssesssssssssssssssssesesens | coeeees 35.000 1,608 1,381 503 .| 10/09/2018. | ..
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD........cociiiviririreriineiiieneiseneissseisseseissssessssssenes | oneeees 59.000 8,831 6,455 | ..o 14 57 2,712 .| 10/09/2018. | ..
989701 10 7 |ZIONS BANCORPORATION ORD........coomimiiimiiinniiinniiissiessiessssissssssssssssssesnnes | coenes 30.000 . 1,558 787 38 335 07/25/2016.
98978V 10 3 |ZOETIS CLA ORD.......coirvirveereeieceiieneiiesenienesesnesssenenissesissesssssssssessssnssnnessns | connene | e | cvneeneenn 137.0000 | i 18,182 | i 132.350 | oo 18,132 8,634 90 .6,413 .| 10/09/2018. | ..
98980G 10 2 |ZSCALER ORD........ccoovvirmrirnmniismriiinnsisnnsisnnnisnnsissnssssssssssssssssssssssnsssssssnnsses | avsiene | ane | oonvveinnen 18,0000 | i 698 | s 46.500 698 1,150 .(452) .| 06/28/2019. | ..
98986T 10 8 |ZYNGA CLA ORD......cooiiiiriiiriireiereiissiiseiisesisssesssse s | oo 255.000 1,561 | oo 6.120 1,561 1,563 () .| 06/28/2019. | ..
G01767 10 5 |ALKERMES ORD .|C 898 20.400 898 1,901 .(401) .| 10/09/2018.
G0176J 10 9 |ALLEGION ORD.......cooviiiiiiiiiineiiseissiisssesssssssssssssssssssssssssssssssssssssssssenns | conneees Cl 25,000 | vl 3,114 | 124.540 3,114 680 27 1121 .1 1211212013, ..
GO177J 10 8 |ALLERGAN ORD........ooiiiiiriiiriiiceiiecesiesesiesesssesessesesssesessesesesesessessssesssesseseens | coneeees Clin83.000 | .o 15,867 | e 191.170 15,867 | ...... 14,480 246 L4773 .| 10/09/2018. | ..
G0408V 10 2 |AONCL AORD . .|C .12,706 5910 78 ..2,942 .| 08/14/2019.
G0450A 10 5 | ARCH CAPITAL GROUP ORD........coooiiiiiiiinniiisniisisiisssesseissssssssssssssssssssnes | oo C 4,847 3,263 .1,827 .| 10/09/2018. | ..
G0585R 10 6 |ASSURED GUARANTY ORD........cocuiiimiiiiiieniiiiniissisiiesisisnssssissssssssssssssies | coienes C 1,520 1,325 22 333 .1 10/09/2018. | ..
G06242 10 4 |ATLASSIAN CL A ORD .|D 3,129 2,114 815 .| 10/09/2018.
G0684D 10 7 |ATHENE HOLDING CL A ORD........ooriviieiirriiiiniissiieneieseisssessssessesesiesesissesens | oeeenes D 1,599 1,763 245 .| 10/09/2018. | ..
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.......cotviiiriirirririinsinsiiesiesisssssssessssesiensssess. | cveenes C 1427 1,383 | oo 10 38 187 .110/09/2018. | ..
G0750C 10 8 |AXALTA COATING SYSTEMS ORD. 1,854 1,723 426 .| 07/28/2016.
G1151C 10 1 |ACCENTURE CL A ORD.........ccosviimriinniineiinssisessins s | onneies C . 159.000 | ........cc...33,481 | .00210.570 | i, 33,481 | ...... 20,648 359 11,060 .| 10/09/2018. | ..
G16962 10 5 |BUNGE ORD . 2,360 2,867 82 169 .| 10/09/2018. | ..
G1890L 10 7 |CAPRIHOLDINGS LTD . 1,679 1,679 2,009 1| s | s 1 .1 12/16/2019. | ..
G29183 10 3 |EATON ORD.....covririririernirnsirersnieeensssissenssssssssssessssssessesssssssssssesssnsssssessanssessenss | sonnees | G [ veirernnnn 108,000 | covoiivirnivennns 10,230 T20 | e 10,230 8,220 307 L2814 | | 2814 | .o 10/09/2018. | ..o
G3223R 10 8 |EVEREST RE GROUP ORD........coooiiiiiimeiineiineeiseeiesesiesesisessssesssssssssesessnsens | coneenes Cl o 11.000 | oo 3,045 | ... 276.840 3,045 2,421 63 B50 | oo | e 850 | ..o 12/18/2018. | ....ovvvvee.
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G3922B 10 7 | GENPACT ORD...ouiuuiieuiiuieieiseeiseiseesssesssessessses s s ssisss s sssessssssssssssssssssesssenss. | ansisee C 52.000 2,193 2,193 2,014 4 179 .1 10/15/2019. | ..
G4412G 10 1 |HERBALIFE NUTRITION ORD........cccoovrreerinrrirnes 33.000 1,573 1,573 1,657 (84) .| 04/22/2019.
G4474Y 21 4 | JANUS HENDERSON GROUP ORD........cmrermirmrinniinreseisesessesasessesssesssessssissssss | aeseenes D s 49.000 | .oovvvverirerirnns 1,198 1,198 1,049 35 150 .| 06/28/2019. | ..
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.. D 1,991 1,323 668 .1 06/28/2019. | ..
G47567 10 5 |IHS MARKIT ORD..... .|D 8,364 5,615 ..3,039 .| 10/09/2018.
G47791 10 1 |INGERSOLL RAND ORD......coviiuiiimiimeimeessiisnsisesssesesesssssssessessesssssssssssssssssnss | oseenns 6,114 1,651 98 .1,918 .| 02/123/2011. | ..
G491BT 10 8 |INVESCO ORD......cciririeirirerirrinieisiiesiesiesessesessessssssesssessesssssssssssssssessesssnsnss. | cvsenes . 2,122 2,589 125 146 .110/09/2018. | ..
G50871 10 5 | JAZZ PHARMACEUTICALS ORD......coviumreiireeierieiseesssssesssessssessessssssssssesssenes | neenns C .16. ..2,388 2,388 1,935 495 .1 10/15/2019. | ..
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD.......cccruiiererirerermniernerseerssseessesinne | oevveees D 250.004 | ..o 10,178 | ... 40.710 | o 10,178 TA28 | .o, 65 260 ..2,765 10/09/2018.
G54050 10 2 |LAZARD CL A ORD......covvurimririeririnessesiessessssessssssessesssssssssssssssssessssssssssssesssnsens. | seeenns Cl. 32.000 1,279 39.960 1,279 1,030 15 248 .| 08/14/2019. | ..
G5494) 10 3 [LINDE ORD....cooouiiuiiiiieeiseiseeissise st | cvsneees D o 133.000 | ooveerereninens 28,316 | ........ 212.900 | .oovveriiniinnns 28,316 | ...... 13,802 466 ..7,562 .| 09/20/2016. | ..
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD........cccmiriirierirrereninniserinsersesesseessnesssesns | coeeees Clon 159.000 4,223 26.560 4,223 2,938 | oo 10 38 ..1,649 10/09/2018.
GB5960L 10 3 | MEDTRONIC ORD.......cooiimimmeimerinerisseseesssissssesses s ssisssssssssesssssssssssssssssssens | coseenns C 350.000 39,708 | ........ 113450 | oo 39,708 | ...... 26,698 189 723 .7,872 .| 12/129/2016. | ..
GB095L 10 9 [APTIV ORD....coutiriiieiiiieieie et sssnsssssenss | esvenes Do 77.000 | oo 7,313 | 94.970 7,313 4,662 68 .2,572 .110/09/2018. | ..
G6518L 10 8 | NIELSEN HOLDINGS ORD.........ccouureurimrimeriseesenssssssesssesssesesssessssssssssessssssssessssssans | eeenns 2,111 20.300 2,111 2,798 115 .(315) 10/09/2018.
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.......cccoomiuiiiiriiiiniinsiiesississsissiins | e 3,738 58.410 3,738 3,040 ..1,025 .| 12/18/2018. | ..
G6700G 10 7 |NVENT ELECTRIC ORD.....coovirrerieirimirierieseseesesissesiesisesssesssssssssssesssssssesssenens | cvsenes D 1,202 25.580 1,202 761 33 147 .| 12/18/2018. | ..
G7496G 10 3 |RENAISSANCERE ORD.......ccoosiummruuieicirenssiserssssssssesssesessessssssssssssssesssssssnsens | seseees C | 112000 | i 2,156 | ooouee 196.020 2,156 1,525 15 686 10/09/2018.
G7S00T 10 4 [PENTAIR ORD....ovuiiririiirirrierisesseiesisieiesss s ssssssssessssssssssssssssssessenss | soesens C 963 | ..o 45.870 963 449 15 170 .110/31/2012. | ..
G8060N 10 2 | SENSATA TECHNOLOGIES HOLDING ORD..........ccvuremrirreircneerinseineriesssensssesssnnns | cveeees D 2,586 53.870 2,586 2,194 433 .| 10/09/2018. | ..
GBAT3T 10 0 [STERIS ORD....ccevuuiiiiiiieiieieieiisiesesieisssieis st essssssssenss. | esvnes D 3,658 | ..o 152.420 3,658 2,585 34 ..1,094 10/09/2018.
G96629 10 3 |WILLIS TOWERS WATSON ORD, D 7674 | ... 201.940 7,674 5,356 | ovrrrirriieriann 25 97 ..1,903 .1 10/09/2018. | ..
G97822 10 3 |PERRIGO ORD C 1,911 | o 51.660 1,911 2,266 30 478 .112/18/2018. | ..
H14670 10 4 | CHUBB ORD......c.oivimiiiiiiieriiesienisesesssisssiess s ssssssssseessessessssssssssssssseesssenes | sessenes D e 117.000 | v, 18,212 | ........ 155.660 | ...cvvovrrvcrirens 18,212 | ...... 10,955 | oo 88 346 ..3,098 10/09/2018.
H2906T =~ 10 9 | GARMIN ORD....cvvuivieireiriieiisesiesisesisessssssssssess st essssssassssenssens | svsnenes C 1,756 919 40 616 .| 03/30/2017. | ..
HB817H 10 0 | TRANSOCEAN ORD.......cooiiiriiiririiisisiiesiesissisessssseses s sssssssssessssssssessensnns | aveenes C . ...B. 860 1,774 (8) .110/09/2018. | ..
L8681T 10 2 | SPOTIFY TECHNOLOGY ORD.......cccoirumirmmerirreriesmninersesesesssseessessssessesssesssesssenies | seesees D 30.000 4,487 | ........ 149.550 4,487 4,386 100 .| 06/28/2019. | ..
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD.. 6,141 5,003 217 674 .| 10/15/2019.
N59465 10 9 |MYLAN ORD 3,176 4,700 (744) .| 12/16/2019. | ..
N72482 12 3 |QIAGEN ORD......cccoornvrrnne 2,163 2,277 (42) .110/09/2018. | ..
P31076 10 5 |COPAHOLDINGS CLAORD... 973 .905 6 68 .| 10/15/2019.
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD 5,607 4672 | oo, 33 121 ..1,500 .110/09/2018. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 9,455,126 XXX | 9,455,126 | ............... 7,003,513 8,141 248,636 | ..cccovevrerenen0 | s 1,618,077 | oo 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
850580  $0 1 | SPRINGBROOK COUNTRY CLUB......ccoivumrirrereereineisesssssesessssssseisessssssssnsenes | aesvees 2.000 4,000 | ... 2,000.000 4,000 4,000 04/28/2003. | ......ooorvvernne
22768* 10 6 [CROSSROADS UNLIMITED CO.....ovoivirrirerniieererisisesesssssssssssesssssssesessssssssesssnes | sevenes 311.000 62,508 | ........ 200.990 | ..o 62,508 | ...... 35,065 . | 12/28/2005. | ..
62989* 10 5 |NAMIC INSURANCE COMPANY, INC 30.000 9,514 317.120 9,514 1,500 7 01/01/1996.
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. .76,021 XXX ] i 76,021 | oo 40,565 | ..oovvrrireiernnn, 0 0 (7 .0 XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
46226@ 10 9 |IOWA AMERICAN INSURANCE CO. IA............... | | I ..1,000,000.000 | ..oovvvnnenad 8,203,677 | ..ccovvnns 8.204 | .o 8,203,677 | ..oovvvinrenns 8,002,572 | ovoiivniiieriinsinenns | s | e | s 310,751 | .o | e 310,751 | oo 11/30/2004. | ..o
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other 8,203,677 XXX | 8,203,677 | ............... 8,002,572 | ..oooverirrnnn 0 (O [ |1 [P 310,751 | oo { ] I 310,751 | oo 0 XXX XXX
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

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

04314H 66 7 |ARTISAN:INTL VAL ADV.....oiiiiiriiiriiisniissniissssssesssssssssssssssssssssssssssssnssens | avvieins | ane | coeees 37,980.957 1,400,358 .1,400,358 1,414,356 80,150 220,123 .| 11/14/2019.

04314H 85 7 |ARTISANINTL VAL INST......oiiiiiiriiiiriiiemeiiesesiereeiesesiesssiessssssessessssesssssssssennns | eevvnns | one | cvenes 88,032.885 | .... ...3,258,977 .3,258,977 .3,175,534 42,594 525,556 .1 11/19/2015. | ..

464287 65 5 |ISHARES:RUSS 2000 ETF......ccooviiiriiiriiirsiiscisnsssisssssnissnsssssesensssssesensssssssssnsssssnnsns | anvsnees | eoe | ronnees 3,284.000 | .oovvirinins 544,060 ....544,060 6,851 104,333 10/09/2018. [ ...oveevirirans
9499999. Total - Common Stocks - Mutual FUNdS...........cccccuiiiriisiiiiiiisiciccssccsccssii 5,203,396 XXX 5,203,396 . ..129,595 .850,012 XXX XXX
9799999. Total - Common Stock 22,938,219 XXX .. ...22,938,219 8,141 378,231 0 2,778,833 ..2,778,833 . XXX XXX
9899999. Total Common and Preferred Stock...............cccocvvurvivirriiineiiannienas 22,938,219 XXX | 22,938,219 8,141 378,231 0 2,778,833 20| 2,778,833 | ..o 0 XXX XXX
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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. it
912828 YT 1 | UNITED STATES TREASURY........cc....... | 12/18/2019........ | Bank of America 349,113 ..350,000 273
0599999. Total - Bonds - U.S. Government........ 349,113 ..350,000 273
Bonds - U.S. Political Subdivisions of States
102475 JL 5 | BOWIE MD....iii st | ensennsnnssnene | 10/30/2019........ I RAYMOND JAMES & ASSOCIATES.......cccooiniiiiniisisissisiisninas 75,000 75,000
2499999. Total - Bonds - U.S. Political Subdivisions of States 75,000 75,000 0
Bonds - U.S. Special R e and Special A
114894  ZW 1 |BROWARD CNTY FLA ARPT SYS REV 11/01/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 200,000 200,000
196707  F5 7 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.........cccrviiiiiiinireiierisiseessiseiseneenes 10/29/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 72,917 75,000
3131IXK  FB 0 |[FHZL3762-RMBS.......cccoovvriirrirevecisnnes 07/22/12019........ VARIOUS..... AT1,306 | oo 480,710 841
BMIMIXT N6 3 |FH ZMOA13 - RMBS......ooiiicecceieeiee et 08/12/2019........ SUNTRUST ROBINSON HUMPHREY INC........ 74,047 e T2,087 | s 77
31329K X3 3 |FHZA2498 - RMBS.........oecoviiirinriicririncierisssienienes 07/12/2019........ WELLS FARGO SECURITIES LLC 261,399 . ..260,678 279
3132A4  TA 0 |FH ZS4489 - RMBS.......c.cooirmireieerereieeirereniseeenienees 07/10/2019........ VARIOUS..... TB7,707 | oo 782,564 587
3132A5 AY 1 |FH ZS4523 - RMBS. 07/11/2019........ VARIOUS..... 172,755 . 172,156 167
3132A7 UG 4 |FH ZS6883 - RMBS 08/01/2019........ VARIOUS..... 36,962 135,604 | s 90
3140Q9 NW 9 |FN CA2204 - RMBS.........ocoeiiicriiiciieireresiseeesisesseseneenes 03/01/2019........ JP MORGAN SECURITIES LLC......cocvieirieinrirerinniceierieresineines 972,843 | ..o 935,707 | cooveeerererireierseieeeeriseisninine 1,404
3140X4  H2 5 [FNFM1148 - RMBS........coiiiiiiiirinieiesieeiesisseiessesssiessenessenns 07/01/2019........ WELLS FARGO SECURITIES LLC 228,352 ..222,443 303
575831  FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV.....c.coiitimireieriereisiseieseeeiesesiseeeneees 11/01/2019........ JBIIBIIES . ..ot 225,000 ..225,000
59334D LS 1 |MIAMI-DADE CNTY FLAWTR & SWR REV 10/29/2019........ JEIOIIES . ..ot 50,085 | ooorererrrriririnns 50,000
64972F L2 0 [NEWYORKNY CITY MUN WTR FIN AUTH WTR &......coovvvrrrirririnene 10/28/2019........ CITIGROUP GLOBAL MARKETS INC, 72,088 50,000 1,127
709224 V7 1 |PENNSYLVANIA ST TPK COMMN TPK REV....... 10/25/2019........ PERSHING DIV OF DLJ SEC LNDING 75,000 75,000
88278P  ZM 9 | TEXAS ST UNIV SYS FING REV.......ccovivirinririririseineiiesiierienes 10/25/2019........ MORGAN STANLEY CO 75,000 | oo 75,000
92818N  HZ 4 |VIRGINIA ST RES AUTH INFRASTRUCTURE REV........ 11/01/2019........ RAYMOND JAMES & ASSOCIATES.......cccoiviminiininireissirsrnsinsenes 75,000 | oo 75,000
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAl ASSESSIMENES. ... truurrureseresreseesersseisessseersssesesssssassseses | eesesssssasesess s ees s ee s 8 seE 0888108888888t 3,830,440 | oo 3,786,949 | oo 4,875
Bonds - Industrial and Miscell;
02665W  BP 5 | AMERICAN HONDA FINANCE CORRP.........cccocontimriniriinrirnns [ 01/02/2019........ WELLS FARGO SECURITIES LLC 48,359 50,000 556
037833 DM 9 |APPLEINC.......ccoevvunven. 09/04/2019........ GOLDMAN.......otviririinierirriteisssse s 249,430
05550M  AS 3 |BBCMS 19C3 A3 - CMBS.......oooirernricrnrincierireiesissirenes 05/17/2019........ BARCLAYS CAPITAL INC.. 328,228
06051G  FB 0 |BANK OF AMERICA CORP. 02/21/2019........ GOLDMAN. ..ottt ssnsenes 206,380
26442C  AS 3 |DUKE ENERGY CAROLINAS LLC 03/19/2019........ WELLS FARGO SECURITIES LLC 146,744
35137L  AB 1 |FOX CORP....ooiiiiieiieiticei e 01/15/2019. GOLDMAN 50,000
36260J AD 9 |GSMS 19GC39 A4 - CMBS........ 05/09/2019.. GOLDMAN 772,457
377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC... [ 03/27/2019. VARIOUS..... 224,616
438516 BW 5 |[HONEYWELL INTERNATIONAL INC 07/30/2019. JP MORGAN SECURITIES LLC 299,379
57629W CH 1 |MASSMUTUAL GLOBAL FUNDING I 03/05/2019.. JP MORGAN SECURITIES LLC 449,082
693475  AX 3 |PNC FINANCIAL SERVICES GROUP INC.......ccvvvreiriierniieiisieieisssireresissine 07/18/2019. MORGAN STANLEY CO. 199,618
717081 ES 8 |PFIZERINC....cooiiiiiiiccee e 03/04/2019. BARCLAYS CAPITAL INC.. 124,936
82653E AA 5 |SRFC 191 A-ABS 03/12/2019.. CREDIT SUISSE SECURITIES (USA)......oiiriiiiierisisiesisississsesssssssssesssssssssss s ssenes 99,998
89236T FS 9 | TOYOTA MOTOR CREDIT CORP............. [ 01/03/2019........ JP MORGAN SECURITIES LLC.....covvieiiieriieeiinsieisnierssisinns 199,946
90276Y  AE 3 |UBSCM 19C16 A4 - CMBS................ 04/01/2019........ UBS SECURITIES LLC/CMO.......cccoverervrianee 231,748
92343V ET 7 |VERIZON COMMUNICATIONS INC 02/28/2019........ VARIOUS..... 108,822
95001X  BA 3 | WFCM 19C50 A4 - CMBS 04/29/2019........ WELLS FARGO SECURITIES LLC 454,471
3899999. Total - Bonds - Industrial and Miscellaneous.. 4,194,214
8399997. Total - BONAS = PArt 3............coiviveieiiiiiiieievcicies sttt 8,448,767
8399998. Total - Bonds = SUMMANY M fTOM PAIt 5. ..ottt ettt ettt ees e et seseeseeeeseseese | efesesses et eeseeseEeeseseeseEeE e e eEseEseEseEee8eE e e aeE 42 E e e e A et e a8 eE e E e b eeE e e s et et sesen s et et et ensensetnta
8399999, TOUAI = BONGS.........vuieiiveieiieieeiiieieeiseiite ettt ss st et s i st st sesssessessesessessesseesesessessebessessesseesesessessesessensessessess  eesssessessesassessesssssssessessesassessebsessesesses e b e s ee s e b e s et e s es e b et st b se bt et st et et st ensesset et 8,448,767

Common Stocks - Industrial and Mi

Il (Unaffiliated) Publicly Traded
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

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
001084 10 2 |AGCO ORD 03/19/2019........ ITGINC 20.000 1,361 XXX
00206R 10 2 |AT&T ORD.....ccovrvrrvrrrirrrrrenns 08/14/2019........ ITGINC 147.000 4,896 XXX
00287Y 10 9 [ABBVIE ORD.....ovoiiiieiiieiseieiecieeisiesess et nes 10/15/2019........ ITGINC 26.000 1,941 XXX
003654 10 0 |ABIOMED ORD.......ccccouvmrvrirrirircireirnne 04/22/12019........ ITGINC 11.000 2,853 XXX
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD 08/14/2019........ ITGINC 27.000 755 XXX
00507V 10 9 [ACTIVISION BLIZZARD ORD......... 03/19/2019........ ITGINC 86.000 3,988 XXX
00846U 10 1 |AGILENT TECHNOLOGIES ORD.......cccsvuirimiireirimreieisnsissesesssessssssesssssessesssens 03/19/2019........ ITGINC..ooovvrrerereeieeieis 51.000 4,154 XXX
00847X 10 4 |AGIOS PHARMACEUTICALS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 16.000 798 XXX
012653 10 1 |ALBEMARLE ORD 12/16/2019........ ITGINC..oovierrererreeiis 20.000 1,324 XXX
016255 10 1 |ALIGN TECHNOLOGY ORD 04/22/12019........ ITGINC...ovvrerreereeieis 15.000 4,383 XXX
02079K 10 7 |ALPHABET CL C ORD 12/16/2019........ VARIOUS ..ottt 9.000 10,633 XXX
02079K 30 5 |ALPHABET CLAORD.......... 12/16/2019........ (LT |\ (G 2.000 2,722 XXX
02156K 10 3 |ALTICE USACLAORD.... 06/28/2019........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 99.000 2,411 XXX
023135 10 6 | AMAZON COM ORD 10/15/2019........ ITGINC....ovvvrieriisricniis 11.000 19,499 XXX
023586 10 0 [AMERCO ORD......oviiiieiiiiiieie st 10/15/2019........ ITGINC 3.000 1,154 XXX
02376R 10 2 | AMERICAN AIRLINES GROUP ORD 03/19/2019........ ITGINC 78.000 2,477 XXX
03027X 10 0 |AMERICAN TOWER REIT 06/28/2019........ VARIOUS ...ttt 37.000 7,525 XXX
03073E 10 5 |AMERISOURCEBERGEN ORD 03/19/2019. ITGINC 29.000 2,355 XXX
031162 10 0 |AMGEN ORD 12/16/2019........ ITGINC 5.000 1,217 XXX
032095 10 1 |AMPHENOL CL A ORD.......coiiiiiiiiiiieisieinsieie e 10/15/2019........ ITGINC....vvirerereeis 16.000 1,575 XXX
03272L 10 8 | ANAPLAN ORD......couiiriiiiiiiinieierissiesiesissiesisisssesiesassissene 06/28/2019........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 25.000 1,262 XXX
03674X 10 6 |ANTERO RESOURCES ORD.... 03/19/2019........ ITGINC...oovrvirrrriiriieniis 72.000 621 XXX
03676B 10 2 | ANTERO MIDSTREAM ORD 12/19/2019 VARIOUS ..ottt 10,370.405 110,037 XXX
037411 10 5 [ APACHE ORD.....c.ovuiiiiiiieiiiieiesisiesssss et ssssssssenes 12/16/2019........ ITGINC..ooovvrererereriis 50.000 1,110 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD.. 03/22/12019........ INOE AVAIIADIE. ... 1.000 50 XXX
039483 10 2 |ARCHER DANIELS MIDLAND ORD 10/15/2019........ ITGINC..ooovverrreceris 73.000 2,947 XXX
05352A 10 0 [AVANTOR ORD.......cooiiimiieiiiniireriisessissise e st st ssssss st esssssssssennns. | soveessanesinens 10/15/2019........ ITGINC 72.000 996 XXX
054561 10 5 |AXA EQUITABLE HOLDINGS ORD... 08/14/2019. ITGINC 76.000 1,517 XXX
054937 10 7 |BBAND TORD.............. 12/06/2019........ VARIOUS ..ottt 146.335 4,058 XXX
05722G 10 0 |BAKER HUGHES CL A ORD.......ccccotiiririiiiinrieriesieiseeieresssneesiesinsenes 10/15/2019........ ITGINC..ovveeerereeies 67.000 1,680 XXX
071813 10 9 |BAXTER INTERNATIONAL ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 48.000 3,931 XXX
084670 70 2 |BERKSHIRE HATHWAY CL B ORD 10/15/2019........ (LT |\ [N 73.000 15,302 XXX
090572 20 7 |BIO RAD LABORATORIES CL A ORD.......coiiiiiiiiiiiieiintiesinsitisesisessesseseessessssesessssissesessssssssns | seseseersesines 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 7.000 2,188 XXX
097023 10 5 |BOEING ORD......cccovurirviriiireinrinninns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 3,640 XXX
105368 20 3 | BRANDYWINE REALTY REIT ORD......cootiiviiriirirererinsireriesiseeenseennes 08/14/2019........ ITGINC..ovvererrereeiers 53.000 751 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD.......c.ceuieriiiiieiieiiiesenissisessesssessssssssessenes 11/20/2019........ VARIOUS ..ot 193.000 10,887 XXX
124857 20 2 |{CBSCLBORD......cocvvvvrieririrnne 12/04/2019........ ITGINC 62.606 3,040 XXX
12504L 10 9 |CBRE GROUP CL A ORD.......ocmiiirmriiieritieeiesisisesisesessssiesiesinsenes 12/16/2019........ ITGINC 23.000 1,364 XXX
12508E 10 1 | CDK GLOBAL ORD.......covurrirermeieirerisisssssisissssessessssesessssssssssssnenes 10/15/2019........ ITGINC..ooovireereneeriis 26.000 1,238 XXX
125523 10 0 [CIGNA ORD.....oorirerrirererineirerireiees 04/22/12019........ ITGINC..ooevererreceries 34.000 5,043 XXX
126650 10 0 [CVS HEALTH ORD......cvuiiriirriiiniinsieissieie st sssesansenes 06/28/2019........ JP MORGAN SECURITIES INC....couevrriiieiieineieeriseiesisssisssienes 50.000 2,724 XXX
127055 10 1 [ CABOT ORD....iiiiiiriieiiieeie et | snsiesesensanes 10/15/2019........ ITGINC 17.000 746 XXX
127097 10 3 | CABOT OIL & GAS ORD......coouiviririiririiierssieieiissiesissiseesisssssseenes 03/19/2019........ ITGINC 77.000 2,004 XXX
127190 30 4 |CACI INTERNATIONAL CL A ORD.. 08/14/2019........ ITGINC 8.000 1,656 XXX
143658 30 0 | CARNIVAL ORD 08/14/2019. ITGINC 45,000 2,003 XXX
146869 10 2 |CARVANACLAORD.......ccoouene. 07/01/2019........ JP MORGAN SECURITIES INC....ccoucvrriiiiriieieieeriseiesisiesssnsenes 12.000 751 XXX
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156700 10 6 | CENTURYLINK ORD. 04/22/12019........ ITGINC 136.000 1,614 XXX
156727 10 9 [ CERENCE ORD......ooiiiiriiiiriiiseisieisssssie st ssssssessssssenes 10/02/2019........ ITGINC 10.375 192 XXX
15677J 10 8 | CERIDIAN HCM HOLDING ORD 12/16/2019........ ITGINC 28.000 1,765 XXX
16359R 10 3 |CHEMED ORD 08/14/2019........ ITGINC 5.000 2,115 XXX
16411R 20 8 | CHENIERE ENERGY ORD 11/12/2019........ RBC CAPITAL MARKETS 125.000 7,719 XXX
166764 10 0 [CHEVRON ORD 10/15/2019........ ITGINC..oovvrrerricrieis 24.000 2,802 XXX
16934Q 20 8 |CHIMERA INVESTMENT REIT ..o 10/15/2019........ ITGINC..ooovvrrerereeieeieis 58.000 1,161 XXX
169656 10 5 |CHIPOTLE MEXICAN GRILL ORD........... 04/22/12019........ ITGINC..ooovveeerereeies 4.000 2,809 XXX
171779 30 9 |CIENAORD....ooovvvvircieriericiras 06/28/2019........ JP MORGAN SECURITIES INC....oouvvrreiiiniiieiseieeriseiesisieessneenes 43.000 1,769 XXX
172908 10 5 |CINTAS ORD.....ccovvrirrrirrieririrrireeirnes 12/16/2019........ VARIOUS ..ot 10.000 2,493 XXX
184496 10 7 | CLEAN HARBORS ORD.......cccuuriiriiiirerinnieisssiesesissiesssssseseseenes 12/16/2019........ ITGINC..oovvierreceries 6.000 505 XXX
191216 10 0 |COCA-COLAORD.............. 10/15/2019........ (LT |\ (G 142.000 6,721 XXX
192479 10 3 | COHERENT ORD ...ttt 08/14/2019........ ITGINC 8.000 1,095 XXX
194014 10 6 |COLFAX ORD......cervrrirrirrieierinsirerinines 08/14/2019........ ITGINC 28.000 715 XXX
20030N 10 1 [COMCAST CL A ORD......cuiiiiiiiiiiieiinsieeesissisessess st ssssssssenss. | revsssnesnnens 12/16/2019........ ITGINC 13.000 568 XXX
205887 10 2 |CONAGRA BRANDS ORD 04/22/2019........ ITGINC 93.000 2,854 XXX
20605P 10 1 | CONCHO RESOURCES ORD 04/22/2019........ ITGINC 22.000 2,631 XXX
21036P 10 8 | CONSTELLATION BRANDS CL A ORD.... 12/16/2019 ITGINC 24.000 4,004 XXX
212015 10 1 | CONTINENTAL RESOURCES ORD......ccovuiiririreiiiieiiiisisssssssesssssessessssssessssssssssssesssssssessens. | onssssesessnes 10/15/2019........ ITGINC 26.000 736 XXX
216648 40 2 | COOPER ORD.......cooiuiiiiiieiiieiissieie st sssesssssnssenss. | sesesiessnsinns 08/14/2019........ ITGINC 9.000 3,004 XXX
217204 10 6 | COPART ORD.....oiuuiiiiiiirieiiierissieiesissiesissse et 10/15/2019........ ITGINC 25.000 2,046 XXX
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD, 08/14/2019........ ITGINC...oovrvirrrriiriieniis 34.000 960 XXX
220521 10 4 |CORTEVAORD. 06/03/2019. VARIOUS ..ottt 189.667 5,074 XXX
222070 20 3 |COTYCLAORD... 03/19/2019........ ITGINC..ooovvrererereriis 139.000 1,594 XXX
22266L 10 6 | COUPA SOFTWARE ORD.......oceiiiieiiieiisieresissiesisessssesiessessesesessessssssesssssssssessesssssssssessessene | osssnsesessnes 06/28/2019........ JP MORGAN SECURITIES INC 18.000 2,279 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD......ccocvvrriiririniininnes 06/28/2019........ JP MORGAN SECURITIES INC 44.000 1,591 XXX
22304C 10 0 |COVETRUS ORD.. 02/07/2019........ ITGINC 18.000 791 XXX
225447 10 1 |CREEORD.... 10/15/2019 ITGINC 27.000 1,312 XXX
23331A° 10 9 [DRHORTON ORD.....covviiirriireirrisinirsiessssessessssesesssssssessnsssssssssenes 03/19/2019........ ITGINC 56.000 2,233 XXX
23355L 10 6 |DXC TECHNOLOGY ORD ... | 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 37.000 2,041 XXX
237194 10 5 |DARDEN RESTAURANTS ORD .| 12/16/2019........ ITGINC..ooovverererrerieieis 4.000 465 XXX
23918K 10 8 |DAVITA ORD 10/15/2019........ (LT |\ [N 17.000 965 XXX
254687 10 6 |WALT DISNEY ORD 03/20/2019........ VARIOUS ..ottt 148.609 16,340 XXX
25470F 30 2 [DISCOVERY SRS C ORD....c.corierririirirnineisnsesenssesessessssesensssanes 10/15/2019........ ITGINC..ooovvrrrreeeieeiis 76.000 1,973 XXX
25470M 10 9 |DISH NETWORK CL AORD.... 12/03/2019........ VARIOUS ..ot 6.529 227 XXX
256163 10 6 | DOCUSIGN ORD.........ccoomiiuiimiieriiniisinsisiesisisessses s 06/28/2019........ JP MORGAN SECURITIES INC....coouvrriiiniicieieesiseeesssisisssienes 46.000 2,287 XXX
25746U 10 9 | DOMINION ENERGY ORD 01/02/2019........ ITGINC 27.429 1,754 XXX
257559 20 3 |DOMTAR ORD [ 08/14/2019........ ITGINC 19.000 644 XXX
260003 10 8 [ DOVER ORD.....oiiiiriiisiiiieisesssie ittt sensssssssnenss | sessssenessanes 03/19/2019........ ITGINC..ooovireereneeriis 27.000 2,502 XXX
260557 10 3 |DOW ORD 04/02/2019........ VARIOUS ..ottt 189.667 8,395 XXX
26210C 10 4 |DROPBOX CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC....couevrriiieiieineieeriseiesisssisssienes 64.000 1,603 XXX
26614N 10 2 | DUPONT DE NEMOURS ORD........comiiiieiiiiiiieiiiisiississsseisssssiessssssssesssssssssessesssssssssessessene | sevsesonssnnens 06/03/2019........ VARIOUS ...t 189.667 12,151 XXX
26875P 10 1 |EOG RESOURCES ORD........ 10/15/2019........ ITGINC..oovvrerricieris 70.000 7,211 XXX
26969P 10 8 |EAGLE MATERIALS ORD 08/14/2019........ ITGINC..ooovververrierieis 14.000 1,153 XXX
278768 10 6 |ECHOSTARCL AORD..... 09/11/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 539 XXX
28176E 10 8 |EDWARDS LIFESCIENCES ORD..... 03/19/2019........ ITGINC..ooovvrererrerriies 26.000 4,952 XXX
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28414H 10 3 | ELANCO ANIMAL HEALTH ORD.. 06/28/2019........ VARIOUS ..ottt 96.121 2,878 XXX
292505 10 4 |ENCANA ORD 02/20/2019........ GOLDMAN.....coiirriiiinrisissieie e sessssiessssnes 154.976 1,632 XXX
29250N 10 5 |ENBRIDGE ORD................... [ 10/10/2019........ RBC CAPITAL MARKETS 225.000 8,036 XXX
29336T 10 0 [ENLINK MIDSTREAM COM UNT......otimiriiriimirireriscierieiseeenienaes 12/18/2019........ VARIOUS ..ot 7,299.500 67,404 XXX
29362U 10 4 |ENTEGRIS ORD.......cccovuiiieiniiiiniisiseieieissiesissssseesseesssseneenes 12/16/2019........ ITGINC 10.000 508 XXX
29364G 10 3 |ENTERGY ORD.......cccoovuunee 04/22/12019........ ITGINC 6.000 561 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT................ 09/20/2019........ Citigroup Global Markets INC. NY.......c.cccrvvvrvnrirnrrnninns 1,500.000 43,751 XXX
294429 10 5 |EQUIFAX ORD 12/16/2019........ ITGINC 19.000 2,635 XXX
29444U 70 0 |EQUINIX REIT ORD 12/16/2019........ ITGINC 2.000 1,122 XXX
29530P 10 2 |ERIE INDEMNITY CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC 8.000 2,034 XXX
29786A 10 6 |ETSY ORD 06/28/2019........ JP MORGAN SECURITIES INC 31.000 1,902 XXX
29977A 10 5 |EVERCORE CL AORD.......... 08/14/2019........ (LT |\ (G 13.000 1,002 XXX
30231G 10 2 | EXXON MOBIL ORD.......covviiireriiiieiiieieeieeseessniessessssiessesssesesseseseseneenes 10/15/2019........ ITGINC..oovvrerrereeies 79.000 5,399 XXX
302491 30 3 [FMC ORD.....cooviiicriiiiiiesiicsi s 12/16/2019........ VARIOUS ..ottt 27.000 1,566 XXX
30303M 10 2 |FACEBOOKCLAORD........cccovurure 10/15/2019........ ITGINC 58.000 10,357 XXX
311900 10 4 |FASTENAL ORD......coomiiiiiriiieiinsieiesiseiesisesessssiessesisseensssenes 12/16/2019........ ITGINC 75.000 2,806 XXX
31428X 10 6 [FEDEX ORD......couuiieiiiiiieieieisii ettt ssessenesns | sesesssaeninens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 3,284 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 10/15/2019 VARIOUS ...ttt 113.797 7,136 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD.......cccovuvrimmreirnrinrerenrnines 10/15/2019........ ITGINC..ooovvrrrrereeiesrieis 75.000 2,057 XXX
31816Q 10 1 |FIREEYE ORD 10/15/2019........ ITGINC 61.000 922 XXX
32051X 10 8 |FIRST HAWAIIAN ORD. 08/14/2019........ ITGINC 41.000 1,021 XXX
336433 10 7 | FIRST SOLAR ORD.......couuurimriiiimririseiinessiesssenesssessseessssesinenes 10/15/2019........ ITGINC 21.000 1171 XXX
337738 10 8 |FISERV ORD 07/29/2019. ITGINC 48.480 3,808 XXX
33829M 10 1 |FIVEBELOW ORD......ccoervrrmrrvirrirrnns 06/28/2019........ JP MORGAN SECURITIES INC....coouvrririieiieireieieriseiessessssssnsenns 13.000 1,560 XXX
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD.......ccoeureiereririrerineicerenieneeesenerenes 08/14/2019........ ITGINC 21.000 902 XXX
34959 10 8 [ FORTIVE ORD.....ouuiiuiiiiiriiiiietii it | soesiseisensnes 08/14/2019........ ITGINC 35.000 2,353 XXX
35137L 10 5 |FOXCLAORD.. 03/19/2019........ VARIOUS ...ttt 101.667 4,101 XXX
35137L 20 4 |FOXCLBORD.. 03/19/2019. VARIOUS....... 47.667 1,885 XXX
35905A 10 9 [FRONTDOOR ORD.....ocviirirmimeerririnenissssisnssssesssssessesssseessssssssssenes 12/16/2019........ ITGINC..ooovvrereveieriis 11.000 504 XXX
369604 10 3 | GENERAL ELECTRIC ORD.......coitiiiiieiiierieieeenisissieiesssssse e ssssssessssssssessessssssssessesssssenss. | ossensesessnes 03/19/2019........ VARIOUS ...ttt 2,347.000 28,515 XXX
375558 10 3 | GILEAD SCIENCES ORD......ccvvuiriiiciiiiiseisieisssise s sssseessssssssssenes 12/16/2019........ ITGINC..ooovverererrerieieis 11.000 728 XXX
37940X 10 2 |GLOBAL PAYMENTS ORD 09/17/2019........ ITGINC 31.594 2,523 XXX
384802 10 4 |WW GRAINGER ORD 08/14/2019........ ITGINC 8.000 2,113 XXX
400110 10 2 | GRUBHUB ORD.......cooiiiiiiieiiiierisiesiesisissssssss s ssesssssessssenes 06/28/2019........ JP MORGAN SECURITIES INC.......coovvimriiririirinniisnineiienienissiens 26.000 2,028 XXX
40131M 10 9 | GUARDANT HEALTH ORD.....coueriiireriieienieieeieeeenesiseeesssesessenenenes 06/28/2019........ JP MORGAN SECURITIES INC.....ccvvrreririireieeiererseiesieereesenenenes 10.000 863 XXX
405217 10 0 |HAIN CELESTIAL GROUP ORD... 08/14/2019........ ITGINC..oooveeererreirriis 28.000 590 XXX
406216 10 1 [HALLIBURTON ORD.......cootiiiiiiiiiieiniieie s sessssssesss st sssssssssesssssssesesssssessssnens | sonssssesessnns 04/22/12019........ ITGINC...ovvierreereeis 126.000 3,871 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD........ccceonriririmiieirriereeissirererinsenes 06/29/2019........ VARIOUS ..ot 13.000 726 XXX
418056 10 7 [HASBRO ORD......otviiiieriiieiiiieississessessessessssesessssenes 08/14/2019........ ITGINC..ooovireereneeriis 16.000 1,833 XXX
436440 10 1 [HOLOGIC ORD.......coorriirreieieienireeiesistiesiseieesesisesesseneenes 10/15/2019........ ITGINC 38.000 1,881 XXX
437076 10 2 |HOME DEPOT ORD.....coooiuuiiriiiiiiersierissiese st essessssssenssssssssansns | sosssssesessnes 04/22/12019........ ITGINC 31.000 6,357 XXX
44267D 10 7 |HOWARD HUGHES ORD............ 08/14/2019........ ITGINC 12.000 1,537 XXX
443573 10 0 [HUBSPOT ORD......cotuiriireriiierierisiesiesieisesisesessssiesiesissens 10/15/2019........ ITGINC 10.000 1,670 XXX
444859 10 2 |HUMANA ORD.. 12/16/2019........ ITGINC 23.000 6,929 XXX
449253 10 3 [IAAORD.... 06/28/2019. GOLDMAN.... 40.000 1,425 XXX
44930G 10 7 |ICU MEDICAL ORD... 10/15/2019........ ITGINC 5.000 763 XXX
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451107 10 6 |IDACORP ORD 08/14/2019........ ITGINC 16.000 1,680 XXX
45337C 10 2 [INCYTE ORD....coeeovvrnrrvrirernririrenrnines 10/15/2019........ ITGINC 20.000 1,585 XXX
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD.......cccvniirriirriiiieinriresi i ssssiessessenes 08/14/2019........ ITGINC 19.000 1,156 XXX
458140 10 0 |INTELORD......cccvvrirircrrriirene 10/15/2019........ ITGINC 96.000 5,061 XXX
45841IN 10 7 |INTERACTIVE BROKERS GROUP CL A ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 21.000 1,138 XXX
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD............. 03/19/2019........ ITGINC..oovvrrerricrieis 30.000 3,722 XXX
460146 10 3 |INTERNATIONAL PAPER ORD........ccccommrirmriiirerinisirnnienns 10/15/2019........ ITGINC..ooovvrrerereeieeieis 20.000 829 XXX
46187TW 10 7 | INVITATION HOMES ORD........ccoeveriueriiriinnierenieniereninsenes 03/19/2019........ ITGINC 89.000 2,089 XXX
46266C 10 5 |IQVIA HOLDINGS ORD.......oviiiiiriiieriisieieiissiesesieissssssssssssessessssens 04/22/12019........ ITGINC 29.000 3,888 XXX
46625H 10 0 | JPMORGAN CHASE ORD.........cimiiiiiiiieiinieiierissiesiesiesesesssessssssisesissesnene 12/16/2019........ ITGINC 29.000 3,993 XXX
478160 10 4 | JOHNSON & JOHNSON ORD.......covruirrrirreriniereriniinsirerinennes 12/16/2019........ ITGINC 99.000 13,741 XXX
48238T 10 9 |KAR AUCTION SERVICES ORD 06/28/2019........ GOLDMAN.......ctviriiiririreitiiesiessiesiesesssissies 40.000 868 XXX
487836 10 8 | KELLOGG ORD.......oviiirieiiieiiiceiesieieieie it sss st sesssssssessesssnsses | soessnseressones 03/19/2019........ ITGINC..oovvrerrereeies 47.000 2,557 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 05/29/2019........ VARIOUS ..ottt 2,600.000 51,290 XXX
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD......ccveviiiiriniiieeiersiieeiersiinsenas 03/19/2019........ ITGINC 38.000 1,260 XXX
500255 10 4 |KOHL'S ORD.....c.covoermricireririnnns 10/15/2019........ ITGINC 22.000 1,134 XXX
500688 10 6 |KOSMOS ENERGY ORD 08/14/2019........ ITGINC 110.000 701 XXX
500754 10 6 |KRAFT HEINZ ORD 04/22/2019. ITGINC 90.000 2,957 XXX
501044 10 1 |KROGER ORD . 08/14/2019........ ITGINC 52.000 1,159 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD........ccoevniiiriirrireiersiinnieriesineenes 08/14/2019........ ITGINC 27.000 5,638 XXX
513272 10 4 |LAMB WESTON HOLDINGS ORD... 12/16/2019........ ITGINC 17.000 1,432 XXX
524901 10 5 |LEGG MASON ORD........cooiiuriiieimiimnimeiisessiessessssise s ssssess s essssssssssessesssessssssessssssssessses | sonesssesesnens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 957 XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 7.000 720 XXX
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD......cccovumrvrirmrrrrnrineierssssssiresssnenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 945 XXX
537008 10 4 |LITTELFUSE ORD......covviiierieierieriieeisereesesieseseseeesseesessseneenes 10/15/2019........ ITGINC 7.000 1,294 XXX
538034 10 9 |LIVE NATION ENTERTAINMENT ORD 04/22/2019........ ITGINC 40.000 2,617 XXX
539830 10 9 |LOCKHEED MARTIN ORD.... 12/16/2019........ ITGINC 7.000 2,634 XXX
55272X 10 2 | MFA FINANCIAL REIT ORD.. 08/14/2019. ITGINC 135.000 971 XXX
552848 10 3 |MGIC INVESTMENT ORD 08/14/2019........ ITGINC 106.000 1,277 XXX
55336V 10 0 [MPLX COMUNT ..ottt nnnsns | soesssesessnes 09/24/12019........ VARIOUS ...ttt 1,675.000 50,507 XXX
553530 10 6 |MSC INDUSTRIAL CL A ORD. 08/14/2019........ ITGINC....ovvveiieririrricniis 14.000 917 XXX
556088 10 5 | MACQUARIE INFRASTRUCTURE ORD........coooimiimimiirimriniieiinsiiesssesessssssesssssiessesssesssssssnnss | sovessseneninens 10/15/2019........ (LT |\ [N 22.000 852 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT 09/20/2019........ RBC CAPITAL MARKETS 450.000 30,313 XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD.......ccvtimiriieirnirniseissiessesssissssssssssssessessssssessesssssassessssssssne | oessssesessnes 06/28/2019........ JP MORGAN SECURITIES INC....ccouvvrriiririnieireieierissesssisissnsenns 19.000 1,317 XXX
56585A 10 2 | MARATHON PETROLEUM ORD........cccvvuivmriiereriererinniernsineenes 04/22/12019........ ITGINC 66.000 4,027 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 07/01/2019........ ITGINC (10.000) (1,887) XXX
574795 10 0 [MASIMO ORD.....ovvuiiriiiieiinieiieiitieeiesesssi e ssesesenes 06/28/2019........ JP MORGAN SECURITIES INC.......evoriiiriircienieieseesieersisenienes 14.000 2,083 XXX
57636Q 10 4 |MASTERCARD CL AORD........ 12/16/2019........ ITGINC..ooeveerriceriis 6.000 1,785 XXX
580135 10 1 [MCDONALD'S ORD.........coomirmirriririrrnnississssesesssesessessanes 08/14/2019........ ITGINC..ooovireereneeriis 12.000 2,607 XXX
58502B 10 6 [ MEDNAX ORD.......cosiuiiiirmeiiieiinsiesiesisisesieesessnsessesssseessessssesensssenes 08/14/2019........ ITGINC 25.000 529 XXX
58933Y 10 5 |[MERCK & COORD........cccoeuuuuuece. 08/14/2019........ ITGINC 31.000 2,601 XXX
594918 10 4 |MICROSOFT ORD 10/15/2019........ ITGINC 111.000 15,028 XXX
60770K 10 7 | MODERNA ORD 10/15/2019........ ITGINC 52.000 746 XXX
615369 10 5 |MOODYS ORD......ccoccrrvuee 08/14/2019........ ITGINC 14.000 2,892 XXX
620076 30 7 |MOTOROLA SOLUTIONS ORD .| 10/15/2019. ITGINC 16.000 2,718 XXX
629447 10 5 |[NVRORD 03/19/2019........ ITGINC 1.000 2,734 XXX
636180 10 1 [NATL FUEL GAS ORD.......coviiieiriireienerieniessenisseessesessesse e ssssesesseesenes 08/14/2019........ ITGINC..ovveeerereeireis 24.000 1,119 XXX
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64110L 10 6 |NETFLIX ORD .| 10/15/2019........ ITGINC 6.000 1,704 XXX
64829B 10 0 [NEW RELIC ORD.....ccovurriiriireirerississinieissssesesssseessssssssssenes 10/15/2019........ ITGINC 15.000 922 XXX
650111 10 7 |[NEW YORK TIMES CL AORD....... 06/28/2019........ JP MORGAN SECURITIES INC.......evrriririereiieeirerersciesieereeseneenes 48.000 1,566 XXX
651639 10 6 | NEWMONT GOLDCORP ORD.......cctiuiimieriircimimieiierisisesiesissesessesssssssisessessssssesssssesssesssessssssssnenes | oesinsenessnes 04/22/12019........ ITGINC..cooveireereceriis 55.000 1,790 XXX
65249B 20 8 |[NEWSCLBORD 10/15/2019........ ITGINC 37.000 504 XXX
65336K 10 3 | NEXSTAR MEDIA GROUP CL A ORD 10/15/2019........ ITGINC 13.000 1,267 XXX
655044 10 5 |NOBLE ENERGY ORD.......c.cocovvurmrrirnes 03/19/2019........ ITGINC..ooovvrrerereeieeieis 68.000 1,637 XXX
666807 10 2 |NORTHROP GRUMMAN ORD 04/22/12019........ ITGINC 22.000 6,209 XXX
67020Y 10 0 [ NUANCE COMMUNICATIONS ORD 10/02/2019........ ITGINC 83.000 1,230 XXX
67059N 10 8 |NUTANIXCL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.......evoiiiiriercieeieieseesieersiseneenes 42.000 1,089 XXX
67066G 10 4 [NVIDIA ORD 10/15/2019........ ITGINC..oovvierreceries 14.000 2,751 XXX
67103H 10 7 |O'REILLY AUTOMOTIVE ORD. 10/15/2019........ (LT |\ (G 7.000 2,796 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... 08/08/2019........ VARIOUS ..ot 91.555 4,485 XXX
681116 10 9 | OLLIES BARGAIN OUTLET HLDG ORD 06/28/2019........ JP MORGAN SECURITIES INC....oouvrriiiiniieireieeriseiesssisessneenes 15.000 1,307 XXX
682680 10 3 |ONEOK ORD.......cccovvrirrrniirernriiines 07/01/2019........ RBC CAPITAL MARKETS 200.000 13,959 XXX
69354M 10 8 |PRAHEALTH SCIENCES ORD........cciuiiiiiiiiiieiiiieeieiisiesisssessssise s ssssssesssssssssesssssessssssesnsens | aosnseerinsines 08/14/2019........ ITGINC..cooevrrerreceris 13.000 1,207 XXX
693718 10 8 |PACCAR ORD......ccoeommrrririrnes 12/16/2019........ ITGINC 27.000 2,080 XXX
701877 10 2 |PARSLEY ENERGY CL AORD 08/14/2019. ITGINC 77.000 1,203 XXX
70975L 10 7 |PENUMBRA ORD........ccccrvrrmirnrrrrinns 06/28/2019........ JP MORGAN SECURITIES INC....coouvrriiiereieieieieriseiesssisissnsenns 9.000 1,440 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.........cccovumrmerniinninns 12/16/2019........ ITGINC....vvirerereeis 31.000 2,743 XXX
718546 10 4 | PHILLIPS 66 ORD.......ccooueieiiireriiiceieiiciesisiesissiessessssesessss s 06/28/2019........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 37.000 3,461 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT... 12/19/2019........ WELLS FARGO SECURITIES 2,775.000 61,357 XXX
72651A 20 7 | PLAINS GP HOLDINGS CL AORD..... 12/18/2019 WELLS FARGO SECURITIES 1,750.000 37,833 XXX
72703H 10 1 | PLANET FITNESS CL A ORD.....vuiiiiiiriieiiniicieiisisssesssisssssse s essessssssesssssssssesssssssssssssessens | nessssssssnsens 10/15/2019........ ITGINC..ooovvrererereriis 21.000 1,278 XXX
741447 10 8 | T ROWE PRICE GROUP ORD........ctvimiiriiiirierisiesieiessiesieseesesssessessssesessessssesesssssssssessesssssesens | oesseseressnes 10/15/2019........ ITGINC 24.000 2,679 XXX
742718 10 9 |PROCTER & GAMBLE ORD........ccoooeiiiireriiiiiiniereisseiesesiseeeniesnees 12/16/2019........ ITGINC 62.000 7,369 XXX
74624M 10 2 |PURE STORAGE CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.......ccovrvmrriirinirrireiisisinerieniseneseeens 68.000 1,038 XXX
74736K 10 1 |QORVO ORD 12/16/2019 ITGINC 4.000 461 XXX
747525 10 3 | QUALCOMM ORD. 10/15/2019........ ITGINC 11.000 855 XXX
754907 10 3 |RAYONIER REIT ORD 08/14/2019........ ITGINC..ovveeerereeies 36.000 947 XXX
75606N 10 9 |REALPAGE ORD 06/28/2019........ JP MORGAN SECURITIES INC.....couvvrriiiiriieineieeriseiesisieessnsenes 23.000 1,353 XXX
758750 10 3 |REGAL BELOIT ORD......cooivimrirriiniieniieeienirsesseiesniens 10/15/2019........ ITGINC 12.000 866 XXX
760759 10 0 |REPUBLIC SERVICES ORD.........cortuieiiiriiieirnieierissiesiesissesesisnees 03/19/2019........ ITGINC 6.000 473 XXX
77543R 10 2 |ROKU CL A ORD......cooviriiiieieieisieeesissiesisssssnsenes 06/28/2019........ JP MORGAN SECURITIES INC....ccouvvrriiririnieireieierissesssisissnsenns 24.000 2,174 XXX
783549 10 8 |RYDER SYSTEM ORD......cccoorvvmrrrrrrriree 08/14/2019........ ITGINC 15.000 706 XXX
78486Q 10 1 | SVB FINANCIAL GROUP ORD.........cccovuiiiiiinriiciinisiisiinsiiesiesiasiissians 03/19/2019........ ITGINC 15.000 3,709 XXX
79466L 30 2 | SALESFORCE.COM ORD.......cocoomirireiniieieiisiiesisessisesiessssenenenes 08/01/2019........ GOLDMAN 22.060 2,027 XXX
806407 10 2 |HENRY SCHEIN ORD......c.coomiiermirirniinrirerinsierssnirerieninsens 02/07/2019........ ITGINC 44.000 2,870 XXX
806857 10 8 |SCHLUMBERGER ORD........... 10/15/2019........ VARIOUS......oooiiiieiiees bbb 253.000 10,628 XXX
816851 10 9 | SEMPRA ENERGY ORD. 12/16/2019........ ITGINC 26.000 3,915 XXX
81761R 10 9 | SERVICEMASTER GLOBAL HOLDINGS ORD.........ccrvveriiireriniirirniereessinenes 03/19/2019........ ITGINC 40.000 1,910 XXX
828806 10 9 | SIMON PROP GRP REIT ORD.. 10/15/2019........ ITGINC...ovvierrecreieis 21.000 3,121 XXX
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD........cccouurerrriiirnriinnes 06/28/2019........ JP MORGAN SECURITIES INC....ccoocvrreiiiriiicirieiereiseiesisieesenienes 18.000 965 XXX
82968B 10 3 [SIRIUS XM HOLDINGS ORD 04/22/2019........ ITGINC 420.000 2,570 XXX
83001A 10 2 |SIX FLAGS ENTERTAINMENT ORD. 10/15/2019 ITGINC 24.000 1,212 XXX
830566 10 5 |SKECHERSUSACLAORD................. 06/28/2019........ JP MORGAN SECURITIES INC....ccoucvrriiiiriieieieeriseiesisiesssnsenes 39.000 1,228 XXX
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83088M 10 2 | SKYWORKS SOLUTIONS ORD 10/15/2019........ ITGINC 35.000 3,031 XXX
83200N 10 3 | SMARTSHEET CL A ORD.......cccovuimrirririeieierieiessnsessissnsssssssssenes 10/15/2019........ ITGINC 22.000 895 XXX
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD 10/01/2019........ VARIOUS ..ottt 11.400 562 XXX
85207U 10 5 | SPRINT ORD......cctiuiirieiiiiiieisieriseieieiessiessssisessest s [ 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 170.000 1,117 XXX
871503 10 8 | SYMANTEC ORD.......ccccovvrvurnnee 04/22/2019........ ITGINC 103.000 2,487 XXX
872307 10 3 | TCF FINANCIAL ORD.......coiriiireiiiieieiintieeissieesesie s 08/01/2019........ GOLDMAN 24.389 1,166 XXX
876030 10 7 | TAPESTRY ORD......coiiiririieiieisieisneisiensssiesssssesssssssssssssssessesssenes 10/15/2019........ ITGINC..ooovvrrerereeieeieis 47.000 1,198 XXX
87612G 10 1 |TARGA RESOURCES ORD.........ccccceeene. 07/01/2019........ VARIOUS ..ottt 1,100.000 42,897 XXX
876664 10 3 | TAUBMAN CNTR REIT ORD.....coueriiiriiriiiiininiersssiesessssiessssiseesenssnenes 08/14/2019........ ITGINC..oovierrererreeiis 17.000 682 XXX
87807B 10 7 |TC ENERGY ORD.......cccoevvvrrnee. A 10/10/2019........ RBC CAPITAL MARKETS 175.000 8,945 XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD........c.cccrvvurunncee 06/28/2019........ JP MORGAN SECURITIES INC.....ccovvrreriririiicireeiererisceerieevessenenenes 30.000 912 XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD......... 08/14/2019........ (LT |\ (G 13.000 983 XXX
88339J 10 5 | TRADE DESK CL A ORD......ooiiiiiiiiiinriceieeicieeieie e sssesesssnenes 06/28/2019........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 9.000 2,050 XXX
887389 10 4 | TIMKEN ORD.....cccovvvvivrirircirnrirnns 08/14/2019........ ITGINC..ooovvrrererreirrieis 20.000 799 XXX
89417E 10 9 | TRAVELERS COMPANIES ORD........ccoovureririirinrienisiesieniserssienerenes 12/16/2019........ ITGINC 9.000 1,226 XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD 08/14/2019........ ITGINC 81.000 1,064 XXX
90214J 10 1 {2U ORD..oociriiiiiisie st enes 06/28/2019........ JP MORGAN SECURITIES INC.......ccoerimrriirirrirrireiissieeriesieseseenns 16.000 602 XXX
903537 10 0 |UBER TECHNOLOGIES ORD .| 08/14/2019. ITGINC 36.000 1,221 XXX
904311 10 7 |UNDER ARMOUR CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC....coouvrriiiereieieieieriseiesssisissnsenns 56.000 1,420 XXX
907818 10 8 |UNION PACIFIC ORD.......criiiirriiieiiiissieeiesieissie e isesseessesesienes 08/14/2019........ ITGINC 15.000 2,454 XXX
911363 10 9 |UNITED RENTAL ORD........coviiiiriiciririeierissieresiseereniennees 08/14/2019........ ITGINC 8.000 844 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD........cccoonuvurnnne 03/19/2019........ ITGINC...oovrvirrrriiriieniis 44.000 11,329 XXX
918204 10 8 [VFORD 05/23/2019. VARIOUS ..ottt 94.000 2,010 XXX
91913y 10 0 |VALERO ENERGY ORD 12/16/2019........ ITGINC..ooovvrererereriis 68.000 5,961 XXX
92047W 10 1 | VALVOLINE ORD.....oviiiiriiiiireiieiieiesieiseises et ssssssessensssssnene. | nessesnesenene 10/15/2019........ ITGINC 57.000 1,249 XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD......ccccvvurirreririirerrirrerrirenns 10/15/2019........ ITGINC 99.000 5,813 XXX
92552V 10 0 [VIASAT ORD.......ccouvumrrirrrnnes 06/28/2019........ JP MORGAN SECURITIES INC.......ccovrvmrriirinirrireiisisinerieniseneseeens 16.000 1,293 XXX
92826C 83 9 |VISACLAORD 10/15/2019 ITGINC 80.000 14,241 XXX
929740 10 8 |WABTEC ORD 10/15/2019........ VARIOUS ..ottt 29.216 2,281 XXX
931142 10 3 |WALMART ORD 10/15/2019........ ITGINC 65.000 6,921 XXX
941848 10 3 |WATERS ORD . 12/16/2019........ ITGINC 2.000 468 XXX
94946T 10 6 | WELLCARE HEALTH ORD........cocovvviiriiririiciieniienieniesesseeenniens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 12.000 3,421 XXX
949746 10 1 |WELLS FARGO ORD......ooiiuiiniriiiieeirieisenieie s 03/19/2019........ ITGINC..ooevrrrerreceriis 96.000 4,965 XXX
95082P 10 5 [WESCO INTL ORD.......cccovvurvrrrrnns 08/14/2019........ ITGINC..ooovvrrrreeeieeiis 13.000 552 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT.... 02/28/2019........ VARIOUS ..ot 2,325.625 80,168 XXX
96145D 10 5 |WESTROCK ORD......ccvvvvririiririircirrirnns 08/14/2019........ ITGINC..oooveeererreirriis 34.000 1,133 XXX
962166 10 4 |WEYERHAEUSER REIT...... 03/19/2019........ ITGINC 106.000 2,717 XXX
980745 10 3 | WOODWARD ORD.......couiiiiirririririiecisenieseisssesessssissisessssssssssesessssissens 10/15/2019........ ITGINC 16.000 1,710 XXX
983793 10 0 |XPO LOGISTICS ORD........ 03/19/2019........ ITGINC..ooovireereneeriis 37.000 1,895 XXX
98389B 10 0 | XCEL ENERGY ORD 10/15/2019........ ITGINC 28.000 1,773 XXX
983919 10 1 | XILINX ORD 04/22/12019........ ITGINC 23.000 3,102 XXX
98954M 10 1 | ZILLOW GROUP CL A ORD.......cotiiriirriiiieriniitiesisissesesiessesssse st sesesssssssesesssssssenes | sossseserinnins 10/15/2019........ ITGINC...ovvierrecreieis 17.000 526 XXX
98980G 10 2 |ZSCALER ORD......ccoeririmirirririrererineirerinennes 06/28/2019........ JP MORGAN SECURITIES INC....ccoocvrreiiiriiicirieiereiseiesisieesenienes 15.000 1,150 XXX
98986T 10 8 [ZYNGA CLA ORD.....ovviiiirriiiieisieisssieie et ssssssnsenes 06/28/2019........ JP MORGAN SECURITIES INC....coouvrriiiernieireieieriseiessssesssnssenns 255.000 1,563 XXX
G0408V 10 2 |AONCLAORD [ 08/14/2019. ITGINC 21.000 3,950 XXX
G1890L 10 7 | CAPRIHOLDINGS LTD.....ovviiieriiieirerieiesisisissisisssssiessessssisessssenes D 12/16/2019........ ITGINC 32.000 1,223 XXX
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G3922B 10 7 |GENPACT ORD. 10/15/2019........ ITGINC.... 52.000 2,014 XXX
G4412G 10 1 |HERBALIFE NUTRITION ORD.. . 04/22/12019........ ITGINC.... 33.000 1,657 XXX
G4474Y 21 4 | JANUS HENDERSON GROUP ORD D 06/28/2019........ JP MORGAN SECURITIES INC... 49.000 1,049 XXX
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.... D 06/28/2019........ JP MORGAN SECURITIES INC... 55.000 1,323 XXX
G50871 10 5 | JAZZ PHARMACEUTICALS ORD........ccouiiiiiiiiiireiinsieiesissisessessssssss e ssesenes (G 10/15/2019........ ITGINC.... 15.000 1,769 XXX
G54050 10 2 |LAZARD CLAORD......cccoruvmrrrireririrs [ 08/14/2019........ ITGINC.... 32.000 1,030 XXX
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD........cccoconveree D 06/28/2019........ JP MORGAN SECURITIES INC....ccouvvririiierieieessissessissessssiesesisnens 30.000 4,386 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD c 10/15/2019........ ITGINC.... 14.000 1,226 XXX
N59465 10 9 | MYLAN ORD (SR 12/16/2019........ ITGINC.... 50.000 961 XXX
P31076 10 5 | COPA HOLDINGS CL A ORD.......ccooiiiiiiiiiiiiniiiisiissisenissssseenesnnees C 10/15/2019........ ITGINC..coiviiiiiiisies 9.000 905 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TTAAEA. .......... v et eeiiteitet ettt ettt et ste st ee st ees e etssseeseeseeseteesee et seseeseeseEeEeesee s e e e e eeEeeseEseEeeseeseE e EeeEeeseEseE et eeseE e b et eebees e et ensen et et entenses et st antensnsns et 1,342,024 XXX e 0
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV....... 11/14/2019........ INOE AVAIIADIE......c.oo s 1,487.059 51,843 XXX
57060D 10 8 | MARKETAXESS HOLDINGS ORD 06/01/2019........ ITGINC..coivviintres s 10.000 1,887 XXX
9499999.  Total - COMMON SOCKS = IMUIUAI FUNGS. ...tk e 4 o0t E s E 0o E 0880888080 E 0S80 f R0 E bbbt etees 53,730 XXX
9799997, Total - COMMON SEOCKS = P 3.........c.ooiiieitiieiiteieictcte ettt ettt ca ettt ete et saeaeteseaetesssetesessetes  eesssesesassssesassssetesassessseesesetesasseses s sesesesasasses e sesesessssesesnsesesessesesessesesesessesetesseseees s sesetessesee et ssetesessesetessnsetebansssetansssetesanassenannsets  araes 1,395,754 XXX
9799998. Total - ComMON StOCKS = SUMMANY EM fTOM PAIE 5.ttt st st sssese | ee1esteeseessee b s eeEeee o088 ee 8o E 1080840880880 8408084088840 £ 08 L8848 eEE o080t E b4 E bbbttt en st entes tanes 50,185 XXX
9799999. Total - Common Stocks.... et eteteueteteteteteteeuetettaetesossetetasaseeteseetetetasestetassseetesasastetassetetesssesesanse  edetessssesesssseietsssssesassesetetssttetasietetetseetesssetetesaeeetesssete st aetetesaseetetsaetetsseAettssetebsaeAetetsstet et s aetet e e tebetaseetesnsetetesansetenensetetarns  bera 1,445,939 XXX
9899999, Total - Preferred AN COMMON SHOCKS. ... v turreuersirssteerssteasesesssssssssssesessssssesesssse et asssesssss s ersaseseeees s ensss | 4E1e08eeEees o080 o088 0848 E o0 8488 4E 80808408 eE 1088884080848 8081001088811 488108101880 E bbbttt e banes 1,445,939 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS............c..vururiiiiiiiiiiieiieiiceesie st seie | eesesseeseseseee s see et es ettt ettt eniee tres 9,894,706 XXX
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Bonds - U.S. Government
36202C R2 1 |G2002305- RMBS - | 12/01/2019. | PaydOwn.....ocvevevevevnvnnnnnnnnensnsnnnssnnnsnnssssnnne | kA ATA AT e ATA o 0 A74 10/20/2026.
36202C UV 3 |G2 002396 - RMBS .. [ 12/01/2019. | Paydown 0 03/20/2027.
36202C UW 1 [G2002397 - .. [ 12/01/2019. | Paydown 0 03/20/2027.
36210Y ZT 5 |GN 506654 - .. [ 12/01/2019. | Paydown 8 04/15/2029.
362258 EA 2 |GN 781029 - .. [ 12/01/2019. | Paydown 05/15/2029.
36241K MU 9 |GN782171- .. [ 12/01/2019. | Paydown 11/15/2035.
38377R VK 8 |GNR 10166F GP - CMO/RMB; .. [ 12/01/2019. | Paydown 04/20/2039.
912810 FD 5 |UNITED STATES TREASURY.... .. | 01/24/2019. | BNP Paribas ; , 04/15/2028.
912810 FH 6 |UNITED STATES TREASURY.... o [ 0171072019, | BNP PaIbas.....oooovessvvessvvvessvsesssnes | 39,396 | ..o 30,733 | oo 40,203 | coovccrve 37,883 04/15/2029.
912810 FQ 6 |UNITED STATES TREASURY.... .. | 01/10/2019. | BNP Paribas 9211 8722 04/15/2032.
912810 FS 2 |UNITED STATES TREASURY.... + | 01711/2019. | GOLDMAN....covvvvvvvscesmvevnrennsssssssssinrens | 38,384 01/15/2026.
912810 PS 1 |UNITED STATES TREASURY.... .. | 01/11/2019. | BARCLAYS CAPITAL INC.....oovvvvccvminn |l 27,900 01/15/2027.
912810 PV 4 |UNITED STATES TREASURY. ..101/10/2019. | Citigroup (SSB) 32197 01/15/2028.
912810 PZ 5 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Paribas 35,078 01/15/2029.
912810 QF 8 |UNITED STATES TREASURY.... .. 101/10/2019. | BARCLAYS CAPITAL INC 17,952 02/15/2040.
912810 QP 6 |UNITED STATES TREASURY.... .. 1 01/08/2019. | BNP Paribas 27,602 02/15/2041.
912810 QV 3 |UNITED STATES TREASURY.... ..101/10/2019. | BARCLAYS CAPITAL INC.........ccccoovmucnees 25,523 02/15/2042.
912810 RA 8 |UNITED STATES TREASURY .. 101/08/2019. | BNP Paribas 14,676 02/15/2043.
912810 RF 7 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Paribas 39,433 02/15/2044.
912810 RL 4 |UNITED STATES TREASURY.... .| 01/08/2019. | NOMURA SECURITIES INTL INC 02/15/2045.
912810 RR 1 |UNITED STATES TREASURY.... .. 101/08/2019. | Bank of America...........ccccouermrveincrernnnens . 02/15/2046.
912810 RW 0 |UNITED STATES TREASURY.... .. 101/08/2019. | BNP Pariba: 02/15/2047.
912810 SB 5 |UNITED STATES TREASURY.... ..101/08/2019. | BNP Paribas 02/15/2048.
912828 2L 3 |UNITED STATES TREASURY ..101/08/2019. | BARCLAYS CAPITAL INC 07/15/2027.
912828 3R 9 |UNITED STATES TREASURY.... ..101/10/2019. | GOLDMAN 01/15/2028.
912828 B2 5 |UNITED STATES TREASURY.... .. | 01/24/2019. | RBC CAPITAL MARKETS 01/15/2024.
912828 H4 5 |UNITED STATES TREASURY.... .1 01/11/2019. | JP MORGAN SECURITIES LLC... | 01/15/2025.
912828 LA 6 |UNITED STATES TREASURY.... ..107/15/2019. | Maturity @ 100.00.........cccoovvrvvevernrrrerrnnnes . 07/15/2019.
912828 N7 1 |UNITED STATES TREASURY .. 1 01/08/2019. | BNP Paribas 01/15/2026.
912828 NM 8 |UNITED STATES TREASURY.... .. | 03/05/2019. | Citigroup (SSB).........cvevrvrermrrirerrirennens 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Paribas 07/15/2026.
912828 SA 9 |UNITED STATES TREASURY.... .. | 03/05/2019. | BNP Paribas 01/15/2022.
912828 V4 9 |UNITED STATES TREASURY.... ..101/10/2019. | BARCLAYS CAPITAL INC.........ccccooens 01/15/2027.
912828 VM 9 |UNITED STATES TREASURY .. | 03/05/2019. | BNP Paribas 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY.... . 101/11/2019. | JP MORGAN SECURITIES LLC.............. 07/15/2024.
0599999. Total - Bonds - U.S. GOVEMMENL.........ccovvuriiiiiniiciierisnsissiiniieis oo XXX
Bonds - U.S. States, Territories and Possessions
956553 YD 7 [WEST VIRGINIA ST....coosvsvssvisvicsns: | -« | 02/16/2019. JPERSHING DIV OF DLUSECLNDING.... | .o T 116,926 | ...ooo... 100,000 | ......... 116,333 | voover 114,579 |....... (323) [G24) 1 I AL I 2,670 | v 2,670 | .o 1,514 | 11/01/2024.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........c.c...ciiirriiins  wonnrsiiinnisiinssssisssssssssssssssssssssssssssssssssssssssssssssnnens | 116,926 | .......... 100,000 | ......... 116,333 | oo, 4,579 | oo 0 (323) 0 (323) [ 114,256 | ..o 0 | 2,670 | oo, 2,670 | ........ 1,514 XXX
Bonds - U.S. Political Subdivisions of States
919069 AW 4 [VALDOSTAGACITY SCHSYS....cooocrvivcrrrn [ -] 03/1212019. PERSHING DIV OF DLJ SEC LNDING.... | .. T ... 89,344 | ........ 75,000 | oo 91,542 86,836 | ....... (302)] (302)] e | o 86,534 | coovvcccceersec | e 2,810 | oo 2,810 | ........ 2,323 | 02/01/2027.
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2499999. Total - Bonds - U.S. Political SUDAIVISIONS OF SEAIES..........vvvvvvvvreririiiriiins ot | 89,344 | .oooo...... 75,000 | ............ 91,542 | oo, LRI — 0 (302) 0 (302) (o] I 86,534 | ..cooovsernennd [ 2,810 | oo 2,810 | ......... 2,323 XXX
Bonds - U.S. Special Revenue and Special Assessment
050589 NP 1 |AUBURN UNIV ALA GEN FEE REV.... .. 1 02/11/2019. | PERSHING DIV OF DLJ SEC LNDING.... 267,118 250,000 | .......... 264,260 | ... 263,096 |...... (186) (186) 06/01/2033.
20775Y CA 2 |CONNECTICUT ST REVOLVING FD GEN REV... |.. | 03/07/2019. | JP MORGAN SECURITIES LLC.............. 292 450 250000 | .. 288,253 | .. 284381 | ... (979) (979) 03/01/2029.
3128MD  XJ 7 |FH G14981 - RMBS < [ 071012019, | VARIOUS ... | 41810 | oo 40,432 | .ooooo. 42,561 | coooc 42,062 | ....... (252) (252) 12/01/2028.
3128MJ  RT 9 |FH G08497 - RMBS..........ccooommmrviinnnniiiissnrniiiranae .. | 08/01/2019. | VARIOUS . . 812,702 | ... 827,072 | oo 811,449 811,855 | e | i 1,247 1,247 06/01/2042.
3128MJ 84 3 |FH G08538 - RMBS - 08/01/2019. | VARIOUS . . 184,196 | ......... 183,486 | ... 184,432 | ............. 184,342 | ..... (146) (146) 07/01/2043.
3128P8 FX 4 |FH(C91982-RMBS. .. | 08/01/2019. | VARIOUS 281,342 280,453 | ......... 281,592 | ... 281,511 |....... (169) (169) 03/01/2038.
3131XK  FB 0 |FHZL3762 - RMBS .. | 12/01/2019. | Paydown 579 579 09/01/2042.
3131XT N6 3 |FHZM0413 - RMBS .. [ 12/01/2019. | Paydown (119) (119) 11/01/2045.
31329K X3 3 |FHZA2498 - RMBS.......ooovvviicricieirereieeienns .. | 12/01/2019. | Paydown (54) (54) 03/01/2038.
3132A4 7A 0 |FH ZS4489 - RMBS. .. [12/01/2019. | Paydown.........ocvvvveeemnvvveneencnviissnnneiens |l 54364 | 54360 | 53334 oo 1,032 1,032 06/01/2042.
3132A5 AY 1 |FH ZS4523 - RMBS. ..| .- 1 12/01/2019. | Paydown (38) (38) 07/01/2043.
313207 UG 4 |FHZS6883-RMBS...........ooovvvrvrrsecrrivsvnensnsssssnns .| 12101/2019. | Paydown e (163) (163) 12/01/2028.
3132HM LN 9 |FH Q11233 -RMBS .. | 08/01/2019. | VARIOUS . . 481,419 | oo 752 752 09/01/2042.
3132QU  AK 9 [FH Q37209 - RMBS........cocommrvemrriirriieneiinseiinns .. 1 09/01/2019. | VARIOUS . 79,361 : . , 79, (491) (491) 11/01/2045.
3136A5 YC 4 |FNR 1230M ED - CMO/RMBS .. [ 12/01/2019. | Paydown (240) (240) 04/25/2031.
3136A8 UN 8 |FNR 1299C EC - CMO/RMBS, .. | .- [ 12/01/2019. | Paydown (264) (264) 02/25/2041.
3136AE LE 5 |FNR1358B KJ - CMO/RMBS..........c.ccoovvviirrins .. [ 12/01/2019. | Paydown (219) (219) 02/25/2043.
3137A5 SG 0 |FHR 3786F HE - CMO/RMBS .. [ 12/01/2019. | Paydown (264) (264) 03/15/2038.
3137AM K7 1 |FHR 4020E EJ - CMO/RMBS .. | .. [ 12/01/2019. | Paydown (618) (618) 02/15/2042.
3138LV  H4 8 |FN AO4750 - RMBS .. [ 12101/2019. | PaydOwn............ccooevvvvenevissnvesniissiieens | 97990 | 97990 | 96651 | 96609 | L 1,382 1,382 10/01/2027.
3138WB BF 1 |FN AS1837- RMBS .. [ 12/01/2019. | Paydown (2,047) (2,047) 02/01/2044.
31403D YB 9 [FN 746006 - RMBS .. | 12/01/2019. | Paydown (109) (109) 12/01/2033.
31407P CV 8 |FN 836284 - RMBS .. [ 12/01/2019. | Paydown 68 68 10/01/2035.
3140F1  YB 2 [FNBC6105-RMBS........ccovviriieinireinricieiiniens .. | 12/01/2019. | Paydown (118) (118) 06/01/2046.
3140Q9 NW 9 |FNCA2204 - RMBS........ccoccoomvviimriiineiereieneienas .. [12/01/2019. | Paydown.........coevvvvemsveveesssnenvissssensiisss | ol 934848 | 231848 | o 281089 | i (9,201) (9,201) 08/01/2048.
3140X4 H2 5 |FNFM1148-RMBS .. | 12/01/2019. | Paydown (677) (677) 12/01/2048.
31410L UV 2 |FN 890796 - RMBS .. | 12/01/2019. | Paydown (519) (519) 12/01/2045.
407287 MG 3 |HAMILTON CNTY OHIO SALES TAX. .. | 02/14/2019. | PNC CAPITAL MKTS... (117) (117) 12/01/2032.
45470R DS 2 |INDIANAFIN AUTH HWY REV. .. | 02/14/2019. | FIRST TENNESSEE CAPITAL MARKET. (122) (122) 06/01/2035.
454898 QY 6 |INDIANAMUN PWR AGY PWR SUPPLY SYS .. | 02/07/2019. | MERRILL LYNCH PIERCE FENNER &
REV SMITH INC. 97,201 |....... 7 7 01/01/2042.
590545 WC 9 |MESAARIZ UTIL SYSREV. .. | 02/14/2019. | PERSHING DIV OF DLJ SEC LNDING.... | 1108559 | 100,000 | 106442 | 105,29 | ....... (85) (85) 07/01/2031.
59333P H8 4 |MIAMI-DADE CNTY FLA AVIATION REV... .. 102/01/2019. [ VARIOUS..........ooovviervivecrivscrivscsiisciene | i i 219652 |...... (26) (26) 10/01/2034.
59333P R7 5 |MIAMI-DADE CNTY FLA AVIATION REV............ .| 02/14/2019. | UBS FINANCIAL SERVICES INC N 54896 | ... 50,000 | oo 54107 | .. 52029 | ... (51) (51) 10/01/2038.
709224 KW 8 |PENNSYLVANIA ST TPK COMMN TPK REV. .. 1 01/25/2019. | UBS FINANCIAL SERVICES INC. 109,112 | .........100,000 | .........111,067 | ..............110,099 | ....... (100) (100) 12/01/2040.
83756C FR 1 |SOUTH DAKOTAHSG DEV AUTH......cccoovurvernnee .. 1 09/01/2019. | Call @ 100.00 10,000 | .ooerr10,000 | oo 10,737 | oo 10,401 | oo, (35) (35) 11/01/2044.
880558 HN 4 | TENNESSEE ST SCHBD AUTH...........ccoocvvveen. .. | 03/07/2019. | JANNEY MONTGOMERY SCOTT INC.... | 117,636 | .........100,000 | ......... 117,014 | ooo..... 115,458 | ....... (396) (396) 11/01/2029.
882806 AU 6 | TEXAS TECH UNIV REVS IAM COML PAPER .. | 02/15/2019. | Call @ 100.00...........coomvverrrrerireriirciines
NTS 250,000 250,000 | ... 276,183 | v 250,417 | o #17) 7370 Y B 250,000 | oo | e | e 0 6,250 | 02/15/2025.
924166 DG 3 |VERMONT EDL & HEALTH BLDGS FING AGY  |.. | 11/01/2019. | Call @ 100.00...........coovvverrrrrerircriirniincns
RV e 400,000 | .......... 400,000 | .......... 394,684 | ... 395,537 |....... 111 (A [PTORTIRTONS ISP 395,648 | ...oovrvrcriens | e 4,352 | ... 4352 | ... 20,000 | 11/01/2038.
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92778V EU 8 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS |.. [ 02/15/2019. | RBC CAPITAL MARKETS.......ccccovvreverens
R 98,833 | ... 100,000 | ............ 96,302 | ... 96,673 |..... 68 B8 | oo | e 96,740 | ..o [ o 2,093 | ... 2,093 | ......... 1,504 | 02/01/2025.
95639D LP 3 |WEST VA SCH BLDG AUTH EXCESS LOTTERY | .. | 02/15/2019. | UBS FINANCIAL SERVICES INC............
RV | 17,481 | oo 100,000 | .......... 115,828 | ..o 114,318 | ..... (281) (P23 S IS 114,037 | oo | v 3444 | ... 3444 | ... 3,181 | 07/01/2026.
95639R HC 6 |WEST VA HIGHER ED POL COMMN REV........... .. | 02/15/2019. | RBC CAPITAL MARKETS.... A 18777 | . 100,000 | ......... 117,308 115,816 | ... (273) (273) 04/01/2026.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES............  wuuuuvuuuuiviiiiimiiisiiiiiiisisisisisisisssssssssssssssssssssesssssesssssssssssssssssssinenes | 4,791,003 | ....... 4,642,727 | ... 4,796,272 4,583,801 | oo, 0. [RERXX)] — 0], [REHXK)] I 0 XXX
Bonds - Industrial and Miscellaneous
12624P AE 5 |COMM 12CRE3 A3 - CMBS........ocommmerrreeercrrrinnes C|07/01/2019. | Paydown 350 350 | o344 | 345 | L 5 5 10/17/2045.
126650 BW 9 [CVS CAREMARK CORP.......cccocoommviinrrirnnriinniens .. | 08/12/2019. | Not Available.................ccooovvvvvvemsvrvcisannnn | 103,332 | oo, 100,000 | ...........98,684 | ................99,636 |..... 92 92 05/15/2021.
161571 HF 4 |CHAIT 165A - ABS .. | 07/15/2019. | VARIOUS . - 50,000 | ............50,000 49,999 | ... 2 2 07/15/2021.
23305Y AD 1 |DBUBS 11LC3 A4 - CMBS........ccccoomvrirmiirrrirerirens .. | 12/01/2019. | Paydown . o . 10,320 |..... (18) (18) 08/12/2044.
291011 BA 1 |EMERSON ELECTRIC CO.. .| 04/15/2019. | Maturity @ 100.00...........covvvvverervriiirinens 200,000 200,000 | .......... 216,552 200,680 |..... (680) (680) 04/15/2019.
29366A AA 2 |ELL 1A1-ABS .| 12/01/2019. | Paydown . 27,425 27,424 | ... 1 1 09/01/2023.
34530N AA 5 |FORDR 14REV2 A - ABS .| 10/115/2019. | Paydown............cooevvvvvemnevviisssevssissnnens | 75000 | o 75.000 | o TEAAT | 75,362 | ..... (362) (362) 04/15/2026.
36252R  AJ 8 |GSMS 14GC18 A3 - CMBS .| 04/01/2019. | Paydown 13,352 | ..... (281) (281) 01/11/2047.
38014B AC 3 |GMALT 181 A2B - ABS.......ccocomrrvrmrinrirneirisrineins .. 10/01/2019. | VARIOUS 154924 | ... 154,924 158,924 | o | e, 0 04/20/2020.
449300 AE 6 |HART 16A A4 - ABS .| 12/15/2019. | Paydown...........ovvvveeevvenevisseiissciiissnees |k AQATA | o A9ATA | o 49464 | 49469 | ... 2 2 05/16/2022.
50076Q AZ 9 |KRAFT FOODS GROUP INC.. - |-+ 09/20/2019. | Not Available..............ccocvversemmvrvisssnveiaa | o 654331 | e 50,000 | i 48.963 | o 40544 | . 93 93 06/06/2022.
585055 AW 6 |MEDTRONIC INC......cccooonvvrirrrrinnne C|03/01/2019. | Adjustment.........ccoccovvveeevvvvivsvcrviissmne | | 162978 | 150,000 | 153447 | o 453116 | . (15) (15) 03/15/2042.
585055 BC 9 |MEDTRONIC INC....ccooorrvvvrrrreerrnnne C| 07/02/2019. | Not Available.............c..coovvevevvvecrivaceaac | 403120 | 100000 | oo 99.806 | 99892 | ... 10 10 03/15/2024.
82653E AA 5 |SRFC 191A-ABS .. [ 12/20/2019. | Paydown . . 34,593 | oo | o 1 1 01/22/2036.
89237K  AE 3 |TAQT 16A A4 -ABS.... | 12/15/2019. | Paydown . . 113,457 | oo 113457 | ..cccoee. 11,821 | e 112,619 | ..... 839 839 09/15/2021.
92343V BR 4 |VERIZON COMMUNICATIONS INC... .1 02/28/2019. | UNKNOWN......ooovvvriirriiriinsiiiians ..108,822 .100,000 99,827 |..... 5 5 09/15/2023.
92348R  AB 4 [VZOT 173 A1B- ABS .| 12/20/2019. | Paydown . . 16,099 | ............16,099 | 16,009 | oo, 16,009 | oovvveeeeeeeceees | oo 0 04/20/2022.
94948Q AF 7 |WELLESLEY COLLEGE.. .1 07/01/2019. | Maturity @ 100.00...........mrrveeermrrrreeernens . . 100,000 | ........ 100,000 99,899 |..... 101 101 07/01/2019.
98389B AM 2 |XCEL ENERGY INC . 112/23/2019. | Call @ 100.00........cooorrverrrirrrrireenrinns . ) 125,000 | oo 125,000 | ......... 128,505 | voovvvo 125434 | ... (434) (434) 05/15/2020.
3899999, Total - Bonds - INQUSHTal @NG MISCEIANEOUS.........ocecereerrrrereeersrerers  srevsseessssessesssessssressesssessssresersseessisessesssossseessresoescs | 1,499,275 | ...... 1,469,692 | ....... 1,490,247 1,437,940 | oo 0 (641) 0 (641) 0 XXX
8399997. T0tal - BONGS - PaI ..o sssnsss svsssissssssss s | 7,541,690 | ....... 7,317,636 | ...... 7,508,528 | .........7,285,465 | ... (64,241)] ........ (16,302) | oo [ [CTOReT:) | F— [ 7,408,929 [ ..o 0 | o 132,760 | ....... 132,760 | ....153,897 | XXX
8399998. Total - Bonds - Summary Item from Part 5.. 400 196 | ooeeveeeeeeeeeceees | eecereeeerecereeeeeceesnes | eevcereeeeeccerses | ceeeeercereeeenrs 0 | | | | s 400 | i 400 [ .o XXX
8399999, Total - Bonds s | 7,542,089 | ....... 7,317,832 | ...... 7,508,528 | ...........7,285,465 | ... (64,241)] ........ (R — (o P [T | E— o 7,408,929 | ..o 0]...133,160 | ...... 133,160 | .....153,897 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
001055 10 2 |AFLAC ORD .. | 04/01/2019. | Adjustment D00 G T ST TTTSRTR DESTOTTOTTN DR 0 oo | e (VN IO 22 XXX
002824 10 0 |ABBOTT LABORATORIES ORD..........ccommerrreerrnnee .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 63.000 5,208 XXX (2,203) 2,354 XXX
003654 10 0 |ABIOMED ORD........ccoovummriimriireieeceieeneieecenens .. 1 03/19/2019. [ ITG INC 13.000 | ..............4,405 XXX . . 911 5,136 XXX
00507V 10 9 |ACTIVISION BLIZZARD ORD .| 04/22/2019. | ITG INC 51,000 2,310 XXX | 3,960 | ccocooviririnn. 2375 | ... LT3 1,585 3,960 XXX
008252 10 8 |AFFILIATED MANAGERS GROUP ORD.... + [10/15/2019. | ITGINC....oooovvieneiissriisssnsiiisissnns | 16.000 | coveovevreenn. 1,218 XXX 2,100 541 2,100 XXX
00846U 10 1 |AGILENT TECHNOLOGIES ORD .. | 08/14/2019. [ ITG INC 14.000 920 XXX 0 1,140 XXX
015351 10 9 |ALEXION PHARMACEUTICALS ORD .. | 08/14/2019.|ITG INC 7.000 756 XXX 233 914 XXX
016255 10 1 |ALIGN TECHNOLOGY ORD .. 103/19/2019. [ ITG INC...ccoeeceesssssseeenen | 18.000 | i 4,661 XXX ) | 2,368 6,138 XXX
01973R 10 1 |ALLISON TRANSMISSION HOLDINGS ORD........ .. | 06/28/2019. | JP MORGAN SECURITIES INC........ccoo. | 34.000 | ool 1,576 XXX | e, 1712 | oo 1,493 | oo, 219 | o, 219 1,712 XXX
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020002 10 1 [ALLSTATE ORD.....ccoovmrveemrriereeirenieneieeseneenens .. | 04/01/2019. | Adjustment. XXX 0 XXX
02376R 10 2 |AMERICAN AIRLINES GROUP ORD .. | 07/01/2019. | JP MORGAN SECURITIES INC.......ccoo. | 32.000 | oo 1,044 XXX 166 1,193 XXX
025537 10 1 |AMERICAN ELECTRIC POWER ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
025816 10 9 | AMERICAN EXPRESS ORD .. 10/15/2019. | ITG INC 25.000 2942 XXX 284 2,667 XXX
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. 39.000 2,078 XXX 562 2,099 XXX
03073E 10 5 |AMERISOURCEBERGEN ORD.........cccccoormrrrirnnee .. | 04/01/2019. | Adjustment. XXX 0 XXX
031100 10 0 |AMETEK ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
031162 10 0 |AMGEN ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
032511 10 7 |ANADARKO PETROLEUM ORD |+ { 09/01/2019. | VARIOUS....ccccoooovvvevesrvrsvrssrsssniinns | 104000 | 7,520 XXX 1,231 5,790 XXX
032654 10 5 |ANALOG DEVICES ORD.........cccooommmrimnriirinirins .. [10/16/2019. | ITG INC.....ooooveenevicnscveossnncviiiinnne | 13.000 | i 1,473 XXX 12 1,128 XXX
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UNT.......... .. | 03/14/2019. | VARIOUS 2,175.000 51,896 XXX 22,827 | covoeeeveneriens | eevieeniiind 69,350 XXX
036752 10 3 |ANTHEM ORD .. [ 04/22/2019. | ITGINC......oooovvviercveieeenviissnnsiciiens | 7.000 | 1,700 XXX 116 1,954 XXX
036768 10 2 |ANTERO MIDSTREAM ORD.. .. | 04/04/2019. | FRACTIONAL SHARES..........ccooovurvun. 0.405 XXX 0 5 XXX
037411 10 5 |APACHE ORD....c.cevviiriiieiinniseiienierissiisniis . [10/15/2019. | ITGINC.....ooooovennviescvssesiviiiisens | 70.000 | oo 1,550 XXX 1,614 3452 XXX
03748R 75 4 |APARTMENT INVST MGT CL AREIT ORD.......... .. | 04/01/2019. | Not Available . 0.609 30 XXX 0 28 XXX
037833 10 0 |APPLE ORD .. 1 06/28/2019. | JP MORGAN SECURITIES INC............... 20.000 3.959 XXX 1,383 4,538 XXX
038222 10 5 |APPLIED MATERIAL ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
039483 10 2 |ARCHER DANIELS MIDLAND ORD... .. | 08/14/2019. [ ITG INC 66.000 2,427 XXX 692 3,396 XXX
039653 10 0 |ARCOSA ORD .. [ 10/15/2019. [ ITG INC 14.000 467 XXX 73 460 XXX
04685W 10 3 |ATHENAHEALTH ORD.......cccooovimvirimriiriirenni .. 1 02/11/2019. | Not Available............ccccoovevvvemrieciiians | 12.000 | i 1,620 XXX (79) 1,504 XXX
052769 10 6 |AUTODESK ORD .. [ 12/16/2019. [ ITG INC 2.000 369 XXX 29 286 XXX
053015 10 3 |AUTOMATIC DATA PROCESSING ORD.... .. [ 10/15/2019. [ ITG INC 15.000 2,462 XXX 285 2,252 XXX
054937 10 7 |BBANDTORD .. [ 12/09/2019. | Adjustment. XXX 0 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT .. | 05/29/2019. | MORGAN STANLEY CO 200.000 2 841 XXX 492 3,600 XXX
064058 10 0 |BANK OF NEW YORK MELLON ORD .1 06/28/2019. | JP MORGAN SECURITIES INC... 54.000 2,384 XXX 279 2,821 XXX
075887 10 9 |BECTON DICKINSON ORD .| 04/22/2019.|ITG INC 9.000 2026 XXX 227 2255 XXX
081437 10 5 |BEMIS ORD C | 06/11/2019. | VARIOUS.........oovvvvemrrssnsnnnrnnneensssssssnnne | 27.000 | .coovrvernnce 1,248 XXX 9 1,248 XXX
084423 10 2 {WRBERKLEY ORD........ccomvvvorrirreiineeceneeinees .. | 04/03/2019. | VARIOUS XXX (76) XXX
09062X 10 3 |BIOGEN ORD | 0412212019, [ ITG INC.covvvvvrvnsercerssvnssnssrseens | 7000 | 1,609 XXX 306 2412 XXX
09247X 10 1 |BLACKROCK ORD. .. | 08/14/2019. [ ITG INC 6.000 2477 XXX 401 2,758 XXX
093671 10 5 |H&R BLOCK ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
097023 10 5 |BOEING ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
09857L 10 8 |BOOKING HOLDINGS ORD... .| .- [ 12/16/2019. [ ITG INC 2.000 3.841 XXX 296 3,741 XXX
101137 10 7 [BOSTON SCIENTIFIC ORD........cccoovurvirirriinniens .. [ 04/22/2019. | ITGINC.....oooovrvennviiisscvsseseviiiieens | 54.000 | ool 1,883 XXX 12 2,021 XXX
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD. | C| 04/01/2019. | Adjustment XXX 0 XXX
11135F 10 1 |BROADCOM ORD .. [04/22/2019. | ITGINC.....ooorvenniiescviisesiviiissens | 10.000 | oo, 3,153 XXX (96) 2447 XXX
115637 20 9 |BROWN FORMAN CL B ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
118230 10 1 |BUCKEYE PARTNERS UNT... - || 09116/2019.| VARIOUS 2,850.000 | ......... 115,206 XXX | 00125682 | 82,622 | 83,021 | | e | e 43,021 [ oo | e 125,642 XXX
12508E 10 1 |CDK GLOBAL ORD.......cccoommmviimriiiniiiiriiinniinnns .. | 08/14/2019. [ ITG INC 26.000 | oo 1,134 XXX 271 1,516 XXX
125523 10 0 |[CIGNA ORD ... | .. | 04/10/2019. | ITG INC 50.000 8623 XXX L1010 20 IS I 10,703 XXX
12572Q 10 5 |CME GROUP CL A ORD....c.cocveririiriiniricris . [10/15/2019. | ITGINC.....oooooiviireeeesvssssisiisnss | 8.000 | oo 1,704 XXX (56) 1,449 XXX
126408 10 3 [CSXORD.....ccoooririricriiecierinsssnes .. | 08/14/2019. [ ITG INC 42.000 2715 XXX 525 3,134 XXX
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126650 10 0 [CVSHEALTH ORD .. 1 03/19/2019. [ ITG INC 94.001 5,383 XXX 1,387 7,545 (2,162) | . XXX
14040H 10 5 |CAPITAL ONE FINANCIAL ORD..........ccoovvvvrmncnn .. [ 08/1412019. | ITGINC......ooervrvreneviiisscvissnecviiisnnns | 20.000 | oo 1,677 XXX 408 1,920 ..(244)| . XXX
143658 30 0 |CARNIVAL ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
149123 10 1 |CATERPILLAR ORD......coootririireriiieriniicinninns .. [ 04/22/2019. | ITGINC.....ooooovvsnnniiiescvissesisiiissens | 14.000 | v, 1,989 XXX . 2,093 ) . 314 2,093 XXX
151020 10 4 |CELGENE ORD - | 1112172019, | VARIOUS.......oovnenssssssi | 193.000 | .ooooo.. 20,537 XXX | s RN IR — L — (690) | cvvvvvevrrr [(S10) RIS ISP 11,679 XXX
15135B 10 1 |CENTENE ORD .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. 15.000 787 XXX (216) 1,073 XXX
156700 10 6 |CENTURYLINK ORD......cccoooommrviiiriiririrenireneees .. | 03/19/2019. [ ITG INC 174.000 2,076 XXX 1,025 3,661 XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD, .. | 06/28/2019. | JP MORGAN SECURITIES INC............... 8.000 3.162 XXX (797) 1,482 XXX
166764 10 0 |CHEVRON ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
172908 10 5 |CINTAS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
172967 42 4 |CITIGROUP ORD........ccoooomimriimiiinniieneiieniiins .. 1 06/28/2019. | VARIOUS..........oovvvrrieniiscrisscsissniinns | 95.000 | ool 6,589 XXX (1,249) 3,697 XXX
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD|.. | 06/28/2019. | JP MORGAN SECURITIES INC........ooo.| 26.000 | oo 1,648 XXX 273 1,923 XXX
194162 10 3 |COLGATE PALMOLIVE ORD.. .| 10/15/2019. | ITG INC 31.000 2122 XXX 180 2,026 XXX
20030N 10 1 |COMCAST CL A ORD. .. | 08/14/2019. [ ITG INC 91.000 .3,858 XXX (1,168) 1,931 XXX
200340 10 7 |COMERICA ORD .. | 08/14/2019. [ ITG INC 32.000 1,916 XXX 744 2942 XXX
200525 10 3 |COMMERCE BANCSHARES ORD. .. | 12/02/2019. | Not Available 1.450 91 XXX 0 86 XXX
20337X 10 9 |COMMSCOPE HOLDING ORD .. [ 10/15/2019. [ ITG INC 56.000 632 XXX 605 1,523 XXX
205887 10 2 |CONAGRA BRANDS ORD .| 04/01/2019. | ITG INC 108.000 2459 XXX 1,511 3818 XXX
20605P 10 1 |CONCHO RESOURCES ORD . [08/14/2019. | ITG INC.....oovvirinnnisssnriisissnsisissssnns | 40.000 | .oovvvrnens 3,861 XXX 2,287 6,399 XXX
20825C 10 4 |CONOCOPHILLIPS ORD .. | 04/22/2019. | ITG INC 32.000 2,138 XXX 546 2,541 XXX
21036P 10 8 |CONSTELLATION BRANDS CL AORD................ .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. XXX 438 1,724 XXX

219350 10 5 |CORNING ORD .. 1 06/28/2019. | JP MORGAN SECURITIES INC............... XXX 154 1,302 XXX
22052L 10 4 |CORTEVA ORD .. | 07/01/2019. | Adjustment. XXX 0 27 XXX
22160K 10 5 |COSTCO WHOLESALE ORD.........ccccovommrveirriinans .. | 04/22/2019. [ ITG INC XXX 102 1,121 XXX
222070 20 3 |COTYCLAORD C| 05/02/2019. | Not Available. XXX 0 344 XXX
231021 10 6 |CUMMINS ORD......cooocmmrrimiriireriernriseniieeneiinns .. | 04/01/2019. | Adjustment. XXX 0 XXX
23355L 10 6 |DXC TECHNOLOGY ORD.. .. [03/19/2019. | ITGINC....oooovveneiescviseeeeviiiisens | 51.000 | oo 3,390 XXX 1,861 4573 XXX
244199 10 5 | DEERE ORD [ 081412019, | ITG INCvovvvveesosssnssssessses | XU — 1,860 XXX 17 1,956 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD........coorrrerrrrce. .| 01/29/2019. | Not Available. 0.224 10 XXX 2 12 XXX
247361 70 2 |Delta Air Lines, Inc .. [ 10/15/2019. [ ITG INC 16.000 859 XXX 16 814 XXX
25179M 10 3 |DEVON ENERGY ORD.......ccooovvimmrrimriirnrriirniens .. | 08/14/2019. [ ITG INC 44.000 978 XXX 521 1,513 XXX
254687 10 6 |WALT DISNEY ORD .. [ 04/22/2019. | VARIOUS.........cooovvrvvmsmrrriisnsesiiissnnniiens | 86.609 | .o 11,321 XXX 0 9,528 XXX
25470F 30 2 |DISCOVERY SRS C ORD... .. [03/19/2019. | ITG INC.....ooorrreernvicvsscvvisssnnniiiisnens | 71.000 | oo, 1,845 XXX 476 2115 XXX
25470M 10 9 |DISH NETWORK CL A ORD... .| 09/111/2019. | CORPORATE ACTION....cc.ccocovvvrrrrrrns 0529 19 XXX 0 19 XXX
256677 10 5 |DOLLAR GENERAL ORD + [10/15/2019. | ITGINC....ooovvvienissriisissnsisiisssnns | 11.000 | coverereeeee. 1,783 XXX (33) 1,156 XXX
25746U 10 9 |DOMINION ENERGY ORD........coovvverrrvioiriiaannns .. 1 01/02/2019. | Not Available 0.429 32 XXX 1 XXX
260557 10 3 |DOW ORD .. | 04/02/2019. | Not Available 0.667 38 XXX 0 XXX
26078) 10 0 |DUPONT DE NEMOURS ORD... .. | 05/01/2019. | VARIOUS 569.000 25,620 XXX (4,810) XXX
26441C 20 4 |DUKE ENERGY ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
26483E 10 0 |DUN & BRADSTREET ORD .| 02/08/2019. | Not Available 5.000 725 XXX (342) XXX
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26614N 10 2 [DUPONT DE NEMOURS ORD.......ccoocoovrvirmrriie .1 07/01/2019. | Not Available 0.667 49 XXX 0 64 XXX
26875P 10 1 |EOG RESOURCES ORD -] 03/19/2019. [ ITG INC..ooovvvvvvvvvvvvvivvvivsssssssssssssssisssnninenns | 76.000 | .ooorvernne 7,048 XXX K55 RN IR 10,059 XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT.. .. | 04/01/2019. | RBC CAPITAL MARKETS.... .375.000 XXX 27,964 | 16219 | ATAS o o L LRIV 270 N I 27,964 XXX
27579R 10 4 |EAST WEST BANCORP ORD .| 1015/2019. | ITG INC 43.000 XXX 741 2613 XXX
278642 10 3 |EBAY ORD .. [ 10/15/2019. [ ITG INC 68.000 XXX 355 2,264 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH ORD .. | 03/14/2019. | Not Available 0.121 4 XXX 0 3 XXX
285512 10 9 |ELECTRONIC ARTS ORD .. [ 08/1412019. | ITGINC......oovervrvrennviiisscviiisnscsiiiisnns | 13.000 | 1,143 XXX 398 1,424 XXX
291011 10 4 |EMERSON ELECTRIC ORD .| 06/28/2019. | JP MORGAN SECURITIES INC.....oovvveea | 27.000 | oo 1,801 XXX 438 2,052 XXX
292505 10 4 |ENCANA ORD 06/04/2019. | VARIOUS 0.976 XXX 0 10 XXX
29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT...... |.. | 01/25/2018. | MERGER ...ccccoovvrsvvnsvessssvnssscsn | 3,950.000 | ..oo...... 48,559 XXX | 81,006 | oo 43,490 | 1o 47516 [ oo | oo | e LEA T PO IR 61,006 XXX
294429 10 5 |EQUIFAX ORD......covrviirriireiiereiieneieeneiieneiines .. | 04/01/2019. | Adjustment. XXX 0 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD... .. [ 10/16/2019. | VARIOUS XXX 48 XXX
30231G 10 2 |EXXON MOBIL ORD .. | .. | 04/01/2019. | Adjustment XXX 0 XXX
302491 30 3 [FMC ORD......ccocovsmvirriinrisnsisssiseinnienniens .. | 03/01/2019. | VARIOUS 18.000 771 XXX (560) a4l XXX
311900 10 4 |FASTENAL ORD .. | 05/23/2019. | VARIOUS XXX 1,261 XXX
31428X 10 6 |FEDEXORD......cccoovviimmriiinriisnniisnninnninniis .. [03/19/2019. | ITG INC 31.000 5,638 XXX 2121 7,123 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... |.. | 08/01/2019. | Adjustment 0.800 105 XXX 0 26 XXX
32008D 10 6 [FIRSTDATACLAORD......ccoooommmiimmamiireriiirecieens .. 1 07/29/2019. | VARIOUS 160.000 3,808 XXX 1,102 3,808 XXX
337738 10 8 |FISERV ORD .. [ 12/16/2019. | VARIOUS 20.480 2380 XXX 149 1,654 XXX
345370 86 0 |FORD MOTOR ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
35137L 10 5 |FOXCL A ORD .| 04/01/2019. | VARIOUS 0.667 27 XXX 0 27 XXX
35137L 20 4 |FOXCLBORD .. | 04/01/2019. | VARIOUS 0.667 26 XXX 0 26 XXX
366505 10 5 |GARRETT MOTION ORD... C| 06/28/2019. | JP MORGAN SECURITIES INC............... 30.000 461 XXX (61) .309 XXX
369604 10 3 |GENERAL ELECTRIC ORD.... | 0412212019, | VARIOUS. .ot | 2,059.000 | ....... 27,111 XK | s 27,702 | 14398 | e 11,257 | | s | oo 1,257 [ s | oo 27,702 XXX
37045V 10 0 |GENERAL MOTORS ORD...... [ 1201612019, [ ITG INC....oovevevrssssnnnreneesssssssennnee | 46.000 | coovvvvernnen. 1,660 XXX (36) 1,502 XXX
371559 10 5 | GENESEE & WYOMING CL A ORD.... .| 12/30/2019. | CORPORATE ACTION....cc.ccocovvvrrvcrrns 18.000 2016 XXX 258 1,590 XXX
375558 10 3 | GILEAD SCIENCES ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
37940X 10 2 |GLOBAL PAYMENTS ORD .. 1 09/17/2019. | CORPORATE ACTION.......ccooommrveerriirnne 0.594 9% XXX 0 74 XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD | 06/28/2019. | JP MORGAN SECURITIES INC....ooccco| 10000 | 3,888 XXX 1,066 4,240 XXX
384802 10 4 |WW GRAINGER ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
400110 10 2 |GRUBHUBORD... .. 103/19/2019. [ ITG INC....coovovceeerecevissssseeeeen | 27.000 | oo 1,936 XXX 1,395 3,468 XXX
40412C 10 1 |HCAHEALTHCARE ORD........cccccooumuvrmriiriniii .. | 06/28/2019. | JP MORGAN SECURITIES INC.......cco0. | 14.000 | 1,892 XXX 212 1,954 XXX
40434L 10 5 |HP ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC... 80.000 1,663 XXX 362 1,998 XXX
406216 10 1 |HALLIBURTON ORD .. 1 07/01/2019. | VARIOUS 175.000 4,756 XXX 2 505 7,246 XXX
427866 10 8 |HERSHEY FOODS ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD. | 0811412019, [ ITG INC.covvvvvrrrsvecrssvnssnsirseees | 92.000 | 1186 XXX 229 1444 XXX
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.... .| 08/14/2019. [ ITG INC....ooorvvvvvevrrssssnnnrenenenssssssennnne | 12.000 | cooovvrreennne 1,101 XXX 59 921 XXX
438516 10 6 |HONEYWELL INTERNATIONAL ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC............... 34.000 5,936 XXX (698) 3,794 XXX
444859 10 2 |HUMANAORD.... .. | 04/22/2019. [ ITG INC 11.000 2,670 XXX 0 3,162 XXX
452327 10 9 |ILLUMINA ORD... o | [ 08/1412019. | ITG INC.....ooorvvircveiseenicsscssiiiinenn | 4.000 | oo, 1,144 XXX 95 1,295 XXX
458140 10 0 |INTEL ORD....cooomireimrririnrinnriisesiiesesisssisesninns .. | 04/01/2019. | Adjustment XXX 0 XXX
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD............. .. 10/15/2019. | ITG INC 24.000 2241 XXX | e, 1,825 | oo 1,808 | covvvvereinns LY 2 T 17 1,825 XXX
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459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... | .. | 04/01/2019. | Adjustment XXX 0 XXX
460146 10 3 |INTERNATIONAL PAPER ORD.. .. | 04/01/2019. | Adjustment XXX 0 XXX
46120E 60 2 [INTUITIVE SURGICAL ORD... .. | 04/22/2019. [ ITG INC 5.000 2.457 XXX 262 XXX
478160 10 4 |JOHNSON & JOHNSON ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
48238T 10 9 |KARAUCTION SERVICES ORD.... .. | 06/28/2019. | VARIOUS 40.000 2,293 XXX 384 XXX
485170 30 2 |KANSAS CITY SOUTHERN ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
487836 10 8 |KELLOGG ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
49456B 10 1 |KINDER MORGAN CL P ORD .. | 08/14/2019. | VARIOUS..........coovvvmrrvvenrsssssnnnrnnnceinnns | 66.000 | ..occovvnen. 1,345 XXX 211 XXX
500754 10 6 |KRAFT HEINZ ORD .1 03/19/2019.|ITG INC 112.000 3587 XXX 1,498 XXX
501044 10 1 |KROGER ORD.... .. | 06/28/2019. | JP MORGAN SECURITIES INC.............. 96.000 2,084 XXX 41 XXX
502413 10 7 |L3 TECHNOLOGIES ORD.........ccoouvrermmrrirriirarnnens .. | 06/29/2019. | VARIOUS 10.000 726 XXX (1,011) XXX
517834 10 7 |LAS VEGAS SANDS ORD... .. | 08/14/2019. [ ITG INC 16.000 831 XXX 100 XXX
518439 10 4 |ESTEE LAUDER CL A ORD .. |..]10/15/2019. | ITG INC 8.000 1,532 XXX 82 XXX
532457 10 8 |ELILILLY ORD.cooooccoocrecoceeeseccooee s .| 03/11/2019. | VARIOUS 10.000 1.155 XXX 3) XXX
548661 10 7 |LOWE'S COMPANIES ORD.... .. | 06/28/2019. | JP MORGAN SECURITIES INC 15.000 1,514 XXX 252 XXX
55336V 10 0 |MPLX COM UNT .. 03/01/2019. | UBS SECURITIES LLC XXX 1,686 XXX
55616P 10 4 |MACYS ORD .. [ 10/15/2019. [ ITG INC XXX 216 XXX
565849 10 6 | MARATHON OIL ORD .. |..110/15/2019.|ITG INC XXX 1,221 XXX
57060D 10 8 |MARKETAXESS HOLDINGS ORD.........cccoccouvuvvea. .. | 06/01/2019. | Adjustment XXX (226) XXX
571748 10 2 |MARSH & MCLENNAN ORD.. .. | 06/28/2019. | JP MORGAN SECURITIES INC.......ccoo. | 56.000 | oo, 5,586 XXX (1,857) XXX
580135 10 1 |MCDONALD'S ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
58155Q 10 3 |MCKESSON ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
59156R 10 8 [METLIFE ORD.........oooooeeereeecccceeeeeeeeeesesssenenene .| 04/01/2019. | Adjustment XXX 0 XXX
594837 30 4 |MICRO FOCUS INTERNATIONAL ADR C| 03/01/2019. | Adjustment. (0) XXX 0 XXX
594918 10 4 |MICROSOFT ORD...... .. | 04/01/2019. | Adjustment. XXX 0 XXX
595017 10 4 |MICROCHIP TECHNOLOGY ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
595112 10 3 |MICRON TECHNOLOGY ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC.......ccoo. | 44.000 | o 1,698 XXX 464 XXX
609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.. .1 04/22/2019. | ITG INC 62.000 3,106 XXX 170 XXX
615369 10 5 |MOODYS ORD .| .. | 04/01/2019. | Adjustment XXX 0 XXX
651290 10 8 |NEWFIELD EXPLORATION ORD C| 02/20/2019. | VARIOUS 58.000 1,632 XXX 781 XXX
654106 10 3 |NIKECLBORD .. [ 12/16/2019. [ ITG INC 16.000 1,583 XXX 101 XXX
655844 10 8 |NORFOLK SOUTHERN ORD .. [ 04/22/2019. | ITG INC....ooooveennrivnsnvesissnncsiiisnnns | 15.000 | o 3,020 XXX 482 XXX
666807 10 2 |NORTHROP GRUMMAN ORD... .. 03/19/2019. | ITG INC 29.000 7,909 XXX 2,010 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.. .. [ 10/02/2019. | VARIOUS 83.000 1,422 XXX 324 XXX
67066G 10 4 |NVIDIA ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.. .| [ 08/08/2019. | VARIOUS.......coooevvvvvserniiisnscriisssssiniens | 88.555 | oo 5567 XXX 1,847 XXX
69331C 10 8 [PG&E ORD........ccoovvvrrirrrirnieeisess .. [01/15/2019. | ITG INC 151.000 985 XXX 3,468 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD.......... .. [ 12/16/2019. [ ITG INC 4.000 637 XXX (143) XXX
693506 10 7 |PPG INDUSTRIES ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
693656 10 0 |PVH ORD .. | .. 04/01/2019. | Adjustment XXX 0 XXX
69370C 10 0 [PTCORD......ocoommviirririmrirensissssisnsisnsisnniean .. [ 08/14/2019. | ITG INC 10.000 637 XXX 164 XXX




INAT

Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 4

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

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

F Current Bond

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
701094 10 4 |PARKER HANNIFIN ORD.......cccocoomrvimmmiirariirannes .. [ 12/16/2019. | VARIOUS 28.000 5,080 XXX | e, 1,843 | oo 4476 | o [PICKK) | E— (2,333) 1,843 N 3237 | oo, 3,237 | oo 65 XXX
701877 10 2 |PARSLEY ENERGY CLAORD........cccoooommrrirannnns .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINC. 73.000 | oo 1,388 XXX 1075 2,242 XXX

715347 10 0 |PERSPECTA ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
717081 10 3 [PFIZER ORD......ooooooeeeeeeeeeeeeeeeeenenesssssssssssssssenenenens .| 04/01/2019. | Adjustment XXX 0 XXX
718546 10 4 |PHILLIPS 66 ORD .. 1 03/19/2019. [ ITG INC ) XXX 1,545 5,767 XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD........cccocooimrmiinnees .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. XXX 464 2,013 XXX
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD... | .. | 04/01/2019. | Adjustment XXX 0 XXX
747525 10 3 |QUALCOMM ORD .| 04/01/2019. | ITG INC 90.000 5142 XXX 1,191 6,313 XXX
755111 50 7 |RAYTHEON ORD.... .. | 08/14/2019. [ ITG INC 13.000 2,333 XXX 666 2,660 XXX
756577 10 2 |RED HAT ORD .. | 07/09/2019. | Not Available 51.000 19,690 XXX (5,067) 3,891 XXX
77829 10 3 |ROSS STORES ORD.. .. [ 12/16/2019. [ ITG INC 6.000 687 XXX 84 583 XXX
780287 10 8 |ROYAL GOLD ORD.... .. |.. | 12/16/2019.|ITG INC 5.000 573 XXX (20) 408 XXX
78409V 10 4 |S&P GLOBAL ORD......oooevorveverencnisnisnssnienns .| 1015/2019. | ITG INC 10.000 2535 XXX 179 1,878 XXX
78454L 10 0 |SMENERGY ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC 32.000 401 XXX 544 1,039 XXX
79466L 30 2 |SALESFORCE.COM ORD.........ccoorvemmmviorriirnnnens .. | 08/01/2019. | CORPORATE ACTION 0.060 9 XXX 1 9 XXX
80589M 10 2 |SCANA ORD .. [ 04/01/2019. | VARIOUS.........oovvvvisnreiissnsnsiisssnnins | 41.000 | oo 1,754 XXX (205) 1,754 XXX
806407 10 2 |HENRY SCHEIN ORD .| 02/07/2019. | VARIOUS 44,000 3,661 XXX 206 3,661 XXX
806857 10 8 |SCHLUMBERGER ORD 04/22/2019. | ITG INC XXX 3,110 7,259 XXX
808513 10 5 |CHARLES SCHWAB ORD.. .. | 06/28/2019. | JP MORGAN SECURITIES INC... XXX 501 2452 XXX
81663A 10 5 |SEMGROUP CL A ORD .. | 09/16/2019. | Citigroup Global Markets Inc. NY XXX o 98412 | 52364 | 42088 | 1Y N 94,412 XXX
81721M 10 9 |SENIOR HOUSING REIT ORD .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. XXX 356 1,153 XXX
824348 10 6 |SHERWIN WILLIAMS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
828806 10 9 |SIMON PROP GRP REIT ORD... .. | 06/28/2019. | JP MORGAN SECURITIES INC.......cco0. | 19.000 | 3,036 XXX 135 3,327 XXX
83088M 10 2 | SKYWORKS SOLUTIONS ORD.. .. | .. 06/28/2019. | JP MORGAN SECURITIES INC... 43.000 3323 XXX 952 3834 XXX
842587 10 7 |SOUTHERN ORD.....ooooooooecccocereneeesessss oo .| 04/01/2019. | Adjustment XXX 0 XXX
844741 10 8 |SOUTHWEST AIRLINES ORD .. [ 08/14/2019. | ITG INC.....ooorrverererivnsevcsnncsiiiinnns | 38.000 | oo, 1,929 XXX 495 2,261 XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD. .. [ 10/01/2019. | Adjustment. 0.400 20 XXX 0 21 XXX
855244 10 9 |STARBUCKS ORD .. | 04/22/2019. [ ITG INC XXX (254) 2,193 XXX
863667 10 1 |STRYKER ORD .. | 04/22/2019. [ ITG INC XXX 271 2465 XXX
867914 10 3 | SUNTRUST BANKS ORD......cccoervrriireriiiiirnins .. | 12/06/2019. | VARIOUS XXX (1,933) 2,103 XXX
871503 10 8 |NORTONLIFELOCK ORD .. [ 12/01/2019. [ ITG INC XXX 0 894 XXX
871658 10 3 | SYNCHRONY FINANCIAL ORD .. [ 10/15/2019. [ ITG INC XXX 347 1,402 XXX
872275 10 2 |TCF FINANCIAL ORD. .. | 08/01/2019. | VARIOUS | XXX 231 1,166 XXX
872307 10 3 |TCF FINANCIAL ORD. .. | 08/01/2019. | CORPORATE ACTION........coccouvvvrerriirnae 0.389 17 XXX 0 19 XXX
872540 10 9 | TUXORD..ouiiiciiereiersniee e . 1 08/14/2019. | ITG INC 56.000 2890 XXX (1,327) 1,178 XXX
87336U 10 5 |TABLEAU SOFTWARE CL A ORD.. .. | 08/01/2019. | VARIOUS 20.000 2027 XXX (373) 2,027 XXX
876030 10 7 |TAPESTRY ORD .. | 08/14/2019. [ ITG INC 46.000 1,151 XXX 646 2,198 XXX
87612E 10 6 |TARGET ORD .. | 08/14/2019. [ ITG INC 30.000 2453 XXX 587 2,570 XXX
87612G 10 1 | TARGA RESOURCES ORD .| 04/01/2019. | BARCLAYS CAPITAL LE......ccoovvvvvivmimn | 700.000 | .oovvvvni 28,387 XXX 6,041 | oo | v 31,255 XXX
881569 10 7 |TESARO ORD. 01/22/2019. | Not Available 11.000 825 XXX (8) .809 . XXX
88160R 10 1 |TESLAORD.... .| 04/22/2019. | ITG INC.....ooovriieneiisennisssssssiissns [ 5.000 | oo 1,316 XXX (350) 1,314 w2 | s 2 | XXX
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883203 10 1 |TEXTRON ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
883556 10 2 | THERMO FISHER SCIENTIFIC ORD................... .. [ 08/1412019. | ITGINC......ooervrvreneviiisscvissnecviiisnnns | 24.000 | ool 6,326 XXX (1,388) 3,983 XXX
88579y 10 1 |3MORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
89055F 10 3 |TOPBUILD ORD....ooooiverrrcresienesncnessensssncnes .| 03/01/2019. | Adjustment ©) XXX 0 XXX
891906 10 9 |TOTAL SYSTEM SERVICES ORD.. - | 09127/2019. | VARIOUS..........ovvrvnrvvnienssssnnsrnsvensnns | 26.000 | ..ooovvornne 1,211 XXX (902) 1,211 XXX
892356 10 6 | TRACTOR SUPPLY ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
89417E 10 9 |TRAVELERS COMPANIES ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
896047 50 3 | TRIBUNE MEDIA CLAORD... .. | 09/19/2019.| CORPORATE ACTION......covvvvcvmmmmvciann | 25.000 | oo, 1,167 XXX 3) 1,132 XXX
89832Q 10 9 |BBANDTORD .. || 12/09/2019. | CORPORATE ACTION. 0.335 18 XXX 2 17 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CL A ORD........ .. [03/19/2019. | VARIOUS...........coovvvvvirmnmviissnrnsiisnnnins | 305.000 | oo, 15,268 XXX (7,426) 7,250 XXX
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD........ .. | 03/19/2019. | VARIOUS 143.000 7112 XXX (571) 6,262 XXX
902973 30 4 |USBANCORP ORD .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. 82.000 4,207 XXX 677 4,425 XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD... .. | 05/03/2019. | Not Available 8.000 2652 XXX 395 2,354 XXX
907818 10 8 | UNION PACIFIC ORD......ccovrvrrmrrernireieeinrinnenes .. | 04/01/2019. | Adjustment XXX 0 XXX
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.. .. | 08/14/2019. [ ITG INC XXX 224 1,297 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD .. | 08/14/2019. [ ITG INC | . XXX (1,799) 7,997 XXX
918204 10 8 |VF ORD....cccoommrviirririiireineissessrsinnees .| 05/23/2019. | VARIOUS 94.000 2135 XXX (4,571) 2,135 XXX
91913Y 10 0 |VALERO ENERGY ORD........ccccoovemmmrimmrrieririrennns .. | 04/22/2019. [ ITG INC 29.000 2,636 XXX 1,180 3,354 XXX
92240G 10 1 |VECTREN ORD .. [ 02/01/2019. | Not Available................ccoowvrvvimsmmmriiisennn | 24.000 | oo 1,728 XXX (8) 1,719 XXX
92343E 10 2 |VERISIGN ORD .. [ 10/15/2019. [ ITG INC 14.000 2,615 XXX (4) 2,072 XXX
92532F 10 0 |VERTEX PHARMACEUTICALS ORD.. . | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINC. 9.000 [ oo 1,650 XXX 180 1671 XXX
92532W 10 3 |VERSUM MATERIALS ORD.......ccooooommrvirerriannens .. 10/07/2019. | Not Available...........coevvvvvvvverissemsrcrrrri | 31.000 | oo, 1,643 XXX (195) 665 XXX
92553P 20 1 |VIACOM CLBORD.... .. 1 03/19/2019. [ ITG INC 103.000 2,840 XXX 734 3,381 XXX
92556H 20 6 [CBSCLBORD .. | 12/05/2019. | CORPORATE ACTION........cocoomvvrarrrirane 0.606 27 XXX 0 29 XXX
92826C 83 9 [VISACLAORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
929740 10 8 |WABTEC ORD .. | 03/12/2019. | Not Available 0.216 16 XXX 7 22 XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD.... .. | 04/22/2019. [ ITG INC 42.000 2278 XXX 220 3,090 XXX
94946T 10 6 |WELLCARE HEALTH ORD. .. [03/19/2019. | ITGINC....ooooveneriinscvissesisiiiinnns | 14.000 | o 3,486 XXX 1,051 4,357 XXX
949746 10 1 |WELLS FARGO ORD .. | .. 04/01/2019. | Adjustment XXX 0 XXX
958254 10 4 |WESTERN GAS PARTNERS UNT..ooocvivvsvse | 02128/2019. | VARIOUS. .ot | 1,525.000 | oo 80,168 XXX | 80,168 [ ovvrrcse 84,401 | et 15,767 | | s | s SE Y PO 80,168 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT. |.. [ 09/23/2019. | VARIOUS........cccoovvvvimmmmrvveisnemrirsssneniiens | 1,726.000 | ........... 46,656 XXX P2 1< T T 72,351 XXX
966387 40 9 |WHITING PETROLEUM ORD.......cccoommrverrrrinns .. 1 06/28/2019. | JP MORGAN SECURITIES INC............... 26.000 486 XXX 593 1,183 XXX
969457 10 0 | WILLIAMS ORD .. [ 08/1412019. | ITGINC......ooovrveneriinscvissnsisiiissnns | 45000 | o 1,042 XXX 252 1,244 XXX
981558 10 9 |WORLDPAY CLA ORD.. .. [08/01/2019. | VARIOUS.........cooovvvvrimsmrnieisnnmsiivisneniiens | 87.000 | oo, 3,710 XXX (3,897) 2,753 XXX
983134 10 7 |WYNN RESORTS ORD.....cceevvermrirernireererininenns .. | 04/01/2019. | Adjustment XXX 0 XXX
983919 10 1 |XILINX ORD ... |.. | 06/28/2019. | JP MORGAN SECURITIES INC... 17.000 2.005 XXX 0 2,292 XXX
988498 10 1 | YUM BRANDS ORD.....cccoommrierrrimrrioneioeneiinnes .. | 04/01/2019. | Adjustment. XXX 0 XXX
98978V 10 3 |ZOETIS CL AORD .. [ 12/16/2019. [ ITG INC 4.000 505 XXX 28 370 XXX
G0084W 10 1 |ADIENT ORD D | 03/01/2019. | Adjustment. (0) XXX 0 XXX
GO177J 10 8 [ALLERGAN ORD....ccccoomvvvrrrmvvrmsmvsmsssisnssnssnssnee C|06/28/2019. | JP MORGAN SECURITIES INC............... 14.000 2344 XXX 819 2690 XXX
G02602 10 3 |AMDOCS ORD .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 41.000 2546 XXX 181 PX:1: 3 PN D [C1s — (G| — 34| XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 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. 17.000 727 XXX 3) M XXX
G0551A 10 3 |ARRISINTERNATIONAL ORD........c.cooovumvvinnnenns .. | 04/04/2019. | Not Available................ccoowvrvevmmmmmriismnnn | 49.000 | o 1,556 XXX (15) 1,483 XXX
G0684D 10 7 |ATHENE HOLDING CL A ORD. .| D] 06/28/2019. | JP MORGAN SECURITIES INC............... 12.000 517 XXX 144 622 XXX
G1890L 10 7 |CAPRIHOLDINGS LTD . | D] 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINC. 29.000 | oo 1,008 XXX 845 1,944 XXX
G29183 10 3 |EATONORD.... . [ C|08/14/2019. | ITG INC.....coovoveoeeseeeeeverevsssseseeennn | 19.000 | 1,434 XXX 309 1,614 XXX
(48833 10 0 |WEATHERFORD INTL ORD .| C|05/14/2019. | ITG INC 291.000 14 XXX 664 826 XXX
G491BT 10 8 |INVESCO ORD . | .. | 04/01/2019. | Adjustment XXX 0 XXX
G50871 10 5 |JAZZ PHARMACEUTICALS ORI .. | C| 08/14/2019. |ITG INC 16.000 2138 XXX 672 2,656 XXX
G51502 10 5 [JOHNSON CONTROLS INTERNATIONAL ORD... |D| 10/15/2019. | ITG INC 20.000 844 XXX ) 152 745 XXX
G5494) 10 3 [LINDE ORD.......oooiimrmriiinrnriieisenssiissensssinsnnins D[ 06/28/2019. | JP MORGAN SECURITIES INC........ccoo.| 20.000 | oo 4,016 XXX |, 2498 | oo 3121 | o (7)) F— (623) 2,498 XXX
G5960L 10 3 |MEDTRONIC ORD C| 04/01/2019. | Adjustment XXX 0 XXX
H1467J 10 4 |CHUBBORD....... D | 04/22/2019. [ ITG INC 18.000 2483 XXX 134 2 459 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD.......|C| 06/28/2019. | JP MORGAN SECURITIES INC............. 42,000 3617 XXX 696 4188 XXX
N59465 10 9 |MYLAN ORD ... | C[10/15/2019. [ ITG INC 42.000 789 XXX 417 1,568 XXX
N6596X 10 9 [NXP SEMICONDUCTORS ORD........ccocourrverens C[10/15/2019. | ITG INC....oovvvooeresseseeeverevesssssneeeein | 100.000 | oo 11,183 XXX 771 8,099 XXX
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD.................... .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 6.000 727 o [ - -1 P12 7 152 739 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............cccoovcvvuimirevviiiinseviiiisnscissscsiscsssscniiiienns | 1,004,130 XXX 120,923 860,005 | ...... 231,505 0 0 231,505 ([N 1,120,923 XXX
Common Stocks - Mutual Funds
04314H 66 7 [ARTISAN:INTL VAL ADV.....ccoorvimmrrimmrrirerriieneens .. [ 11/14/2019. | VARIOUS 30,562 XXX 0 XXX
04314H 85 7 |ARTISAN:NTL VAL INST... . | 04/01/2019. | Adjustment XXX 0 XXX
04314H 85 7 |ARTISAN:NTL VAL INST... . | 11/14/2019. | VARIOUS XXX 0 XXX
464287 65 5 |ISHARES:RUSS 2000 ETF. .1 10/15/2019. | ITG INC .341.000 XXX 9,309 ..54,969 XXX
9499999, Total - Common Stocks - Mutual Funds XXX ..9,309 0 0 9,309 0 XXX
9799997. Total - Common Stocks - Part 4.. XXX | 1175892 | i 905,755 | ..o 240,814 0 0 240,814 0 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. XXX 0 .. XXX
9799999. Total - Common Stocks............. . ,210,502 XXX 0 0 240,814 0 1,226,077 XXX
9899999. Total - Preferred and COMMON SOCKS............ccccorviiivriiiiiiinissiiiviiiiss oo | 1,210,502 XXX 905,755 | ..... 240,814 0 0 240,814 0 1,226,077 XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS.......cccovvvvovvvrrssiiirrsssiis s | 8,752,591 XXX 191,220 | ...... 176,574 | ........ (16,302) | .............. 0 ... 160,272 | covvve.. 0 8,635,007 XXX
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Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
110122 15 7 |BRISTOL MYERS SQRTS Wl......cvvuvnnee .| 11/20/2019 | VARIOUS 1112212019 [ ITG INC....ovvereins 193 | e | e 400 |.........
25470M 11 7 |DISH NETWORK SUBS RTS......ccccsumuunes 11/18/2019 | VARIOUS 12/03/2019 | UNKNOWN. .....ovvuivnineerensssissensssnisssssenes | coseserssssssssnsenes 3 | | e |
3899999. Total - Bonds - Industrial and Miscellaneous 196 0 0 0 0
8399998. Total - Bonds 196 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
032511 10 7 |ANADARKO PETROLEUM ORD............. .. | 03/19/2019 [ ITG INC 08/08/2019 | Unknown, 48.000 | oo 2,140 3,496 2,140
26078) 10 0 |DUPONT DE NEMOURS ORD................ .. | 04/02/2019 | VARIOUS 06/03/2019 [ UNKNOWN.......cooorvrmerrriaeinerienesneesensseinas | servaeeinnas 569.000 | ..coocvvvees 17,225 17,225 17,225
MERRILL LYNCH PIERCE FENNER &
278768 10 6 |ECHOSTAR CL A ORD .. | 06/28/2019 | SMITH INC. 09/11/2019 | Unknown, .15.000 665 | ..orrircrirenne 665 | ..ovverririne 665
369604 10 3 |GENERAL ELECTRIC ORD .. | 02/14/2019 | CITIGROUP GLOBAL MARKETS INC..... 04/22/2019 [ ITG INC 2,225 3,140
50050N 10 3 |KONTOOR BRANDS ORD .. | 05/23/2019 | VARIOUS 06/28/2019 [ JP MORGAN SECURITIES INC......cccovever | vorvrereeenn 13429 | o125 | e 379 | s 125
53814L 10 8 |LIVENT ORD .. | 03/01/2019 | VARIOUS 04/22/2019 [ VARIOUS.......ccovvvvnrrerierirneenerinnninerinens | cvverrernnnn 16.835 | i 103 | e 204 | oo 103
58471A 10 5 |MEDIDATA SOLUTIONS ORD .| 06/28/2019 | JP MORGAN SECURITIES INC............... 10/28/2019 | CORPORATE ACTION.......cvvvvvrerericinns 1,661 1,629
83200N 10 3 |SMARTSHEET CL A ORD .. | 06/28/2019 | JP MORGAN SECURITIES INC............... 08/14/2019 [ ITG INC 1,139 1,210
867914 10 3 | SUNTRUST BANKS ORD... .. | 08/14/2019 | ITG INC 12/06/2019 | Unknown 1,955 1,955
891906 10 9 | TOTAL SYSTEM SERVICES ORD.. .. | 04/22/2019 [ ITG INC 09/17/2019 | Unknown, 1,311 1,311
90130A 10 1 |TFCF CORPORATION.... .. | 03/19/2019 | VARIOUS 09/01/2019 | Unknown, 11,174 11,167
90130A 20 0 |TFCF CORPORATION.... ..| 03/19/2019 | VARIOUS 09/01/2019 | Unknown 5,231 5,227
92553P 20 1 |VIACOMCLBORD.... .. | 04/22/2019 | ITG INC 12/04/2019 | Unknown 3,040 3,040
G0250X 10 7 |AMCOR ORD D] 06/11/2019]ITG INC 12/16/2019 | VARIOUS.......ooviiiiiiniiesi e 1,484 1,248
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 51,189 50,185 0 0 0
9799998. Total - Common Stocks............. 51,189 50,185 0 0 0
9899999. Total - Preferred and Common Stocks , 51,189 50,185 0 0 0
9999999. Total - Bonds, Preferred and COMIMON SEOCKS..........ccccciiiiiiiiiiis coevieieieiice ettt ettt ettt s st s s bbbt e st e s et b b e s e s e st e bbb ae s e b s et e bbb ae s s s se b et b s seb et nsesesssnssbesnsetesessnaetenans | sueterensesens 50,185 51,589 50,185 0 0 0




Annual Statement for the year 2019 of the IOWA M UTUAL I N S U RAN C E COM PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Property and Casualty Insurer
46226@ 10 9 ‘ IOWA AMERICAN INSURANCE COMPANY.......tcuuituitssisensemesstasssssssesssess ettt | .......... | 31577.......... 42-1019089...... | ccovvririreriiririiniienns 8bi NO | i | e 8,203,677 | ..oovvnriniririniisrinninsninnns | s 1,000,000.000 | ....oovvvevniiriirirnns 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 ...8,203,677 XXX XXX
1899999. Total - Common Stocks.. 0 8,203,677 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...8,203,677 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.

913

SCHEDULE D - PART 6 - SECTION 2

2 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




Annual Statement for the year 2019 of the IOWA M UTUAL | N S U RAN C E CO M PANY

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E17, E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2019 of the IOWA 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 $.....185,263  Book/Adjusted Carrying Value $.....185,263
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

E25
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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

E26
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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
FIRST CENTRAL STATE BANK Dewitt, lowa (271,495) | XXX
THE BANK OF NY MELLON, Pittsburgh, Pennsylvania R 11,858 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (259,637) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (259,637) | XXX
0599999. Total Cash XXX XXX 0 0 (259,637) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (2,681,628) | 4. April 245,325 | 7. July. (2,092,791) | 10. October. (1,197,502)
2. February. (305,751) | 5. May. (2,201,745) | 8. August (2,042,244) | 11. November. (1,171,442)
3. March (937,643) | 6. June (2,364,558) | 9. September. (1,593,954) | 12. December. (259,637)

E27
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Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
316175 10 8 |FIDELITY IMM:GOVT | 12/31/2019....... 1.490 3.689.709
60934N 20 3 [FEDERATED INS PR OB INST.....cotiiuiriuririereimieisersesssessseesssssss s sttt ssssssssssssssesssenes 02/18/2014....... 1.720

8699999. Total - All Other Money Market Mutual Funds

8899999. Total - Cash Equivalents
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OSITS

SCHEDULE E - PART 3 - SPECIAL DEP

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa Property and Casualty 2,100,215 2,085,321
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota. .
36.  Ohio... Property and Casualty. 2,785,090 3,029,481
37.  Oklahoma..
38.  Oregon
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
59.  Total XXX XXX e 4,885,306 5,114,802 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0

E29




2019 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11

INDEX




	JURAT PAGE
	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 1
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 1
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 1
	SCHEDULE BA - PART 2
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE DA - PART 1
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 2
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1 FOOTNOTE
	SCHEDULE DL - PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

