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Annual Statement for the year 2019 of the MOTO RISTS M UTUAL | N SU RAN C E CO M PANY

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....... 44,639,677 38 .. 44,639,677 44,639,677 | .o 3.9
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ ccocu...... 14,858,221 | ................. 13 | 14,858,221 | ..oovvverereeeeceees | e 14,858,221 | ...ooovveen. 1.3
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueueveverevevsieeieeeesesesee s | e 13,272,557 | ...covvvnee. 11 | 13,272,557 | .oveveeeerecseeiereesies | e 13,272,557 | oooveerevrnnne 1.2
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............covvuriemieneeneineeeeeeseesesesssesssssssesons | ceeseienes 223,992,682 | .....ooveeee. 19.1 [ 223,992,682 |...ovverierirnrieeinns | e 223,992,682 |....ooeveeee. 19.6
1.06 Industrial and MiSCElANEOUS............cccrverrerreeeierireiseiseiseesssisneens | ceireienes 385,691,045 | ... 328 | 385,691,045 | ..o | e 385,691,045 | ... 337
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.........cccccovevvvverververeesierccseseeeeseesesseeessnns | 0000 .082,454,182 | e 58,1 [ ...682,454 182 | o0 | 682,454,182 | ..cocvvvneae 59.7
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) ............ | ccceevvc. 141,717,064 | .............. 121 [ 141,717,064 ..o | e 141,717,064 | .............. 124
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cccooveveiveens | ovirevnnnn. 4536112 | .ocoverernnn 04 [ 4,536,112 [ oo | e 4536112 | coocvverrrnnn 0.4
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [
3.04 Parent, Subsidiaries and Affiliates Other...........ccccocovvnenennencnennees [ corireins 100,418,822 | ....coevvveneen. 8.6 | .ot 100,418,822
3.05 MUtUEl FUNGS.....oouivieiiiiriseseieceei e ssseessessssssees [ oeeiesinnes 54,441,321 [ oo 46 [ 54,441,321
3.06 Unit INvestMent TIUSES..........cocuriniurriineineernsineieeseineeensssseeens [ veevsnnenennsneneniennns | ovenerrnnenenend000 [
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks. 301,113,319 | ... ...301,113,319
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..........cocvcuvinirnecrniineenersineresnineine

4.05 Total Mortgage Loans

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvveerneereiieeseeeerereseesenes | ceviveaenans 31,346,858 | ......c..c....... 2.7 | 31,346,858 | ...cocveveieeeeiceees | e 31,346,858 | .....cceonee. 2.7
5.02 Properties Held for Production of INCOME............cccevevvvrrverererieens | orvvererenn. 1772277 | e, 02 [ AN AVV4 4 B I I 1,772,277 | e 0.2
5.03 Properties Held for Sale...........ccvcvveveveiereesisieseeeeesevesessessessenens | eerssssssennes 1,124,328 |................. 01 [ 1,124,328 [ 1,124,328 |................. 0.1
5.04 Total Real EState.........couvureerieererneineessesnessesisssiseiseses [ reviesiees 34,243,463 | ......cccoone.. 29 [ 34,243,463 | .ooovoonnd (V) IR 34,243,463 | .....ccovvenve. 3.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......c.ccccuvermrinmriniineineeneenseneeneesesseees e (23,378,133) | sevvrevererinnee [V20)] P (23,378,133 | ccvvvvererrrrrrnerneineins [ e (23,378,133) | ccvervverrinnee (2.0)
6.02 Cash Equivalents (Schedule E, Part 2)............cccovuuveevneenerneennennees [ vevireninens 35,948,535 | ...cccovvrrnnes KN I I 35,948,535 | ...covvvvernvineireinen [ e 35,948,535 | ....ccovvvennes 3.1
6.03 Short-Term Investments (Schedule DA)..........cccocveeververeeseisiiereens Lo | eveeresrensnens 0.0 [ Lo | e 0] i 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| cccvvvece. 12,570,402 | ...coovveeee. 11 12,570,402 | coooveeverereean (0] I 12,570,402 | ...coovverene 1.1
7. CONTACt LOBNS......couiiririeiierisrieisesissieissississessssesssssssssessssssessesssssssssessessss | sesssssessssssssssssssssnsnsss | sesssssessessnnes 0.0 | e | e (] I 0.0
8. Derivatives (SChedulE DB)........cc.covririnrrrininrnnieessessississessesessesssssssesns [ sesessesssssssessssessssssnsses | snsessessssenens 0.0 | v [ | e (0] I 0.0
9. Other Invested Assets (Schedule BA)...........cccooeeeveeinerneiinssessessssiseenns | coveien 143,714,864 | ............... 122 [ 112,928,674 | ..o | v 112,928,674 | ....ccooeveave. 9.9
10. Receivables for SECUMEIES...........ccvvveveeveieeeeeeeeee s | creveseieeseenns 190,000 | ccoocvvrrnne 0.0 [, 190,000 | .oovveveereieeeereerieens [ e, 190,000 | ...cccveveeen 0.0
11. Securities Lending (Schedule DL, Part 1)........cccovveuernrirrrnrnninenneneeinens | corereesensensesssssnsennns | oovesserssnnenns (V01 ST PSS ). 0.0 G I ) 0.0, G P XXXoovee
12. Other Invested Assets (Page 2, LINE 11).....verrerernensineneensessisnsenses [ ssesssssssssessssssssssssssnss | oosessessssaseans 0.0 | oo | e 0] i 0.0
13. Total INVESted ASSES........iiviriisiisis s esssesssenses | enees 1,174,286,229 | ............. 1000 |....... 1,143,500,039 | .o, 0f... 1,143,500,039 | ............. 100.0
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees 30,876,342
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 917,994

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 6,165,901 7,083,895
Current year change in encumbrances:

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

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
Total gain (10sS) 0N diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt sttt bbb bbb ARt st e et nen 1,823,296
Deduct amounts received on disposals, Part 3, COIUMN 15..........cuiiiiiiieiesiee sttt sttt bbb bbb bbb bbbt nt s 4,532,590

Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15, ...t
6.2 Totals, Part 3, COIUMN 13.. ...t bbb 0

Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn 0

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten 987,998
8.2 Totals, Part 3, COIUMN 9.ttt en 19,480 1,007,478

Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens 34,243,465

Deduct total NONAAMILEEA BMOUNES..........c.eviveieeieictese ettt et e s b e sttt b bbb s e b s b e bt s s b b s s e e e ettt s st

Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns 34,243,465

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

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

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

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

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

Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
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
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s 0
TOtal VAIUBLION BIOWANCE.........ouuiiiiiiiiiiiiciis bR

SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee 0
Deduct total NONAAMILEA BMOUNLS..........cciiiii bbb

Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).........oiicueeeiieiiesceseee ettt st st b s sessnens 0
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL |NSU RANCE 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 138,270,367

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 2,235,326
2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 9,615,557 11,850,883

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 6,030,539

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 6,030,539
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 (438,977)
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 12,113,486
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 115,538

9.2 Totals, Part 3, COIUMN 4.t 115,538
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 143,714,864
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 30,786,190
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 112,928,674

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 908,287,654
2. Cost of bonds and stocks acquired, Part 3, Column 7 213,533,157
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 859,688
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 495,519
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 39,341,438
44  Part4, Column 11 3,192,955 43,029,912
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns (377,248)
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 178,596,291
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 3,348,946
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns 179,574
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 983,567,501
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 983,567,501
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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........covvevmerrvces | crrevveecrincnennns 44,639,677 | ..ovvorvrrrirnnn 44,630,566 | .....ooorrernrinnen 42,676,322 | ..o 43,779,044
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 | v 44,639,677 | oo 44,630,566 | .....ocovovieinienns 42,676,322 | oo 43,779,044
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ieieceeiceiiiessicees | v 14,858,221 | .ooovvee 15,737,466 | ....oooveveranns 15,628,784 | ..o 14,000,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooereereieiereciieieees | e 13,272,557 | oo 13,869,187 | .o 13,937,809 | ..o 12,890,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 223,992,682 .231,428,632 231,139,865 | ...ooovvriieninnns 216,399,133
Industrial and Miscellaneous, 8. United States .325,043,278 .341,120,158 .325,236,739 .323,723,946
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 4,766,323 5,070,950 4,749,905 | ..o 4,750,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...55,881,444 ...58,703,058 ...56,074,153 ...55,950,000
11. Totals......ccoocoe. .385,691,045 404,894,166 .386,060,798 .384,423,946
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 682,454,182 | ...c.covvvrninenns 710,560,018 | ...cooovvveicnenns 689,443,578 | .....coccorrerinnns 671,492,123
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..........cocvevererereres | woerveerenerinenns 196,067,726 | ..ovovvveveveeene 196,067,726 | ..ooovvvvveeenene 160,283,140
Industrial and Miscellaneous (Unaffiliated) 21, €anada......ccovriereieeieieiens | e 403,755 | oo 403,755 | oo 311,278
22. Other CoUNtHES. ....cvverrerrerris | corerressessessesneans 4,223,016 | oo 4,223,016 | oo 3,183,255
23, TOtalS....ooeveeeireerreserriesnenenes | cveennnineineenes 200,694,497 | ..ccoovvvrincninn: 200,694,497 | ..cooovvirranienne 163,777,673
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 100,418,822 | ..covvvvverannae 100,418,822 | ..cocvevvvan. 88,245,212
25. Total Common Stocks......... | coccovvrrnciicnnn 301,113,319 | oo 301,113,319 | oovvvvrrrrenienns 252,022,884
26. Total StOCKS...ueerussrsssssmsnsnans | covveririiicncnies 301,113,319 | oo 301,113,319 | oo 252,022,884
27. Total Bonds and Stocks...... | ....cccccouevuenen 983,567,501 | ....oovevernees 1,011,673,336 | ..o 941,466,462

S104




Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU 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

......................... 7.7
......................... 0.0
......................... 0.0

......................... 6.4
......................... 0.0
......................... 0.0

26,940,244

GoIs

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

4.7 Totals

............... 4,617,574 |.............6,239,324 | ................264,831 |...............1,000,000 | ... XXX.ooooovoiois | erieeeenn 13,272,557 | v 1.9 |0 17,884,638 |7 | 13,272,657 | 0

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




Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU 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)
48,560,144 129,703,910 119,592,884 9,959,614 16,371,974 . 267,953,842
..4,255,162 |.. ...30,044,754 | .... 10,473,493 |.. 9,478,993

268,079,978 56,108,549
..7,250,116 | .......... . ...76,271,705 | ... 6 . ...51,102,407 |.... 10,400,112

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
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)........95,449,848 | ........... 275,688,869 |........... 205,547,206 |............. 26,259,999 |........... 26,651,021 | .oovvrricricricrinene (O I 629,596,942 | ....ovcvverrrernen 9T it XXX s [ XXX s [ ... 573,488,394 | 56,108,549
4,255,162 |............. 30,044,754 | ............ 10,473,493 |............... 9,478,993 |...coovvvennn 7,250,116 | cooooverec 8 | 89 [ XXX e XXX [ 051,102,407 e 10,400,112

............. 10,473,493
.0

............. 61,502,51

. ...66,508,660
......................... 9.6

11.8 Line 11.7asa % of Col. 7......... 31.3
12. Total Bonds Prior Year
............. 43,282,380 | ...........229,858,940 | ...........233,646,204 | .............43,238,943 | .............29,146,639 rvereeree XK | XXX |00 579,173,106 | ............88.4 | ....532,255,512 | .............46,917,594
5,790,030 |.... .33,166,386 |. 18,338,133 |.. 11,721,474 ... 7,255,682 |.... ..76,271,705 ....66,896,947 |.. .9,374,758

12.7 TotalS....veveeeirirennes ..49,072,410 |.... ..36,402,321
12.8 Line 12.7 as a % of Col. 9. w5 i 40 384 84 | 5.6

13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 79,566,987 |........... 258,914,401 | ........... 188,083,616 |............. 24,861,696 |............. 22,061,695
4,255,162 | .o 25,601,308 |.....ccvnnn 9,479,933 |...oovvnnnn 8,600,707 |.coevvvrrene 3,165,296

137 TOAIS..cvveceeeereee et snsenns | sresensnees 83,822,149 |........... 284,515,709 | ........... 197,563,549 |............. 33,462,403 |............. 25,226,991
13.8 Line 13.7 as a % of Col. 7..... ..45.6 6. B | 4.0
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........cccvvvvevee | covevevevvrereecen 121 | A2 | e 286 | oo A48 | o 3.7
14, Total Privately Placed Bonds
................................................................................................................. 16,774,469 |............17,463,590 |.............. 1,398,303 | ............. 4,589,326 | ......oevrirrrrrrnrrrrcns | rernenn. 56,108,549 cevnrenee XXX e | e 56,108,549
............... 4443445 | .............993,559 | .................878,286 |...............4,084,820 10,400,112
0

............................ 21,217,914 |..... 18,457,150 |.. ...66,508,660
14.8 Line 14.7 as a % of Col. 7..... . 319 ..27.8 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccccceevees | covvrvrveiiiiiiiennnnn .3 | i KN 2.7 | o033 | i 13 |00 | 906 | XXX et XXX etk XXX e [t XK s | e 9.6
(@) Includes $.....63,445,959 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....629,359 current year of bonds with Z designations and $.....944,317 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

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

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....8,645,279;

NAIC 2§.......... 0;

NAIC 3 $

o 0; NAIC4S..

....... 0;

NAIC5S.......... 0;

NAIC6 §..

........ 0.



Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSU RANCE 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 1SSUET OblIgatioNS........c..cvucviveieeieieieicscie ettt | eveisnienee 9,520,071 |...coueeee. 24,717,873 |............ 10,877,988
1.02 Residential Mortgage-Backed Securities... ..673,801 |. 1,694,077 |... ..611,401 |.
Commercial Mortgage-Backed Securities..... ..215,208 |. 528,294 22,714 |.

.............. 4,264,236
1,182 .

)9, GO IO 49,380,168
3,138,571

36,798,085
...4,033,676
1,049,866

............ 49,380,168
3,138,571

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 SECUMLIES............ccoerieerireeeiieiens | eviieeiinieiesiisisisnieies | arveressisesssssesssseesns | sevessssssssessnsesssssesenss | seeresseessssssessssasessnss |esnsnessnseessssnsesensnne | senrererss KK Kurrerensnnens
4,05 TOtAlS......oierererieiererssiseisssesississsessesisssesssssenssssssssenssnsssssesssnsenssnsies | sosvenseninens 1,150,828 | iviiiinnnnn 4,617,574 |..............6,239,324 |.................204,831 | ..o, 1,000,000 | .......... XXX
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations

............ 18,136,225 | ............57,546,075 | ............38,200,391 |..............2,546,544 |..............4,001,273 e 120,430,508 | ... 17411 157,587,620 0 |.........120,430,508

5.02 Residential Mortgage-Backed Securities... .16,435,386 |. 46,821,440 |... .25,236,190 |. 1,012,356 102,836,273 .75,287,707

102,836,273 |.
5.03 Commercial Mortgage-Backed Securities..... . 28,183 | e | s | . 8,183 .
Other Loan-Backed and Structured SECUMHES. ..........covvvreeeecciiees oo | eveeeeeeeeeeeeievenes . T8 | et . . 717,718 .
............ 34,579,794 |..........104,367,515 | ...........64,154,300 |............15,877,445 | .............5,013,629 v 223,992,682 .0
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIgAtioNS........cveevvrerieirriierisriseiessssiseeesesssssssssessssssssssssssessns | sesssssessns 30,210,930 | .......... 115,604,915 |............ 48,318,330 | ............ 18,031,677 |............ 22,154,050 | ...ooeoe. XXX oo | e 234,319,902 | ..ccovvvveeee33.9 |10 223,493,196 | o340 207,518,147 26,801,755
6.02 Residential Mortgage-Backed Securities... .170,363 |. ....554,012 |... 476,419 |. 751,939 |... 1,468,040 . ...3,420,773 .2,954,663
6.03 Commercial Mortgage-Backed Securities..... 8,227,052 |. 14,166,375 | ... 74,085,187 | ..o 96,478,614 .82,506,058 12,896,302
6.04 Other Loan-Backed and Structured Securities.. 14,206,961 |. 29,423,361 ..7,186,441 |. 654,992 | .o 51,471,755 .37,505,490 . 23,855,941
6.05 TOMAIS........cvieiieiiiiiiieicictet ettt ssnsntenes | sreniesenas 52,815,307 |.......... 159,748,664 130,066,377 |............ 19,438,608 |............ 23,622,090 | ... XXX..ccovevn. | ... 385,691,045 | .....................55.8 | .........344.225 547 | .....................52.5 | ..........319,182,385 | ............ 66,508,660

. 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




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

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

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

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

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

.0

1 Total Bonds Current Year

60IS

11.01 ISSUEK OblIGAtioNS.........cveveiireiiicieicce et | saesenseaens 59,768,055 |.......... 212,546,063 | .......... 107,684,628 |............ 20,843,051 |............ 31,419,560 432,261,356 | ..occoveveeeneenn02.5 [ b XXX i [k XXX s [ 405,459,601 |............ 26,801,755
11.02 Residential Mortgage-Backed Securities... 17,279,550 |. 49,069,529 | ... .26,324,010 14,240,950 |... 2,481,577 ...109,395,617 ...106,440,954 |. .2,954,663
11.03 Commercial Mortgage-Backed SECUMtIES...........ccccvvirerireereiieeiiieiens | vevereneienns 8,450,443 |............ 14,694,669 |............ 74,107,902 | oo 0 | cveeeeeeeeieeeenen0 etk XX [ 97,253,014 | oo 1A | XK i [ e XK X [ 84,356,712 |............ 12,896,302
11.04 Other Loan-Backed and Structured Securities...........cocovoviveveiniienens [ eovrenenns 14,206,961 |............ 29,423,361 |...coovunene 7,904,159 | .oovvriinns 654,992 | o0 | e XXX 52,189,473 B e XX e XK [ 28,333,532 | .covnnn 23,855,941
11.05 SVO Identified Funds ). 0 G XXX

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

11.07 Unaffiliated Bank LOANS...........ccocevveieiieriieieieisieiecssssessisnsesiessnies | svenensssssiessssssiensensd | evveissienieeeissisneened0 | oo (O I 0

11.08 . 216,020,698 35,738,993

11.09 Line 11.08 @5 @ % Of COL 7...vviviiiisieieississeieiscsieseississienssissieneniens | onsasesssssssenineas 144 | o 442 | e, M3 | i, 52 |9 |00 |

12. Total Bonds Prior Year

12.01 ISSUEr OBlIGAtIoNS.........cvvvieeereirririeieie e sseensesssssenenes | eesseenenns 28,807,684 |.......... 189,023,229 | ......... 165,172,236 |............ 36,501,254 | ............34,060,107 | .......... ) 9.9 G DR ) 0.9 NN PR )09 G B 453,564,510 | ..oooovereiinns 69.2 | ... 437,323,054

12.02 Residential Mortgage-Backed SECUNIES.........cccveveriveieiieieiesienes | creiieienans 8,681,780 |............ 29,014,374 | ............ 21,544,654 | ... 18,459,163 | ..o 2,342,214 | oo . XXX [ e XK s [ eeieee e XK [ 80,042,186 | ..coocvevereennnn 122 [ 80,042,186

12.03 Commercial Mortgage-Backed SECUMtIES...........ccceveerrierereiceeiiieiens | vevereisienns 2,010,281 |............ 26,238,554 |............ 55,355,076 | ..oovovevevrreeeeeeeeeieens [ eeeereririeinerenenirenenens | oo XK e e XK e e XK [ e 83,603,911 | .o 12.8 [ 68,820,055

12.04 Other Loan-Backed and Structured Securities.. ...9,572,665 |. ..18,749,170 | ... ..9,912,370 |. ceene XXX . XXX, ol .38,234,205 12,967,165 |. 25,267,040

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. . .
12,08 TOAIS......cvvvevcrceeieeieeeie ettt ssnssnaenns | ereseesnsas 49,072,410 |..........263,025,327 | ..........251,984,336 |............54,960,418 |............ 36,402,321

12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 75 |80 | e384 | e84 | 5.6

13. Total Publicly Traded Bonds
13.01 1SSUET OblIGAtIONS.........cvvevvericireieiscee st | envirsaenes 56,773,926 |.......... 202,453,694 | .......... 102,053,764 |............ 19,964,765 | ............ 24,213,453 | .......... ) O.0, SOOI DU 405,459,601 | ...ooovvvrririnn 58.7 | .o 437,323,054 | oo, 66.7 | .......... 405,459,601
13.02 Residential Mortgage-Backed SeCUNties..........cccveivercvcrrieieieieieies | i 17,205,219 | ............ 48,772,205 | ............ 25,952,355 |............ 13,497,638 |.............. 1,013,537 | .oooeee. XXX s | i 106,440,954 | ....ccoocvvvvrnee. A 80,042,186 | ..coovvevverreen. 2 | 106,440,954

13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS.........cccerireiriicieircereee s
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns 83,822,149 |.
13.09 Line 13.08 as a % of Col. 7... .. 134
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11 .. 121

14,452,499 | ... 68,839,713 |. e XXX 84,356,712 | ... 122 . 68,820,055 | .... 2105 ... 84,356,712 |.

197,563,549
...31.6
...28.6

..... .25,226,991
...... 4.0

14 Total Privately Placed Bonds

14.01 ISSUET ODlGAtIONS.........c.eviveieeicreieicteee e | eveinsesens 2,994,129 |............10,092,370 |..............5,630,864 |.................878,286 |.............. 7,206,106 | ......... XXXoooovererees | crerrrane 26,801,755 | oo 3.9 | 16,241,455
14.02 Residential Mortgage-Backed Securities... ...74,331 |. . 1,468,040 | . . . ...2,954,663 | .... I 0
14.03 Commercial Mortgage-Backed Securities..... 7,385,942 | ... 242,170 | viir.5,268,189 | .o . . 12,896,302 14,783,857
14.04 Other Loan-Backed and Structured Securities.. . .23,855,941 .25,267,040
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i reereee XX e | e e XXX s | e XX K [ e XXX s [ e | s

14.06 Affiliated Bank Loans. .

14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees tretererenenenssnsnrenies | rerserssenenssssnsesessnies | onssesssssnsensessssensenss | erersessssanenssnsnensersens | eonsenees XKKurerenreriens | soeessrsnsesessnsenasees

14.08 Totals.......ccooevervrrirereines .15,882,861 |. 18,457,150 |..... 2,276,590 |... .66,508,660 | ....

14.09 Line 14.08 as a % of Col. 7... ..239 | .. 218 | L34 0. .100.0 |..... XXX ol

14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11........ccoeeevercerieiones | corieieriierierinians 2.3 | s 31 | e 2.7 | o, 0.3 ] e, 1.3 | e, 0.0 | oo, 9.6 [ XXX
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

4
Other Short-term
Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year.
2. Cost of short-term iNVEStMENES ACGUITET. .........c.oviuririiicieiiice ettt sensnses | saebessetesessesesasstesessesessssnsesesssesesessnsesesnan 0 | eoereeeisie ettt enaes | eberetet e e it e st eae s st et s e se st ensetesensesesanne | Shetsseteseseeesee et et s se R et s ee s bR A et et nese s s s s eReses | esesssetebnset et et eea et s ettt e s s bt et s e st b e s tena
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.cvriueiiiueiiiriieiieie ettt sssssaesnns | ssessssssessssesesssinsesessssesessssesesnsesas 1,200,000 | cooveveeeeeeee e 1,200,000 | eeveeecececeeeeee ettt stees | ereeetee et e et et e b e e et ea et et et e e et et et et ete et eeesnnetes | eeeteeetet et e et et et st et et et et et e e e et et et et eter e et eaernnas
7. Deduct amortization Of PrEMIUML..........ccuriiuriirieicieieies ettt s ettt ssebsnes | oesessssassessebessns s st et e s st en s s s nnes 328 | oo TR 12 T O U DO
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cceriuriiriiineniiiririinins | et 0 | e 0 | o 0 | e 0 | e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iiieiiriiiiiieisisssesissiesssesssesesssssssessenss | erssssssessssssesssssssessessessssassessssassessesassessesas 0 [ oot e 0 [ o 0 | o 0 [ e 0




Annual Statement for the year 2019 of the M OTO RlSTS M UTUAL | N SU RAN C E CO M PANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

SLIS

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........ovururrieerirrereriineereereiseeseessssseesssssssseesessesssssssssessassessssssessessnes | sesssssosssssssssessasssssessessesssssnssessassnsnns A3,927, 217 | oottt | ettt 43,927,217 | oo
2. Cost of cash equivalents acquired 375,751,807
3. ACCTUAL OF BISCOUNL........ooieiiiiiiii bbbt | Shbbe bbb bbb 5402 | oo BIA02 | oo | S
4. Unrealized valuation iNCIEASE (ABCIEASE)...........cceviuririieciiietereiieete sttt bbbt s s s s s bbb ea s s st b s s bes s ebabanns | ebesssssessssstesesssses e b s s et e s e b e s e s s st s et eaeses et b s s tens (0) | evreretereeer e ben | ebebetet ettt bbbt baen (0) oo
5. TOtal QAN (I0SS) ON GISPOSAIS.......eueeeeererrerresisesesetseiseessseseesesseesssesesseeses s sses st essessessessasssessessanssessessessesssessessessssssssessasssnsnns | faetsessessossssssessasssnssessessassnnssnssesssssnssessessnsnnssees 12 | s T | et e 0 [ e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuirieeicisiie ettt b bbbt ssbessesans | sbessesssssssssesssasses s esb s s s bn s s bsnsaen 393,724,985 | ..o 1,349,218 | oo 392,375,787 | oottt
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).........cccceueiirrieiieriisieisesiesessesieiiees | et bnaan 35,948,535 | .o 8,645,279 | oo 27,303,256 | oot 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 35,948,535 | i 8,645,279 | .o 27,303,256 | vttt 0
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU 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 Occupied by the Reporting Entity - Administrative
21 story office tower & lot (141" x 282'), parking garage, and lot (474" X 100")........ccccee | covvvrvence Columbus........covrvvrvenes 11/01/1974. | 01/28/1992. | ........... 47,902,081 | ..oovoveerveireriennns | v 17,545,653 | ........... 15,152,000 642,359 6,178,390 2,472,059
1 story brick service garage. . | Columbus... 09/01/1985. ....85,536 ..32,221 ..132,100 1,951 3,840 12,618
11 parking 10ts.........coouiviiiinecisis . | Columbus... 09/01/1985. 1,747,320 ,514,636 .1,841,300 5,232 | oo e e (8,232) [ | e 311,385 230,209
PaKING TOLS. ..ottt | reriseeenns ColUMbUS. ... 02/01/1993. A04,158 | oo | e 380,960 428,700 1,729 27,077 20,018
1 story data center (19,891 sq ft) and seven acres land . | New Albany.... . 12/29/2008. | ....ooovveverees | e 12,563,407 | ..o 9,830,536 12,563,407 297,244 762,516 .329,428
Land (.57 acreage) and structure (4,344 sq ft) . | Columbus. .|OH..... 06/01/2011. 455,025 ..455,025 ...480,000 0 ...11,904
Land (.49 acreage) and structure (21,172 Sq ft).......cocrerernernerineiineeineinserieeineens | veveeeenns Columbus........evvurerrirns OH..... 12/06/2013. | 07/09/2012. 1,305,860 | ..oeoureererneerenineins [ v 1,305,860 | ..cocovennee 1,300,000 0 76,320
Land (.09 acreage) and structure (1,972 sq ft) . . [ Columbus.......coovvivirininns OH..... 05/23/2016. 281,966 | ..o | e 281,966 276,100 0 [ [ | e 6,428
0299999. Properties Occupied by the Reporting Entity = ADMINISHAHVE. ........cvuuiiiiiiiriisiiriis s senssne | eossssneees 64,745,353 | ..o 0 ] i 31,346,858 | ......... 32,173,607 948,515 | oo |0 | i (948,515) | ... . 7,380,324 3,158,983
0399999. Total - Properties Occupied by the REPOTNG ENtItY........ovuiuiisiiiiiiiieisiiie it ottt snssnsensn | eoensseses 64,745,353 | ......ccoovvveirnn (V] 31,346,858 | ........... 32,173,607 948515 | ..oovovveveveviiceeec0 |0 | (948,515) [ cvovvevnririirnins 0 7,380,324 3,158,983
Properties Held for the Production of Income
1 story (4,000 sq ft) building and 2 story white block warehouse (20,000 q ft).........cc. [ .ooveenees ColumbUS.......oevvervrrirnes OH..... 03/01/1990. | 10/24/2004. 826,723 | oo | e 297,412 570,000 T1A34 | e | e [ e (11,434) | ovvoeeeerieei 51,258 39,831
2 story structure and lot (2,940 sq ft) . | Columbus... 12/01/2001. 1395,661 | ..o | e 282,093 421,700 6,883 | oo | e | (6,883) 77,350 14,180
5 story (82,960 sq ft) building with 68 residential units Columbu 12/01/2017. 1,192,773 1,192,773 0
0499999. Total - Properties Held for the Production of Income 2,215,156 0 1,772,217 18,316 | o0 [0 [, (18,316) 128,608 | o 54,011
Properties Held for Sale
4813 Bears Paw. . | Springfield.. .| 01/24/2019. 434,014 434,014 ...465,660 0 16,592
1 story brick office building with 2 bays, drive-thru, and lot (214' x 571" . | Monroeville 12/01/1985. 1,303,382 | oo | 690,314 766,500 21,166 | o [ [ (21,166) | .... ..71,161
0599999. Total - Properties Held for Sale........ 1,737,396 0 ..1,124,328 ....1,232,160 21,166 0 ...(21,166) | ... 87,753
0699999. Totals .68,697,905 .34,243,463 987,998 0 ..(987,998) 7,508,932 3,300,747
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU RAN C E COM PANY

SCHEDULE A - PART 2

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

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
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity Columbus... 02/2412019. | MOOAY NOIAN. ..ottt ens | feebsessesb s b en b enseniens | eessesseneessesissseniensesseninens | esvenes 9,460
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cvviriiirereiceieres e OH...... 02/22/2019. | O & S ASSOCIAES, INC.....evverieirriieei et | frebsetsen s s ssen s enseniens | eessesseneessesssnssessenssnseninens | errenes 19,950
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cveerirriieeiiceee s OH...... 02/28/2019. | MOOAY NOIAN. ..ottt eneens | foessessen s s ensse st essensensens | eessessensessesssnssensensnssentens | eerenes 3,740
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COUMDUS.....cooeiiciee s OH...... 03/22/2019. | O & S ASSOCIAES, INC.....vuvreieirieiesercieis ettt essesenns | frssessesssssssessessesnssentensesantns | resessessesssnssensesasansensennnens | oesones 18,750
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COIUMDUS. ...t OH...... 04/22/2019. [ O & S ASSOCIAES, INC.......ouvvuirieeiiiriiiriiii et | fenisnbs ettt enssnsins | sebbeessiesi e sreeniens | crienes 15,050
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......oovevriiieiee s OH...... 04/26/2019. | Convergint TEChNOIOGIES LLC..........cvuiiriiiiiiiririiisieierisissi it sses | enbsesssssesesssssestesssssansnens | eessesssssessessssssessessesssensnens | rosvenes 42,536
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......ovvreriieieriicesie s OH...... 05/01/2019. | Shaffer CONSIUCHON. .......c.ucvuurercriiecireriiisi ittt | feeisessenb s si e en b ensentens | eessesseneessessssseniensessentnens | erveees 49,734
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......ooveeriieireeiiceiere s OH...... 05/01/2019. | Shaffer CONSIUCHON. ..........cvuurereriiitirerieieierie et | fenisesseni s s ases s enseniens | eessesseneessessssesessessnsseneens | eerenes 18,312
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COUMDUS.....covice s OH...... 05/14/2019. | MOOAY NOIBN.......c..couiireririieeireieiseieecee ettt ns st ssessenants | esssssessssnssnssessessssnsensesantns | resessessesssnssessesasansensensnene | revones 36,700
Miscellaneous building improvements on 21 story office tower & lot (141' x 282"), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......eooveiiressie s OH...... 05/15/2019. | MOOAY NOIAN. ......vvuririeirirerisisiesie sttt bsnssensens | entsessassessessssssentenssssansnss | enssessanssessessasssessesssnssansanns | essnes 19,033
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......ooeiriiieeie s OH...... 05/22/2019. | Merit CONSIUCHON SEIVICES. .......cuuvurirrireiiiieiseriseiesesie sttt bbbt nsnas | esbsessnss et ess s estesbssssntens | eeseessensessesssssensessesssensnens | osvnes 20,250
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cveeriieece s OH...... 06/10/2019. | CNtMATK COMPOTALION..........vvuveersireiiiiseeiciieei sttt teens | feebsebants s sb s es b ensentens | eebaessessnesess e st b essentens | feebeeesestesess e es b snssentens | rersessssssessesseneenes 126,302
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......ooveerieieieeiceiere s OH...... 06/21/2019. | MOOAY NOIAN. ..ottt ens | feebsessens s s esentessensentens | eessenseneessesssnssensensnnseniens | eerenes 7,762
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cveerieiieeereee s OH...... 07/0172019. | WSA SHUGIO. ...ttt | feessessens s enssssen s ensansens | eessessensessesssnssensensenssensens | eerenes 25,555
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COUMDUS.....cooviicieee s OH...... 07/08/2019. | O & S ASSOCIAES, INC.....vuvreeieirieieseicieisee ettt s sttt essesens | £rsssssessesassessessesnssansenesantns | resensessesssnssessesasansessensnens | revenes 7,300
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......eooiririesie s OH...... 07/09/2019. | Merit CONSIUCHON SEIVICES. .......vvurverireriseisiireieissiesse st ss st ss st ess s nsssssnnsas | esssessnsssessessssssnssesssssanssnss | tesssessassessessssssessessnssansinss | tessessosssessesssnssessossanssonsonss | nessesssssessnssnnsnses 301,466
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity Columbus... 07/11/2019. | Ohi0 TECANICA] SEIVICES. .........voveveceeeeiecveeerie et s s s s s ssesssessesssssesssansans | covessessessssssssessssssssssansssins | avssesssesssessnssnssssssnsssinns | cooieees 35,800
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cvoevii s OH...... 07/19/2019. | Merit CONSIUCHON SEIVICES.........vuuvuiriircieeieie ittt bbbt | feebsebsns s s esi s es s b essentens | eebaessessnessessnss s b sssentens | fesbaeesestessess s essesb e eniens | rersessssssessesseneenes 156,195
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......oveeeriiireeieicesie s OH...... 07/19/2019. | MOOAY NOIAN.......cvvurirriiiiereriiieieeie ittt ens | feebsessen s s asestessensentens | eessesseneessessanesensensnnseniens | eereres 8,050
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cvoerieriieeierceie s OH...... 07/23/2019. | O & S ASSOCIAES, INC......ovoveeieirricriiiietiice ettt naens | fonssesseniessesss st ensensentens | eessessensessensssssensensenssentens | eerenes 5475
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS. ... OH...... 07/26/2019. | Convergint TECNOIOGIES LLC..........evvririrririrerieisisseieissssssisessssessssesse s sss st esssssssssessans | esssessassessesssssessossnssnnsnnss | tossessassessessassessesssnsonsonss | roseenes 2,974
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity Columbus... 08/08/2019. | WSA SHUGIO. ...ttt sse st ese s s st sse s sesss s essssses e essessesssesssesesssesesessessensssssessessens | covseessssessisssessesssessessesssenes | corsessssesssessssssesessessssssenss | coreres 26,368
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........voiii s OH...... 08/15/2019. | Central City EIBCHIC, LLC........vveeerierieiiicrisii et sssniens | fetbsesssss s i estesbesssniens | eessessassessesssssensessesssensnens | essenes 702
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU RAN C E COM PANY

SCHEDULE A - PART 2

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

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

Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COolUMDBUS........cvoerreiierieieeeeree s OH...... 08/20/2019. | MOOAY NOIAN........ocouivrriiriereiiieiei ettt rens | fessesissssesseeseess st s ssenirens | fensessesssessesssssenssensessnnerens | eres 2,533
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......eooiiirieie s OH...... 08/20/12019. | Merit CONSIUCHON SEIVICES. .......vvurvuirrireiiiieie it ss st ss st ssssenssessensas | feessessassssssessssssnsssssessansens | toessessasssessossssssansssssessansens | soeees 46,760
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COIUMDUS. ...t OH...... 08/23/2019. | Merit CONSLIUCHION SEIVICES.........cvveuiiriiiiiiiieiriasiiesiiiiesississis sttt | foebssessiesssessesssssssensiensine | oessiessssnesnssnssieessessenesns | seeees 3,769
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......ovoiii s OH...... 08/29/2019. | Convergint TEChNOIOGIES LLC..........cvuiuriiiiiiriiereeicieriiseeesi ettt sbes | feisesistbesiess st sianiens | ressessstssessesssssenssesesssseens | reres 6,593
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......ocvverieiericsie s OH...... 09/01/2019. | WSA SHUGIO. ...t enin | febsesintbses et b s st aninens | fressesiteen e en e nneens | feres 46,375
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........veerriiieeiereeee s OH...... 09/12/2019. | WSA SHUGIO. ...t | fessenissises st es s s nsenirens | ressesineses et nenseneens | eres 3,735
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100"), occupied by reporting entity COUMDUS.....coovireie s OH...... 09/2312019. | EFOFA, INC....veeiteieeeeiieiei sttt nsenaees | fessessesssansessesnstessessesnssantes | essessesnessssessessenssassesesansns | essessesessssessesssenssassesenansns | serssenssnsssssessesnenes 490,167
Miscellaneous building improvements on 21 story office tower & lot (141' x 282"), parking garage, and lot
(474" x 100'), occupied by reporting entity COIUMDUS. ...t OH...... 09/23/2019. [ O & S ASSOCIAES, INC......couvveriieeiiiiiiriiiieie ettt enes | faebisessiens s ensienniee | eessienissnesnsss s enseneins | sreies 5,475
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COIUMDUS. ... OH...... 09/24/2019. [ MOOAY NOJBN.........coomiviiieiiiiii s | foebssens e sss s ensiensia | eesbiesisnisnsss s | sriias 34,035
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity Columbus... 09/25/2019. | Merit CONSIUCHON SEIVICES..........uuveiiiireieiieie ittt b sttt snias | ftssebansbsess et entesbensentens | rebsessessessesists st esssssentens | eebeeesestersesssssessnnssssseniens | rersesissssesssssenenenes 219,296
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......ocvvrervieiericeriere s OH...... 10/11/2019. | WSA SHUGIO. ...ttt bbbttt es | eebsentesb bbbt eninnienns | sresentesssessentnenenssnseniensnnn | arines 5,003
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cvoerveriieeieeee s OH...... 10/15/2019. | EION, INC...voviierieie ettt s | seisess s s s sen e enseninene | aresessesstesesseesnssentenieninnere | seeresiesssnesessensenesensennnsenere | cerenierenie e 665,605
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COUMDUS.....coveeicicee s OH...... 10/16/2019. | Convergint TECANOIOGIES LLC........c.. ottt ssenss | setesssesessssansensessssessesseenssans | sesessessesesassessesssnssessennesans | seeees 29,430
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COIUMDUS. ..o OH...... 10/18/2019. | MOOTY NOIAN........courveaiirriiriiei ittt bbb | entiessessssnis e ssensi st enisane | arissssessensss s ensssssssninnns | croes 5,440
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity Columbus... 10/21/2019. | Merit CONSHIUCHON SEIVICES.......ovuivrviuiieciriiseisiisieii ittt ns | aebsestesbesssns et estesbnins | seesestesssssssssesenssssensessnese | seenes 83,347
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......ocvvreriiei s OH...... 1072212019 | EIOTU, INC..vvveeiiii it nbes | sebsess et bt sen bbbt en it | attsessesintesen st s st eninnere | atirereeni et es st | cereninen et 133,814
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......oveiriiieeeicieei s OH...... 1073112019, | EION, INC..vvviiriii ittt | eebsees s b b en bbb ensesinine | aresessessntesent e b s st nieninnire | attressesistesess s st s | cerenieren e 370,390
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100"), occupied by reporting entity COUMDUS.....cooeice s OH...... 11/01/2019. | Merit CONSIIUCHON SEIVICES.......cuvuieuirieiereiiiriieieiete ettt es sttt ss e sssessenas | sesesssesessssansensesassessesseenssans | sesessessesessnsessesssnssensennesans | seeees 9,912
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.....vooiriirieesie e enrnies OH...... 11/20/2019. | Convergint TEChNOIOGIES LLC.........cvuiiririieieiieiseiisissisesis sttt ssanssees | aessessesssesssssssssessssssessessansss | sessessossssssnsssssessassessessansse | avees 25,912
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474' x 100'), occupied by reporting entity Columbus... 1172172019, | MOOTY NOIAN. ...ttt | essbsss bbb esss e | srisnssnssss s eessenaissesennsnnns | cries 3,570
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS........cvverii s OH...... 1112202019 | BTG, INC...vvveii ettt | oebses b e bbbttt sbenns | seesestensess st b s enseninen | arins 1,278,413
Miscellaneous building improvements on 21 story office tower & lot (141" x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......oveeririirericeie s OH...... 11/22/2019. | CeNtIMArK COMPOTAtION.........cuurvrriiereiiieririeie sttt benns | aniseesesbeasent b sseneensesinnene | aresessesstesesteesessentesienianire | ateresiesistesessessnssensennssnnere | ceresinessensnessesinseren 274,453
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......oveerieiieeceiere s OH...... 12/10/2019. | WSA SHUGIO. ...ttt bbbt s | sebsestesb s ens b enientenss | atesenteeseees st sen s ereenieninee | areres 3,803
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU RAN C E COM PANY

SCHEDULE A - PART 2

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

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

Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COolUMDBUS........cvoerreiierieieeeeree s OH...... 1201912019, | EON, INC...vovriieiii et | seisessesse et st enaenienine | areressesssnesenseesensentennnienere | arereres 1,419,764
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS......eooiiirieie s OH...... 1212312019, | O & S ASSOCIALES, INCu.vvvvvvveririiiiciseiissieisesie ettt sents | anssessesssisnnsesssessenssessessansss | aesessessasssessesssssenssesessannne | avseens 13,513
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COIUMDUS. ...t OH...... 12/30/2019. | MOOTY NOIAN. ......couiieiiiaiiiiei ettt | sebbsesb st snieens | cbbesssenes s sss e ensseness | orreias 5,627
Miscellaneous building improvements on 21 story office tower & lot (141' x 282'), parking garage, and lot
(474" x 100'), occupied by reporting entity COlUMDBUS.......ovoiii s OH...... 12/31/2019. | CentiMark COMPOTAtION.........c..rvrreuriuieriirciarieese ittt | stbsessesisbsen bt ensesisnine | atbessesisssensessessentenenissine | arireres 21,705
4813 BEAS PaW.......ceiriiiieicic e Springfield IL......... 01/2412019. | RANAY S. PEIEZ........euiieieeiiiei sttt snansenns | oeeetsssassesesansensees 432,364 | oo | e
4813 BEAS PAW.......ceeeicicieccce st Springfield IL......... 02/12/2019. | Michael J. Call Appraisal Service 900 | ovoeeeeereeeereeeeereeeeeeeenes | eeeeae
11393 Winterberry DFiVe.........ccccviviinirieisssessesnininns Plain City. OH...... 02/12/2019. | Towne Propertie: 165 | i [
11393 Winterberry DriVE. .........cvueririereeeieeseisesee e Plain City. OH...... 02/12/2019. | TOWNE PTOPEILIES. .....cveceereeceereieieie ettt neees £ 72 SN R
4813 BEAS PAW.......ouiviicieicii ettt Springfield IL....... 02/18/2019. | WIlliams APPIAISaAL............evuevrerieieeiseirieeiieieiseie st essessesnees 750 [ ooeeeeeieeeeeeeeeseeeeeiens | e
13 Shady GroVE ROGU.........eueiieireiiieiei et Hopkinton RI........ 04/22/2019. | Weeden Appraisal COMPANY...........c.weereeieireiseeeeriireseeeesssssseeeesessssessesessessessesessssessessssessesssesssassessesses 400 | oo | e
13 Shady GrOVE ROAU.........cuieierieieiieie ittt Hopkinton RI........ 06/26/2019. | MAhEW C. WIICOX........eeeeereriieeiciiee ettt ssse ettt ettt ensentessnens | oesssesssssessnsansassens 481,183 | oo | e
13 Shady Grove ROAM. ...t Hopkinton Rl........ 07/10/2019. | Fisher Appraisal Services. A50 | |
0199999, TOtal = ACGUINEA DY PUICRESE. .. ...ttt ees e eef ke EE ks € e8feeEeEEeE 8o R e e E SR EEE e EEf L E e £EE e EEEf oL EEE L E S8 EEE e E 8 S0 E R R E o R oL eEEEeEfehE o oLk EEeeEEfEEeLE oL e e eEE LR £EEEEEEEEHEE R £ E e EEE LR £EEEE L8Rttt | fniensensaes 917,994 | o0 | 0 6,165,901
0399999, TOAIS......e.vevrreueseerieeiseeseeteeessses s es b ses s bbb bbb b8 b bR s bR bR R SheLEseRE R eE R RS R R e L R LR R R bR bR E LR bR £ R R e Rt R R LR e L4aLEeREee bR R R R R LR R b 1R RS eEEE1eE R bR RSttt | b 917,994 | .0 | 0 6,165,901
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, IncIudmg Payments During the Final Year on "Sales under Contract"

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain Total Gain Interest Repairs and
Disposal and Changes in| Encumbrances Year's Impairment Change in inB./A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
1 story brick office building with 2 bays, drive-thru,
and lot (210" x 530") North Olmsted........... OH.. | 03/29/2019. | W. Scott Kaase..........c.coewerrurmvinrrnerirerirenins | veeees 1,118,315 | oo | e 531,155 | ......... 4,865 | ... [ e (4,865) 526,290 805,494 | ..o | e 279,204 | .......... 279,204 | oo | v 39,046
1 story brick office building with 2 bays, drive-thru,
and lot (310" x 286") Dayton.........ccccevuvenes OH.. | 05/15/2019. | Hi-Tek Holdings, LLC........ccccoevmiimmrirnicnnis | e 758,691 | ..o | s 386,490 | .......... AT | s [ (4,791) 381,700 529,505 | ..o [ e 147,806 | .......... 147,806 | ..o | v 27,760
13 Shady Grove Road..........cc.ccooveririiniinniciinns Hope Valley.............. RI.... | 09/05/2019. | Eric Richard ROM..........c.c.ccoovviiimiiinmiiinniinns | o 482,033 | oo e | | | [V USRS N 482,033 | .......... 482,033 | oo | s | 0 488
11393 Winterberry Drive...........ccocuociiniiiniiininnias Plain City........ccccoouu OH.. | 09/30/2019. | Ranjit Singh Takhar...........cc..cccoovnriinniiniiien | s 1,065,317 | .o | e 1,053,370 [ .o | o [ s 0 | | e 1,085,317 | ...... 1,055,317 | oo [ e | e 0 35,138
1 story brick office building with 2 bays, drive-thru,
and lot (240" x 330') Blue Ash........ccco....... OH.. [ 12/19/2019. | Chick-fil-A, Inc 603,137 \ (9,824) 263,955 | ....... 1,660,241 e 1,396,287 | ....... 1,396,287 | ..oooovivciniiniinns | e 71,530
0199999. Total - Property DISPOSE. ...ttt | i 4,017,493 | ..o 0] ... 2,244,794 .19,480 . O (19,480) | ..ovvcririns [ 2,709,294 | ....... 4,532,590 0 ] 1,823,296 | ...... 1,823,296 (U 173,962
0399999, TOAIS. ......ooovviiiriiiiii s | eniea 4,017,493 | ..o 0]... 2,244,794 | ........ 19,480 | .oooivvianad [ [ (19,480) | ..ovvvrieriinnns 0] 2,709,294 | ....... 4,532,590 | .cooviinrieniinn 0 ... 1,823,296 | ....... 1,823,296 | ..ooovvivininnn 0 ... 173,962




Annual Statement for the year 2019 of the M OTO RlSTS M UTUAL | N SU RAN C E CO M PANY

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EOS5, E06
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU RAN C E COM PANY

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

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Non-Registered Private Funds with Underlying Assets Having the Characteristics of Other Fixed Income Instruments - Affiliated
Intercompany Long-Term LOAN.......c.cererereserrese [ | COUMBUS...oocrorcrc [Ohio... [ Private PIECEMENt......c.crcrcsrsesrsmersrescrsese [ [1012012015]...oooooe | o 34,265,677 | .o R N L I P e e e 781,722 [ ...100.000
1499999. Total - Non-Registered Private Funds with Underlying Assets Having the Characteristics of Other Fixed Income Instruments - Affiliated.........ccooiiiiiiniiiiiins s esensseens | s 34,265,677 | ......... 30,786,190 | ....... 30,786,190 0 0 (] P (U I (L 781,722 | coovvevverrin 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | .cccoo... Philadelphia.............. Pennsy| Aberdeen Asset Management INC............ccoovuerevnenis | coveirennns 0812412017 | ..o | e 31,451,746 | ......... 30,432,392 | ....... 30,432,392 | ..... 1,770,171 | oo | e [ e [ e 2,222,668 | ....covvvrreieriraras | e 2.930
Adams Street 2012 Global Fund LP.............ccouvvrmerrens [ overes Chicago.......c..evvenner lllinois. | Adams Street Partners...........c.ovceeeeervneenerincenneeens | reveneenns 02/15/2012 cvoovvvee | vevrrns 10,394,051 | ......... 14,296,130 | ....... 14,296,130 | ..... 1,281,867 | .ooceoueecrerins | e | veveneesssiinsnens | oveenesiinssnennns | v 1,086,487 | ......... 2,609,600 | ....... 2.040
Arcmont Direct Lending Fund Il (USD) Special
Limited Partnership (formerly BlueBay) ~ |........ Grand Duchy............. LUX.... | Direct Lending Fund Il General Partner...........cccccocoees | corvirennen 01/25/2019] ..oovvvveee | v 5,686,612 | ........... 5,326,604 | ......... 5,326,604 | ........ 281,409 | .ooovoiiieicines | eererereeeenenns | e | e | e 138,361 | ....... 15,713,742 | ....... 5.130
Consumer Agent Portal LLC...........ccvvumverrenenniininens | ceernnens Minneapolis............... MINNES| HABA. ..ot sesssssessessnens | cesessanines 04/1712014| ..o | v 5,000,000 955,436 955,436 (52,763) [ .vvvrvrrveiirriees | eeererreriseinninenns [ eoveresinsisnnenns [ e | e | e | o 9.900
Crescent Senior Secured Floating Rate Fund.............. | ccoveeee DOVer......coovvvieirans Delawa| Crescent Capital Group LP...........cocvevvrenvermrinerivirnnnes | e 05/01/2007] ....cvovere | v 15,940,279 | ......... 28,467,478 | ....... 28,467,478 | .......... 671,855 | .oovcvciirieieiieies | ceeereeieeirieees | e | e | e 1,503,794 | .ot [ e 16.160
HarbourVest International Private Equity Partners V.... | ......... | Wilmington. . | Delawa| HarbourVest 03/29/2007| .. ...56,901 .56,901
HarbourVest Partners VIl Buyout Fund LP...........cccco. | covvrnee Wilmington................ Delawal HarbourVest............c.eveceeenernerieeineeenissiserienes | veeeseenns 03/29/2007| ......... 3| 3,984,089 | ........... 3,111,858 | ......... 3,111,858 | ...... 382,230 | .ooeveerierirnenins | cerrerineiieninees | e [ | e 498,574 | ........... 562,500 | ....... 0.430
HarbourVest Partners VIl Mezzanine LP...........cccccocees | coveenee Wilmington................ Delawa| HarbourVest...........ocovveeenenreirese s | ceveereeees 03/29/2007] ......... 2 | s 416,968 | ....ocovvnvn 177497 | o 177,497 | ... (11,261) [ covoeereeeireieees [ cerrerreeireineneeee | veeereereisereeeinee | ceveereeseesenneenes | ceveene 60,000 | ....... 0.310
HarbourVest Partners VIII Venture Capital Fund LP.... |......... Wilmington................ Delawa| HarbourVest............cvvereniniienesecnensecinns | e 03/29/2007| ......... 1] e 1,908,178 | ... 1,754,519 | ....... 1,754,519 | ... 329,211 [ o e [ e [ e 326,056 70,000 | ....... 0.170
HIPEP V 2007 European Buyout Companion Fund LP |......... Wilmington................ Delawa| HarbourVest...........coovieeiienniieeiiesneee s | e 05/02/2007] ......... 3| s 1,372,786 | ...ooveveve 399,833 | .o 399,833 | ... (172,159) | vvoevvvivererinnins [ e [ e | v 116,862 | ... 171,108 | oo 151,538 | ....... 2.360
HarbourVest Partners IX-Buyout Fund LP... . | Wilmington. . | Delawa| HarbourVest 12/21/2011] .. ..3,435,972 ..4,618,397 4,618,397 | ... 1,129,366 1,035,000 | ....... 0.430
HarbourVest Partners IX-Credit Opportunities Fund LP| ......... Wilmington................ Delawa| HarbourVest...........ccoicveieiceeeicceecceeeeeeeveeeens | eveeeienas 1212172011 ......... 2 I 514,314 | ............. 627,543 | ........... 627,543 | ......... 68,803 | oo | e | e | e 22,790 250,000 | ....... 0.410
HarbourVest Partners IX-Venture Fund LP.............ccc.. | coenee. Wilmington................ Delawal| HarbourVest...........ccoicveiiceniicceccceeeee e | eveveienns 1212172011 ......... T e 2,220,023 | ........... 3,530,698 | ......... 3,530,698 | ... 1,091,268 | ..o [ evireieieceeins [ e | e | e 417,183 | e 150,000 | ....... 0.260
MPC IN 2017-2018 DINO LLC.....ccovvvurrrerirrrirerirneens | cervrens Atlanta.........coocneeenne GOTGIE] vvvvveveersereeraseriseriseeesees st esssentns | sevsessnes 05/30/2017 | cecovvveeee | e 11,113 11,113 % T OTOOOOPOOR OUOPPUROPTORRSOUNR) VSUORTOSTOURPIURPOUR IRVRTORPOURPPORRUTORY VURTORPPORRORRPTR IO
Park Street Capital Private Equity Fund VIIl.........ccccoow. | covvrnne. Boston..................... Massac| Park Street Capital 05/04/2007 .. 1,952,147 | ........... 2,049,691 | ......... 2,049,691 | ......... (97,812) [ v [ e | eonsrisnssisnienins [ | o 854,134 | i 212,500 | ....... 1.680
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 84,843,874 95,816,090 ..95,816,090 ..6,030,539 0 0 XXX
Surplus Debentures - Affiliated
Wilson Mutual Insurance Company..........ccccoeveereeeres | cereennes Sheboygan................ Wiscon{ Private Placement.............ccooeurriurrerinrnieerennes | ceeennenees 11/05/2001 | ..ceoevves | v 10,000,000 | ........ 10,000,000 | ....... 10,000,000 | .eoovveeiririeins | eereereieireinnnnns | cereeeeeeinnienenns | cerreseeenenenniens | ceeeenes 325,000
Wilson Mutual Insurance Company.. . | Sheboygan. Wiscon{ Private Placement.. 05/20/2010] .. ..3,000,000 ..3,000,000 3,000,000 .97,500
lowa Mutual Insurance Company. . | DeWitt. .| lowa... | Private Placement.. 12/02/2003| .. ..3,000,000 ..3,000,000 3,000,000 | ..oueoienierieiiins [ e | e | e | e | e
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU RAN C E COM PANY

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
2899999. Total - SUMPIUS DEDENTUIES = AFFIIBEEA. ... ..veeveeretesersssi ettt sk eE1eEsee s e ee 880 E 1488088ttt snnnnes | sronisnes 16,000,000 | ......... 16,000,000 | ....... 16,000,000 0 0 (U] (U (L] I 422,500 | .o 0 XXX
All Other Low Income Housing Tax Credit - Unaffiliated
3.05233503 Units LTD Partnership WNC Institutional 3.05233503 Units LTD Partnership WNC Institutional
Tax CreditFundXx |, IVING...cooovveniienas Californ| Tax Credit Fund XxI ... 03/28/2006 ............ | ccoveveraee 1,508,081 | .........1,112,582 | ......... 1,112,582 | oo [ [ | | oo | o | i | oo 10.960
4399999. Total - All Other Low Income Housing Tax Credit - UNGFAIIBIEA. ..o ettt stiets ettetsetee et esses et ssseesetses et eses ek essesesses et ee s et ettt ees st st entesses et sasassesntansessessessnsansessnsnses | ansessesss 1,508,081 | ..........1,112,582 | ......... 1,112,582 0 0 (| [ 0 XXX
4899999. Subtotal - Unaffiliated. 86,351,955 ......96,928,672 | ..... 6,030,539 0 (] [ 0 XXX
4999999. Subtotal - Affiliated . .........50,265,677 | ........46,786,190 | ....... 46,786,190 0 0 0] i, 0 XXX
5099999, TOAIS. ... ..vureertittiie ettt bbb bbb bbb R e b He4eREeE s bt e e h oL b R R R b a bbb bbbttt neiens | eriens 136,617,632 | .......143,714,862 | ..... 143,714,862 | ..... 6,030,539 0 ([ [ 0 XXX
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU 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 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
Non-Registered Private Funds with Underlying Assets Having Characteristics of Other Fixed | Instr ts - Affiliated
| Intercompany Long-Term Loan.........ccoevenvnierncenneae | COIUMDUS. ... Ohio......... Private Placement...... ..o 10/20/2015. | oo | e [ e N7 S [T 100.000
1499999. Total - Non-Registered Private Funds with Underlying Assets Having Characteristics of Other Fixed Income InStruments = AffIlIAEEG. ..o ssinis cteitetiet st es sttt en st nees 0. T81,722 | o 0 XXX
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 0812412017, | oo [ e | e 2,222,668 2.930
Arcmont Direct Lending Fund IIl (USD) Special Limited Partnership (formerly BlueBay)..............c...ccc...... Grand Duchy..... LUX.......... Direct Lending Fund Il General Partner..............c.ccccoueieniinniinniieicnniscinnies 01/25/2019. | ..o | e 2,235,326 | ....... 3,550,436 5.130
Adams Street 2012 Global Fund LP...... ChiCAG0. ... veeeeercieeseee e lllingis....... Adams Street Partners...........coieeiirieieicseesse s 02/15/2012. | ..o | corereereireineeeeseiseseeneins | v 1,016,000 2.040
Crescent Senior Secured Floating Rate Fund...... Dover.......cc...... Delaware.. | Crescent Capital Group LP..........ccccc........ 05/01/2007. | ..o | e seiseiessieisnins | eveene 1,503,794 | oo | e 16.160
HarbourVest International Private Equity Partners V. . e WIIMINGEON. .....ocvviiiiicisssse i Delaware.. | HarbourVest............cccoocvviniiivniccicnininn, 05/31/2007. | .oovvvrvrriins [ i | e 15,938 | oo | s 0.230
HarbourVest Partners IX-Buyout Fund LP Wilmington. . | Delaware.. | HarbourVest... 1212172011, | e [ e | e 450,000 0.430
HarbourVest Partners IX-Credit Opportunities Fund LP..........ccccoouviivinnines Wilmington. . | Delaware.. [ HarbourVest... 122112011 | oo [ | s 75,000 | oo | e 0.410
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other = UNGIIAEEY. ..o ittt sttt en et ennsnessnnentennes | neesssanes 2,235,326 | ....... 8,833,835 | ......... 0 XXX
4899999, SUDLOEAL = UNGFFIIBIEA. ... ..ttt f 88 R8s f LR eEE e feLEeEEeEEoEEeEEeEE L EEE R 4R b EEE L E4EE R oEE e E R E SR EEE4EE 1R e EbeLE R eEEeEEeEE  feLEseEteEEoEE oL EoEEeEE oL EHEE oL b oL £EfEEE AL E R L f4EE £ Ef L E 1L LR LEf oL b E bbbt | eeeneeres 2,235,326 | ....... 8,833,835 XXX
4999999, SUDOLAL = AFFIIBEEA. .. ... etttk E £ LE LR E Rt 0 ... 781,722 XXX
5099999, TOAIS. ...ttt bbb SRS E bR f kbRt e biet eL4sebeeLe e e s oL e R e e LR R bR LR bR bR R R e oL E Rt e LRt h et R ens eLbseeiee b LR R e bR R LR eRE e LR E R LR LR LSRRttt | eenieres 2,235,326 | ....... 9,615,557 | cooveivvrierenceis 0 XXX
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU RAN C E COM PANY

SCHEDULE BA - PART 3
Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Non-Registered Private Funds with Underlying Assets Having Characteristics of Other Fixed | Instr ts - Affiliated

Intercompany Long-Term Loan.... |Co|umbus.. |0hio| Private Placement.. .110/20/2015. | 12/31/2019. ..34,265,677 0 . 4,261,209 | .....4,261,209 0
1499999. Total - Non-Registered Private Funds with Underlying Assets Having Char. of Other Fixed Income Instr. - Affiliated.........cccccouiviiiiniiniiiininnsiennies | s 34,265,677 | .0 | i 0 | s 0 0 0 0] s 4,261,209 | ....4,261,209 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

Adams Street 2012 Global Fund LP Chicago . | llinoi| Adams Street Partners.......... | 02/15/2012. | 10/31/2019. | ....... 14,304,191 | oo [ s 0 2,305,928 | .....2,305,928 0

Arcmont Direct Lending Fund IIl (USD) Special Limited

Partnership (formerly BlueBay) Grand Duchy............... LUX | Arcmont Asset Management. | 01/25/2019. | 12/11/2019. | ...couvvuevmvvcrveines [ woverereeirereinns [ e 0 [ covevererimeveiee | evreennn 740,567 | e 740,567 0

HarbourVest Partners VIl Buyout Fund LP......... Wilmington, . | Delay HarbourVest...........ccccvuevennne 03/29/2007. | 12/30/2019. | . 4,055,840 | ..oooviiereiiiies | e 0 .....1,326,212 0

HarbourVest Partners VIII Mezzanine LP....... Wilmington, . | Delay HarbourVest.........cccccoueueeee 03/29/2007. | 12/30/2019. | ............ 293,216 | oo | e 0 | eoeeeeeeeieeees | e 104,458 | ........ 104,458 0

HarbourVest Partners VIII Venture Capital Fund LP . | Wilmington.... . | Delay HarbourVest.... ...| 03/29/2007. | 12/30/2019. | ......... 1,932,348 | .o | e 0 507,040 | ........ 507,040 0

HIPEP V 2007 European Buyout Companion Fund LP.......... | Wilmington.... . | Dela\ HarbourVest.... ...|05/02/2007. | 12/30/2019. | ......... 1,136,305 | oo | e 0 637,696 | ........ 637,696 | ..o (43,478) [ oo | e (43,478) [ oo

HarbourVest Partners IX-Buyout Fund LP...........c..ccoovrunenee Wilmington, Delay HarbourVest..............c.c......... 12/21/2011. [ 12/27/2019. | ......... 3,689,246 | ...covierereiies | e 0 oo | e 650,215 | ........ 650,215 0

HarbourVest Partners IX-Credit Opportunities Fund LP......... | Wilmington.... . | Dela\ HarbourVest.... ...[12/21/2011. | 12/27/2019. 0 97,571 | v 97,571 0

HarbourVest Partners IX-Venture Fund LP ... | Wilmington.... . | Delay HarbourVest.... ... 12/21/2011. | 12/27/2019. 0 | eooeeeeeereeees | e 770,090 | ........ 770,090 0

Park Street Capital Private Equity Fund VIII..........cccoovvvnnnnne BOStON. ... Mass| Park Street Capital................ 05/04/2007. | 12/20/2019. [ I [P 712,500 | ........ 712,500 [ oo 0
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..........cccocooveiviinciniinisicincines | 0000.32,061,980 | o0 | i 0 | 0 0 0 0 s 7,852,277 | ....7,852,277 | ........... (43478) | oo 0 | o (43478) | oo 0
All Other Low Income Housing Tax Credit - Unaffiliated

3.05233503 Units LTD

3.05233503 Units LTD Partnership WNC Institutional Tax Partnership WNC Institutional

Credit Fund XXI IVING. s Calif Tax Credit Fund XXI 03/28/2006. | 12/31/2019. | ......... 1,508,081 0 o [ [ | | oo (395,499) (395,499)
4399999. Total - All Other Low Income Housing Tax Credit - Unaffiliated. ... i nnssnes | cniiienes 1,508,081 | .0 | eiiiiiiiinnn0 | 0 0 0 0 0 0 |0 | s (395,499) | ......... (395,499) | ..
4899999, SUDOtAL = UNAFFIHIEA. ...t ettt | s 33,570,061 0 [ 0 0 0 [ I 7,852,277 | ....7,852,277 | ...........(43,478) | ......... (395,499) | ........ (438,977) | ..
4999999, SUDOLAL = AFFIIBIEA. ...tttk Rt | enies 34,265,677 | ..oovovvinnnenad (O R [V 0 0 0 [ I 4,261,200 | ....4,261,209 | ..coccoovririnnnnne (] [ 0 0 0
5099999, TOAIS. ......ervvuerseeeaisseeeseeeseessesese s s8R EieeEReeA SRRt | enins 67,835,738 | ..ovverrircnenad (U [ (V1 I 0 0 0 0 . 12,113,486 |....12,113,486 | ........... (43,478) | ......... (395,499) | ......... (438,977) | v 0
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U.S. Government - Issuer Obligation:
912810 FH 6 |UNITED STATES TREASURY... CF.. ...1,963,693 |...127.221 ..1,991,403 1,565,310 27,110 | eenn(32,383) | e [ | e 3.875 |...... 1.342 |AO...... ..12,927 .59,963 | 12/04/2013. | 04/15/2029.
912810 FR 4 |UNITED STATES TREASURY. CF.. 1,655,243 |...108.130 1,771,364 .1,638,180 ..28,368 002375 .38,426 | 05/05/2014. | 01/15/2025.
912810 PZ 5 |UNITED STATES TREASURY... CF.. ..3,725,326 |...113.823 3,955,182 LB8AT5 | iin(25,999) | oo | e | 2.500 .97,658 | 09/03/2010. | 01/15/2029.
912810 QF 8 |UNITED STATES TREASURY... CF.. 868,598 |...117.549 802,437 13,898 | .vveeeeee(4,980) | v [ e [ 2.125 .16,824 | 11/04/2015. | 02/15/2040.
912810 QV 3 |UNITED STATES TREASURY CF.. 1,407,688 .1,822,096 31,552 .....0.750 .13,482 | 06/20/2013. | 02/15/2042.
912810  RF 7 |UNITED STATES TREASURY. .....ccvtiiriiirieiersisssiesnsissienssssssssssssssssssenes | sevenes ...1,619,344 1,545,782 26,768 | covverreeen(6,796) | oo | e | s 1.375 08/07/2015. | 02/15/2044.
912828 H4 5 |UNITED STATES TREASURY... CF.. ...1,007,085 .1,086,440 . 18,820 | voovereerene(978) | s [ v [ 0.250 ...2,683 | 09/22/2015. | 01/15/2025.
912828 MF 4 |UNITED STATES TREASURY... | v 866,658 ...868,678 | ..o 874793 | e 15,045 | oiveirea(12,666) | oo [ [ 1.375 e 11,797 1| 06/30/2015. | 01/15/2020.
912828 PP 9 |UNITED STATES TREASURY.........ccccc... CF.. 3,848,324 | ..... 99.546 | ... 3,864,298 | ... 3,881,922 | ..cccoonnee. 3,930,519 | covovevernns 67,221 | 1.ccereeer(56,905) | cooovverierieni | e | e 1125 | ...(0.422) [Jd.coves | 020,174 | e 43,132 | 06/14/2013. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY......cstiuiinerierieineesssissssessesessessssissssssssenes | seneees 358,074 ....380,009 | ... 381,880 6,584 | ovveverereee(1,453) [ e e [ 0.125 470 | 05/16/2016. | 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY... SD.. . ...1,067,869 141,730 | e 1,189,313 19,770 | vovvvrieereen830 | e v [ 0.625 11/23/2011. | 07/15/2021.
912828 SA 9 |UNITED STATES TREASURY. SDu | [ e | e 673,864 947 | e 715,886 [ o, 716,266 | ... 739,998 12,405 (GY£5)) [T ORI BN 0.125 08/16/2012. | 01/15/2022.
912828  T6 7 |UNITED STATES TREASURY .....cooviiririiirinrirniineesssissienississsssssessssssienes | sevenes 1,436,415 | ... 99.398 ..1,490,970 1,500,000 | ...ocvounee 1,466,890 | ..o | e 17,463 | oo | e | e 1.250 03/29/2018. | 10/31/2021.
912828 UH 1 |UNITED STATES TREASURY... CF.. . ..2,281,948 | ..... 96.590 | .... 2,476,673 | ..... 2,564,109 | ... 2,555,708 44,413 2,942 | oo | e | e 0.125 08/09/2013. | 01/15/2023.
912828 WU 0 |UNITED STATES TREASURY. CFo | s s L [P 3,632,190 | ..... 95.899 | .oovvrenne 3,845,359 | ..oovvienns 4,009,801 | ..oovvvrnee. 3,976,834 69,449 7,233 | oo | e [ e 0.125 09/22/2015. | 07/15/2024.
912828 XL 9 |UNITED STATES TREASURY... CF.. ..1,840,774 | ..... 96.412 1,924,964 1,996,602 ...1,994,105 34,574 428 [ i [ e [ 0.375 05/16/2016. | 07/15/2025.
912828 YT 1 |UNITED STATES TREASURY.....ccitiuiirnirmensinsissmsssnssssnssensesessessssnssssnsssnsenes | seenes 10,476,422 | ..... 99.867 | ............10,486,035 ...10,500,000 | .. .10,476,730 R10LC I RN [PORTRN FR 1.500 12/30/2019. | 11/30/2021.
0199999. U.S. Government - ISSUEr OblIgations. ..o 38,729,515 XXX | s 40,704,697 | ..ooovvnnn 39,974,545 | ........... 40,734,890 | ............ 484,451 | ........ (127,168) 0 0 XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179T 7K 5 | G2 MAS398 - RMBS.........coouieuiiriiieeieiseisesies st CFo | s 7N I L [P 1,760,873 |...102.476 | .............. 1,764,091 | oo 1,721,467 | oo 1,760,080 811 [ s [ e [ e 4.000 08/07/2018. | 08/20/2048.
3620AD  NY 4 |GN 726807 - RMBS........cocoovrierrimrireriiniississssnsiessssssssssssssssssssssssensssssssssssenns | vennes | oo | vevevennensdh | evvcenniensd | e, 52,216 |..111.306 | ...cccooovvrnrnnee 56,737 | oo 50,974 52,497 [(GI5) ) STOTOOTON ENVPURIRORIN BV 5.000 08/19/2009. | 09/15/2039.
3620C6 EG 6 |GN 749935 - RMBS ..191,296 |...106.484 195,220 | coovevrirernn 183,333 192,982 ((CT£:)) [T USRI DR 4.000 10/21/2010. | 11/15/2040.
36291E H8 7 |GN 625855 - RMBS. . ..308,738 |...100.123 | .................282,300 | ....... 281,953 292,648 (1,008) [ oo | e | s 5.750 06/03/2005. | 06/15/2035.
3629TH  C9 3 | GN 628396 - RMBS........coeoevereeeeereeriseeriesseseeesssssnesssssssnsssssssesssssssssnssneins | ooveene | oo | eeveerienidt | cvvereenea | e 401,714 |..110.312 | oo 17,072 | 378,084 386,287 (B91) | everrereermerrens [ e [ e 6.500 02/20/2004. | 10/15/2028.
36291 W3 0 | GN 629866 - RMBS. 413,296 |...100.124 ...407,188 409,559 860 [ ..o [ e [ 6.250 12/09/2009. | 09/15/2034.
36297D K3 0 |GN 708714 - RMBS . ....44,868 |...109.005 | .... ..47,354 43,442 |. 44,519 (14 IR [VRRNRRN IOV 5.000 03/25/2009. | 04/15/2039.
0299999. U.S. Government - Residential Mortgage-Backed SECUNHIES. ... sssisssnssssssssnsens | crsseseseees 3,173,001 XXX | s 3,170,466 | ..o 3,066,441 | ..ocovvnve. 3,138,571 | oo 0 (1,139) 0 0 XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
38376G DN 7 |GNR 1018 C - CMBS 736,878 |..102.477 | .ccoovvvirrnnn. 719,601 | oo 702,207 729,990 (3,160) [ oo [ e [ s 4.377 01/24/2014. | 03/16/2051.
38376G  XT 2 |GNR 10148A C - CMBS ....36,928 |..... 99.860 35,852 | . 36,227 (170) | evervesvrnninens [ [ 3.074 09/30/2010. | 12/16/2050.
0399999. U.S. Government - Commercial Mortgage-Backed Securities e ..773,806 XXX . ...738,059 | .o 766,217 | oo 0 (3,330) 0 0 XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENE. .. ..ooietiressiisereesessessessssses st e8| ebnnsienes 42,676,322 XXX | s 44,630,566 | ............ 43,779,044 | ......... 44,639,677 | oo 484,451 | ......... (131,636) 0 0 XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
13063B 4N 9 | CALIFORNIA ST......cooieirimirieiiiieiertssiseesesssesssessesssssesssssssssessesssssssssssnns | wneees | 2| ... 1FE 933,616 {...112.502 | ....coevvrnvcne 900,016 | ....... 800,000 848,132 | ..o | e (13,876) [ .ooverrereercnins [ crverrneeneriieines [ e 5.000 |......3.040 |AO...... 04/12/2013. | 10/01/2027.
13063B  E2 4 | CALIFORNIA ST....ooiiiiiiiiiieineireeiisessisssisssie e ssssesssssssssesssssssssssenssssses | sevenes | o0 2| 1FE 559,655 |...110.222 | ...cocvvrrnee. 551,110 | oo 500,000 518,135 (6,368) [ ..ooeververiiciins | e | s 5.000 |.....3.561 |MS...... 09/25/2012. | 09/01/2036.
13063B  PX 4 | CALIFORNIA ST.....oooiiiriiiieiinieieeisississsisssiessesssssessssssssessesssssssssssnns | svenes | o 2| 1FE 1,242,425 |...106.770 ..1,334,625 1,250,000 183 | oo [ e [ 5.000 |.....5.040 |AO...... 07/24/2013. | 10/01/2041.
13063B  S6 0 | CALIFORNIA ST ECONOMIC RECOVERY ......ccoviimerinrererirrereesseessersensenens | weveees | 2| 1FE 1,145,470 |...111.853 ..1,118,530 1,000,000 | .o ,050,624 | oo [ s (15,362) [ .ovvvverereererins [ cererineerneniiseines [ veenns 5.000 |.....3.261 |FA...... . 03/15/2013. | 02/01/2027.
13063C  ZY 9 | CALIFORNIA ST...coouiieiiiiiiierinietiiessissiesssesssssssssessssesssesssssssssssssssenes | novees | o0 2| 1FE 2,165,240 |...114.588 | .............. 2,291,760 | ..covvernvn. 2,000,000 | ..ocvvrneen 11,285 | s [ e (14,807) [ vooverrerereierins [ e [ e 4.000 |...... 3.070 |MS......| ..c......26,667 | .......... 80,000 |03/10/2016. [ 09/01/2032.
207720 WQ 1 | CONNECTICUT ST...ouoouiimiierirneeieesssisnenssesssssssessesessessssssssssssssesssssssssssnss | sneees | 2| 1FE 791,333 |...108.109 ....750,000 771,216 (4,130) [ oo | e | e 4.000 |...... 3.340 |MS...... .30,000 | 10/09/2014. | 09/01/2033.
452152 CJ 8 |ILLINOIS ST...cooiiiirierineicinsiseissisiessssiesessssiesssisesesssssssssssensssssssesssssenes | sonenes | o 2| . 1FE 782,490 |...100.296 750,000 | ..o | e (18,694) | ..ocvvvvirriiriens | e | v 5.000 |...... 2.461 | JJ....... .37,500 | 03/29/2018. | 01/01/2023.
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57582R  EL 6 | MASSACHUSETTS ST.....coiiiriieimirinriineeierieesenssssssessessssssssesssssssssesssesenns | sevees 2| 1FE 1,440,550 |...118.345 | .............. 1,479,313 | oo 1,250,000 | ..oooorrenee 1,362,622 [ ..o | erereenns (18,448) | ....vvvvercercrins [ e [ e 5.000 |...... 3.200 |Jdvrse | v 31,250 | ..coooee 62,500 |06/25/2015. | 07/01/2032.
B8609B X6 9 [OREGON ST......ooiiiiiiiiesiieiiesieisssisesise s sssssssssssssssessssenss | seveons 2| 1FE 595,360 |...120.485 | ................602,425 | ....... 500,000 574,687 (8,725) [ oo | eevrseineiieiiienins | e 5.000 .25,000 | 07/26/2017. | 08/01/2042.
70914P  VC 3 |PENNSYLVANIA (COMMONWEALTH OF)...... 2 ... 1FE 278,023 |...112.268 . 250,000 269,601 (4,836) ......5.000 .12,500 | 03/29/2018. | 10/15/2032.
70914P VU 3 | PENNSYLVANIA (COMMONWEALTH OF).....cooviiiiriierneinecrnesiserseniesisnenins | evenns 2| 1FE 756,197 [..116.891 | oo 759,792 | i 650,000 727,590 | ..covvoviivciieiiecins | e (16,416) | ...covvverriniins [ e [ e 5.000 .32,500 | 03/29/2018. | 06/15/2029.
93974D  BE 7 [WASHINGTON ST....ooiiiiiririiiierierieseseessssssersesssesesssesssssssssesssessssssssssanes | sosees 2| 1FE 419,914 |...112.676 405,831 (8,109) [ covvernrererierins | vevrrveernerieeineeis | e 5.000 .18,750 | 03/29/2018. | 08/01/2033.
93974D BG 2 |WASHINGTON ST 2| 1FE 1,133,750 |...112.415 ...1,057,012 (14,751) ......5.000 .50,000 | 05/20/2014. | 08/01/2035.
93974D  HF 8 [WASHINGTON ST....ooiiiiiiiiiiiiieiiieiesssisssssiesssssseessssssssesssssssssessessssssees | ovenes 2] ... 1FE 1,621,607 |...115.849 ..1,570,418 (29,482) [ ..o | e [ s 5.000 .71,250 | 03/29/2018. | 08/01/2032.
97705L  BG 7 |WISCONSIN ST.....ouirerrirreieerririseessesssesssessesssseessssssssssessesssssessssssssssessenes. | seeees 2| ... 1FE 591,340 |...110.705 | .................553,525 | ....... 500,000 533,814 ) SRS ISTSIRRORT BURPO 5.000 .25,000 | 08/06/2014. | 11/01/2025.
97705L  BH 5 |WISCONSIN ST.....ouiiiiiiiriiieieiseiisesiiesseesseissssssssessssssssessssssssssesssnnes | soveees 2| 1FE 587,310 |...110.557 785 | s 500,000 532,403 (10 BT6) [ oo [ e [ e 5.000 08/06/2014. | 11/01/2026.
97705L  BJ 1 [WISCONSIN ST.....ooiiiiiiieiiniinistisssisssssssenssensssesssnsssssssensenessesssnsssnsesnsenes | seenes 2| 1FE 584,505 |...110.469 | ...ccoovvvnenns 552,345 | ....... 500,000 531,416 | oo | o (10,531) [ oovverevenrnninens | e | e 5.000 08/06/2014. | 11/01/2027.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............cccccceveneeas 15,628,784 XXX ....15,737,466 14,858,221 (206,617) 0 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........verrnineisinirinierssisssssessissneenes 15,628,784 XXX ....15,737,466 14,858,221 (206,617) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
102475 UL 5 [BOWIE MD...oivoniiriciiiieiesseeissss st issssssssesssssssssssasssnssns | eevnns | oo [ eeveneinens 2| 1FE| v 1,000,000 |..... 97.813 | ... 978,130 | .............1,000,000 | ... 1,000,000 [ ..o | e | e | | 3.000 10/30/2019. | 07/01/2040.
12343E  CT 5 |BUTLER CNTY KANS UNI SCH DIST NO 385 AND........ccocvevumrerierinirneeinerienns | verenes 2| 1FE 903,750 |...122.353 ....750,000 870,681 | ...ovvocvierrncenrnes | vrrreeeee(13,991) s [ [ e 5.000 07/21/2017. | 09/01/2032.
181070 ET 6 | CLARK CNTY NEV WTR RECLAMATION DIST......cooniirrieirnienerieniesesneeis | cevs 2| 1FE 571,285 |...112.849 500,000 548,923 | ..o | rvrreneene(8,884) | s [ e [ 4.000 08/04/2016. | 07/01/2032.
199492 PD 5 | COLUMBUS OHIO......coiiriiriiiriieineissiisssiesisesissssssssssssesssssssssssessssnsisens | svsses 2| 1FE 530,505 |...111.038 500,000 518,220 | ..ovvververrnriinnies | vvreeeneee{2977) s [ [ 4.000 08/20/2015. | 07/01/2033.
248866 TV 7 | DENTON TEX....oiieiirimerierirneesensseisenssessssesssesssssesssssssssssssesssssssssssssssssssens | eonnees | 0 | svevsenes | vevens TFE| oo 611,195 |...106.214 500,000 526,540 | ...oovverrerrncennnns | e (12047) s [ e [ 5.000 05/01/2012. | 02/15/2022.
249174 SE 4 |DENVER COLO CITY & CNTY SCH DIST NO 1. | vevees 2| 1FE 552,190 |...111.295 500,000 518,392 [ .oivevieeeireies | everereeeeene(5,873) [ o [ [ 5.000 08/29/2013. | 12/01/2025.
262633  EY 2 | DU PAGE CNTY ILL...ouiiiiirireerciiesierieriesesseesssssssssessenssessssssssssesssssssens | eonnees | o | vveverenes | vevens 1 =5 231,397 |...102.249 ....210,000 211,540 | oo | e (1488) | s [ e [ 5.600 02/02/1999. | 01/01/2021.
266705 K3 5 | DURHAM CNTY N C.ooooniiiiiiieiisciseeissisties e isssssnss | seeees 2| 1FE 440,169 |...116.128 ....380,000 423,361 | .o | errreereeenn(9,828) | ot [ [ 5.000 03/29/2018. | 04/01/2031.
304657 NF 2 | FAIRFIELD OHIO CITY SCH DIST......coiviriieiriiserierierineeissieseniesieneseenes | veenes 2| 1FE 853,658 |...114.335 750,000 797,212 [ v | v (T1,384) s [ [ 5.000 08/28/2014. | 11/01/2035.
366155 XP 9 | GARLAND TEXINDPT SCH DIST.....cotvumirmerirrereeseninsrsessesesseeseessssessessnenes | weeees 2| 1FE 550,325 |...100.450 500,000 500,828 | ....oooeriereneernrrins | wrvrrrrneeene(8,686) [ oo [ e [ 5.000 06/23/2011. | 02/15/2026.
417123  EG 7 |HARTNELL CALIF CMNTY COLLEGE DIST.....ccvvvrirernririeerieinereiersissenenes @.... 3. 1FE 224,740 |..... 57.971 500,000 264,831 12/09/2015. | 08/01/2035.
592112 RS 7 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C......cocoovvereerrierreinerinens | wereees 2| i 1 126,163 |...109.570 100,000 107,267 | cooovvevrrverrerirenes | erreeerneeee(2,807) [ oo | e | s 5.000 11/01/2012. | 07/01/2023.
592112 RW 8 | METROPOLITAN GOVT NASHVILLE & DAVIDSON C......cocoovverierrirnrirnerinns [ s 2 504,652 |...109.540 400,000 429,068 | ... | e (11,227) | i [ i [ 5.000 11/01/2012. | 07/01/2023.
613681 U8 6 | MONTGOMERY CNTY TEX......coivuiiuirinirierienireessninssiesienessessssessssesisenes | soenes 2 597,570 |...114.567 500,000 546,047 | ...oovvvvrerrncinnes | erreeeree(10,308) | oo [ e [ e 5.000 09/17/2014. | 03/01/2027.
702334  CH 4 | PASADENA TEX INDPT SCH DIST.....coniiirireireiseisesesessesssseessssssissessnns | seeees 2 526,780 |...109.599 ....500,000 515,159 [ .oovvecrierineenenins | ervrrrnenne(2,670) v [ e [ e 4.000 04/22/2015. | 02/15/2034.
735371 NU 6 |PORT SEATTLE WASH. 2 543,665 |...110.135 ....500,000 522,625 ......4.000 04/15/2015. | 06/01/2029.
736679 RD 5 |PORTLAND ORE.......ccooiiirimerierineiseenessssssenssessssesssssssssesssessssssssssssssnens | seeees 2 690,99 |...101.508 650,000 650,000 [ ..oovvmrerrireerrnins | evrrerienineeeens | e | e | e 5.000 06/24/2011. | 06/01/2027.
76541V LT 2 [RICHMOND VA ..ottt ssssssssenss | eveons 2 628,830 |...109.765 500,000 535,522 | ..covcviiverrerienins | e (13,485) [ ..o [ e [ e 5.000 08/07/2012. | 07/15/2023.
797508 FZ 6 | SAN DIEGUITO CALIF UN HIGH SCH DIST...... 2 532,460 |...111.575 500,000 519,030 (3,061) .....4.000 04/16/2015. | 08/01/2033.
797508 GA 0 | SAN DIEGUITO CALIF UN HIGH SCH DIST......ctuurrereerneeieeineinneriseensesenens | woeees 2 530,665 |...110.942 500,000 517,995 (2,891) [ oo | e | e 4.000 04/16/2015. | 08/01/2034.
882723 B4 0 | TEXAS STt esssnses | sesenes 2 652,535 |...105.474 651,996 (B11) [ verrrerverieirens | eerrvreersniseeenines [ s 3.311 03/29/2018. | 10/01/2028.
882724 QP 5 |TEXASST.. 2 1,000,000 |...100.998 1,000,000 ...1,000,000 3211 11/14/2019. | 04/01/2044.
982696 QQ 2 |WYANDOTTE CNTY KANS UNI'SCH DIST NO 500.........cmmuimriciinriiciienians | ereeee 2 568,690 |...122.760 . 549,753 (6,555) [ ..voveverereirniins | eevrnrineiiniienins | e 5.000 12/02/2016. | 09/01/2027.
982696 QR 0 | WYANDOTTE CNTY KANS UNI SCH DIST NO 500......cceverierimieireersennnineens | werenes 2 565,590 |...122.199 500,000 547,568 [(S4SX ) IR [VRRRN IO 5.000 12/02/2016. | 09/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 13,937,809 XXX 13,869,187 ...12,890,000 13,272,557 (124,657) 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession . 13,937,809 XXX ....13,869,187 ...12,890,000 13,272,557 (124,657) 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
010268 AU 4 | ALABAMA FED AID HWY FIN AUTH SPL OBLIG R | ......... ?‘ ...... 1 FE‘ 522,590 | ...109.959 | ................. 549,795 | ................. 500,000 512,193 | (2,368) | | ...... 4.000 | ...... 3.430 | MS...... | ............ 6,667 | .......... 20,000 | 04/24/2015. | 09/01/2034.
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011798 KU 8 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH 893,033 {...110.062 | .....cocconuvene 825,465 | ....covvernn. 750,000 798,865 | ...ocvvncrerererncernrnis | evrrreenns(14,973) s [ e [ e 5.000 |...... 2.781 |FA o] o 15,625 02/27/2013. | 02/01/2029.
011798 KV 6 |ALASKA MUN BD BK ALASKA MUN BD BK AUTH 1,481,263 |...109.840 1,373,000 | .oovrienne 1,250,000 | ...ocvvenee 1,329,156 | .ovovvervnvcrerinnins | eerreerens(24,225) | oo | e | e 5.000 |...... 2.841 |FA....... ...26,042 02/27/2013. | 02/01/2030.
011798 LL 7 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH 636,802 |...110.857 576,456 | . 520,000 559,466 ......5.000 02/27/2013. | 02/01/2025.
011798 LM 5 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH 910,380 |...110.698 | .................830,235 | .....cc.....ccc. 750,000 804,379 | ..o | oo (16,744) | s [ s [ 5.000 02/27/2013. | 02/01/2026.
01179R  FK 4 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH 578,725 |...113.590 500,000 540,710 [ ..oovvecrrerrncennnes | evreireeene(T,823) v [ e [ 5.000 09/25/2014.| 10/01/2033.
01244Q CC 8 |ALBANY N'Y MUN WTR FIN AUTH SECOND RESOL.... ...1,043,720 |...106.957 .1,000,000 ...1,009,605 .5.000 06/24/2011. | 12/01/2033.
027650 JR 6 | AMERICAN MUN PWR OHIO INC REV 563,495 |...108.658 | .................543,290 | ....... 500,000 527,391 5.250 01/03/2017. | 02/15/2031.
04048R  UE 4 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV... 587,025 |...109.440 ....490,000 516,481 | ..o | vrerreered(10,097) | o [ e [ e 5.000 05/03/2012. | 07/01/2024.
04048R  UU 8 | ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV......ccvvrvvvermrnrrerernnenns [vvree [ o | ververeeen2 | ere TFE | i 1,719,144 |...109.332 1,435,000 | oo 1,512,552 | oo | errneerenn(29,569) | oo | e | e 5.000 05/03/2012. | 07/01/2024.
040654 XH 3 |ARIZONA ST TRANSN BRD HWY REV.......ccoocimiviririiriiierineeeniesinsinesienes | vvenes 2| 1 339,744 |..109.440 | .................306,432 | ....... 280,000 297,211 [ v | vrreeeene(8,598) [ o [ e [ 5.000 01/17/2013. | 07/01/2028.
040654 XM 2 | ARIZONA ST TRANSN BRD HWY REV......ccooomiimriiieiierieseneesnsiseissessenes | eoneees 2| 1FE 570,284 |..109.332 | ..cccooeeerrn.513,860 | oo 470,000 498,890 | ..vvovereerrrineries | eerreenenne(11,072) | o v [ e 5.000 01/17/2013. 07/01/2028.
047061 CY 0 |ATHENS-CLARKE CNTY GA UNI GOVT WTR & SEW.......ovvvmrvmerirerirniivinins [ vorenes 2| 1FE 518,940 |..109.934 | .................549,670 | ....... 500,000 510,672 | .oovvverrerrneeinnes | evvreeeneee(1919) s [ [ 4.000 05/06/2015. | 01/01/2032.
04780M VW 6 | ATLANTA GA ARPT REV......oiuiiriieierinirineeiesisisssessssssesssesssssssssssssssssssenes | voneees 2| ... 1FE 603,025 |...120.875 | .................604,375 | ....... 500,000 600,404 | ..o | e 2,621) s [ e [ 5.000 09/18/2019. | 07/01/2044.
051249 GM 6 |AUGUSTA GAWTR & SEW REV. et | i 2| 1FE 548,720 |...106.878 | ................534,390 | ...ccoceevins 500,000 514,953 | oo | vvrieenene(5,152) [ s [ [ 4.000 11/13/2012. | 10/01/2029.
05922K VL 0 |BALTIMORE MD PROUJ REV......cccvtiirimimirirrirerieissesienssesesssessssesensessnenens | coveens 2| 1FE 558,430 |..112.277 | ...............561,385 | ....... 500,000 526,816 | ....ovocreererncrnrnis | wvrrieneene(8,135) v [ [ 5.000 05/28/2014. | 07/01/2043.
059231 WY 2 | BALTIMORE MD REV......coosiiiiiniiieiieeieisseississesiesiseessesississssssssessssnsns. | seeees 2| 1FE 562,830 |...112.785 | ...ccccc0er..563,925 | oo 500,000 532,572 | .ovvvververrncinneins | vvreeneene(T,508) [ s [ e [ e 5.000 09/29/2015. | 07/01/2038.
086377 DJ 4 |BESSEMER ALA GOVERNMENTAL UTIL SVCS CORP.........ccovvvirerrnreriirerns | cevees 2| 1FE 893,790 |...121.577 866,412 | .o | verreeend(12,962) [ o v e 5.000 11/01/2017. | 06/01/2030.
10741M  BM 5 |BREVARD CNTY FLA LOC OPT FUEL TAX REV.......oevimierineereriserinerienens | ceves 2| 1FE 566,435 |...120.446 BATT36 | .oovvvecrierneennnins | erverieneene(8,375) e [ e [ e 5.000 . 11/30/2016. | 08/01/2028.
139372 QE 9 | CAPE CORAL FLAWTR & SWR REV......coviiiiiniieiiiiiieiniieieisssiesssssssissnsns | coven 2| 1FE 849,270 |...118.131 810,092 [ ..ovvvvvevrvrrerivnnees | verrereeene(9,288) [ o v s 5.000 |.....3.451 [AO...... [ 09,375 | i 37,500 |06/19/2015. | 10/01/2031.
160131 DB 1 |CHARLESTON EDL EXCELLENCE FING CORP S C.......occvvvvnirimrrmerireennnes | vevree oo [ cevviri 2| 1FE| coovir 1,288,012 |..113.448 | ..............1,304,652 | ..............1,150,000 | ............. 1,247,507 [ .o | eerereeerne(23,296) | v [ [ e 5.000 57,500 | 03/29/2018. | 12/01/2030.
162393 FV 9 |CHATTANOOGA TENN ELEC REV. 569,815 |...117.126 542,240 | ...ooooirerrncnnins | vrrrieneene(8,655) [ s [ e [ 5.000 cereern25,000 | 07/23/2015. | 09/01/2040.
167593 HH 8 | CHICAGO ILL O HARE INTL ARPT REV.......ccoimiimiririieinciiesiesienissinsei 731,250 |...103.827 735,768 | ..oovvererrnceinnes | cerrrerenenn 1122 | s [ [ 4.000 |....4.235 |W....... | ... 15,000 | ... 30,000 |09/21/2015. | 01/01/2030.
167593 TM 4 |CHICAGO ILL O HARE INTL ARPT REV. 569,945 |...116.828 ....500,000 BABATS | ..ovvocverncenenns | veriennene(T,218) [ e [ e [ e 5.000 .25,000 | 11/04/2016. | 01/01/2031.
167736 M4 6 |CHICAGO ILL WTR REV......cvviiiriiriierniieennsisssnsisssnssssssssssensssssssesssnns | ooveres | oo | vervnneeenn | eoren TFE [ i 1,586,466 |...100.308 11,505,000 | ....coovenee 1,505,000 [ ..ovouveerierieniies | vererrrerinninnieiis | e | e | 5.000 s 15,250 | 05/13/2008. | 11/01/2026.
18085P  PJ 7 | CLARK CNTY NEV ARPT REV......ccoomtrimmriirieriieirneeseesssrienienes 565,875 |...110.391 | .................551,955 | ....... 500,000 522,617 (7,045) [ ..o | e | s 5.000 |.....3.401 [JJ..ccco. | v 12,500 | oo 25,000 |03/20/2013. | 07/01/2025.
18085P  PK 4 |CLARK CNTY NEV ARPT REV.....ccooiiiiiiiiieinineiceesiseenieiees 840,870 |...110.268 ....750,000 781,312 (9,730) [ oo | e | s 5.000 .37,500 | 03/20/2013. | 07/01/2026.
181000 NS 5 |CLARK CNTY NEV HWY IMPT REV 865,245 |...117.090 ....750,000 819,928 | ..o | e (T1476) [ oo [ e [ e 5.000 .37,500 | 10/28/2015. | 07/01/2033.
186423 AQ 2 |CLEVELAND OHIO WTR POLLUTION CTL REV. 297,808 |..117.979 | .................294,948 | ....... 250,000 280,735 (4,763) [ oo | e | s 5.000 .12,500 | 04/01/2016. | 11/15/2031.
186423 AR 0 | CLEVELAND OHIO WTR POLLUTION CTL REV. ...1,024,800 |...117.522 865,000 967,856 ) ......5.000 143,250 | 04/01/2016. | 11/15/2032.
186423 AS 8 | CLEVELAND OHIO WTR POLLUTION CTL REV. 624,494 |..117.327 | .................621,833 | ...... 530,000 590,894 ) [SSESSTERSUSRU ISTSPURORRRRORPI BUSPON 5.000 04/01/2016. | 11/15/2033.
186427 CY 4 |CLEVELAND OHIO WTR REV.....oiiiiiiriiieeritiseiesesssieresiseines 520,285 |...107.796 ....500,000 510,178 ) 4.000 04/15/2015. | 01/01/2033.
222102 AA 3 |COULEE MED FNDTN WASH REV. 2| 1FE 3,915,000 |...102.156 .3,915,000 ...3,915,000 ......6.500 12/27/2010. | 04/20/2036.
235036 C6 5 |DALLAS FORT WORTH TEX INTL ARPT REV......coooniirrieiinnrinerieeerseesisninns | eoveees 2| 1FE 2,624,873 |...103.111 2,250,000 2,293,024 | .coovvviierneienns | e (50,449) [ ...vorveererierins [ e [ v 5.000 11/15/2012. | 11/01/2029.
235036 F5 4 |DALLAS FORT WORTH TEX INTL ARPT REV.....c.ovnviniieieierssinsienieisninee | veveees 2| . 1FE 711,939 [..1109.473 | c.coovvveenen TILETE | 650,000 689,151 ) [ e | e [ 5.000 03/29/2018. | 11/01/2031.
235241  PC 4 |DALLAS TEX AREA RAPID TRAN SALES TAX REV. 2| 1FE 606,770 |...117.711 . 500,000 556,002 ) ......5.000 11/20/2014. | 12/01/2025.
235241 PK 6 |DALLAS TEX AREA RAPID TRAN SALES TAX REV... 2| 1FE 114,003 |..116.472 | oo 116,472 | e, 100,000 110,556 ) [ e | e [ 5.000 03/29/2018. | 12/01/2032.
249182 KP 0 |DENVER COLO CITY & CNTY ARPT REV......cccoiiimerinrrerieneeesssiserierienes | vereees 2| 1FE 594,845 |...122.032 500,000 577,197 ) 5.000 11/30/2017. | 11/15/2029.
343136 7Q 4 |FLORIDA ST TPK AUTH TPK REV. 2| 1FE 784,853 |...110.873 ....750,000 | ... 771,226 ) ......4.000 10/08/2015. | 07/01/2033.
343136 V9 5 |FLORIDA ST TPKAUTH TPK REV......coiiiiirinieisiicersisiesississssssesssnses | seveees 2| 1FE 1,031,660 |...105.503 .1,000,000 | ....cooveueee 1,005,726 (3,606) [ .vvveernererrries [ e s 5.000 06/24/2011. | 07/01/2032.
414005  WH 7 [HARRIS CNTY TEX...ooiiieieiieririnermerisesssessesssseesssssssssessesssssssssssssssssessns | sovesas 2| 1FE 585,805 |...122.150 561,484 (8,294) [ ..vvvvrnrirrrerins | cevrvrineiierineens | s 5.000 12/20/2016. | 08/15/2028.
41422E DM 2 |HARRIS CNTY TEX MET TRAN AUTH SALES & US.......cocovimiirirrnnnrireiren | v 2| 1FE 2,107,110 |...106.470 | .............2,129,400 | ..............2,000,000 | ............. 2,025,463 | ..o | e (13,084) | ..o | cevereierseirernines [ s 5.000 01/08/2014. | 11/01/2036.




Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

€ol3a

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
45129W  MA 5 |IDAHO HSG & FIN ASSN......coiivrirrirerieineisesssessensssesensssssesssesssssssessns | sevees . 2| 1FE 528,960 |...111.245 512,189 [ oo | rvereneene(3,129) s [ e [ 5.000 |...... 4.250 | e | v 11,528 01/15/2014. | 07/15/2031.
45506D TN 5 |INDIANA ST FIN AUTH REV.....c.iviiiiiiiieiiisiseisiensesesisseesssssssssssensnnes | sevenes . 2| 1FE 863,168 |...119.141 828,047 5.250 . 6,406 02/10/2017. | 02/01/2034.
455114  HC 5 |INDIANA ST UNIVREVS... e 2| ... 1FE 747,871 |...107.967 649,916 .5.000 |.. . .7,688 12/06/2012. | 04/01/2025.
469494 AU 2 | JACKSONVILLE FLA TRANSN AUTH LOC OPT GAS.......cccovvmivmineererneniienes | coenee . 2| 1FE 570,435 |...117.142 542,492 | ..o | vrrrieneene(8,819) s [ e [ 5.000 . 0,417 08/31/2015. | 08/01/2035.
469495 DH 5 | JACKSONVILLE FLA TRANSN REV......ccostimriirierieiririesrnerieneesesseesssinns | coveens . 2| .. 1FE 873,195 |...118.475 834,930 | ..ovvvcrrerrnerirnins | errreeeree(13,398) | s [ e [ e 5.000 19,375 01/23/2017. | 10/01/2028.
485429 T2 0 [KANSAS ST DEV FIN AUTH REV. IR I 2| 1FE 863,535 |...111.208 799,431 25000 |......2. e 9,375 04/01/2015. | 04/01/2027.
495289 X4 7 |KING CNTY WASH SWR REV.....oimiiieiiiieierineieiiisisnisssssssssesssssssesssssenes | woneres . 2| 1FE 582,205 |...115.595 500,000 | ... 545,372 | ovvveevrnrverinnine | verrereenene(8,284) [ o e [ 5.000 04/15/2015. | 07/01/2038.
516391 AR 0 |LANSING MICH BRD WTR & LT UTIL SYS REV....ccevevvvreriirernerrnerserirenieeens | s . 2| ... 1FE 572,560 |...105.612 500,000 | ... 513,449 | oo | rvrreneene(8,622) [ s [ e [ 5.000 05/18/2012. | 07/01/2030.
546475 SV 7 |LOUISIANA ST GAS & FUELS TAX REV. et | s . 2| 1 473,390 |...108.937 | ... 390,000 | ... A11,498 | oo | verereeenn(8,829) | v | e | 5.000 v 19,500 | 05/03/2012. | 05/01/2024.
546475 TD 6 |LOUISIANA ST GAS & FUELS TAX REV et | s [P I 2| 1FE| oo 1,347,340 |...108.812 | ...cccevuuuee 1,207,813 | oo 1,110,000 | ..ccovvreeee TAT1185 [ s | eerreeene25,130) | e [ [ 5.000 |.....2.550 [MN......| cc0occ00en 9,250 | oo 55,500 |05/03/2012. | 05/01/2024.
546589  VJ 8 |LOUISVILLE & JEFFERSON CNTY KY MET SWR D....ccoovvvvrrerrirnrirerierinenns [ s . 2| 1FE 601,885 |...117.653 | .................588,265 | ....coccrnennn. 500,000 | ... 553,110 [ .oovvevcrrerirncenenins | ereereenne(10,077) | s [ e [ e 5.000 .25,000 | 11/20/2014. | 05/15/2026.
56185P CG 6 | MANATEE CNTY FLA SCH DIST SALES TAX REV.....ccovtumivinirveriinrrinernnninns | ceveene . 2| 1FE 577,170 |..122.903 | ................614,515 | ....... 500,000 | ... 557,782 | oo | vrreerene(8,989) | o [ e [ 5.000 .25,000 | 02/02/2017. | 10/01/2029.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV......c.ccvuumerirmrerneriririseirnes [ voreees O I 12] 1FE| oo 2,500,000 |..... 99.372 | oo 2,484,300 | ..oovvernvene 2,500,000 | .... 2,500,000 | cvovvrerererinreieniens [ v | e | o | s 3.273 11/01/2019. | 05/01/2039.
575896 GX 7 |MASSACHUSETTS ST PORT AUTH REV et | s . 2| 1FE 964,359 |...101.928 ...900,000 | ... 914,491 | oo | ereeend(@8,807) | s [ i [ 5.000 03/29/2018. | 07/01/2023.
59164G FA 5 |METRO WASTEWTR RECLAMATION DIST COLO SWR........ccocomvrmmrrmerirenens [ worenes o I 12] 1FE| oo 1,000,000 |..... 99.135 | ..oocoeernenn991,350 | ..............1,000,000 | ...cooene 1,000,000 [ ..oeoueeerreerierires | rererreerrninnienis | vereseenseinniens | e | e 3.158 11/15/2019. | 04/01/2041.
592481 HT 5 |METROPOLITAN ST LOUIS MO SWR DIST WASTEW......... I . 2| 1FE 782,490 |...122.092 742,951 | oo | e (13,356) [ e [ e [ e 5.000 12/09/2016. | 05/01/2027.
59259Y RY 7 |METROPOLITAN TRANSN AUTH N Y REV. N . 2| 1FE 909,225 |...111.576 800,975 | ..o | ereereenn(16,901) [ oo s [ 5.000 02/08/2013. | 11/15/2023.
59333P B6 4 |MIAMI-DADE CNTY FLA AVIATION REV IR I . 2| 1FE 589,970 |...109.908 | ... . 527,799 | .oovvvverrerrncenerns | ervrernnene(DBT4) | e [ e [ e 5.000 . 12/03/2012. | 10/01/2023.
59333P B8 0 | MIAMI-DADE CNTY FLA AVIATION REV......coviriemrieirieiernnissessiseissinssssssnnns | coverns . 2| 1FE 2,020,288 |...109.823 | ............. 1,921,903 | .o 1,750,000 | ...ocvoenee 1,835,258 | ...ooovvevriververres | verrernne(29,224) | oo s [ 5.000 |.....3.136 |AO..... | .........21,875 | ... 87,500 |01/29/2013. | 10/01/2025.
59333P H7 6 |MIAMI-DADE CNTY FLA AVIATION REV IR0 I . 2| .. 1FE 873,373 |...114.155 826,037 | ..oovveerverrerienres | eerreenee(10,709) | o [ v [ e 5.000 19,625 .38,500 | 04/21/2015. | 10/01/2031.
59333P K9 8 | MIAMI-DADE CNTY FLA AVIATION REV. IO I . 2| 1FE 559,040 |...114.155 531,166 | ..o | e (B,917) s [ e [ 5.000 6,250 | ..........25,000 | 12/03/2014. | 10/01/2031.
594612 DJ 9 | MICHIGAN ST....cooiiriiiiiniinerierieresseisssiesiessesesssesssssssesssessessssssssssessssens | seenes o e | TFE| oo 863,805 |...124.748 833,697 | ..ovvverrerrnceirries | vrreeenne(10,143) | s [ [ 5.000 |...... 3250 [MS.....| covvrrene 11,042 | oo 37,500 | 12/02/2016. | 03/15/2027.
594614 7S 2 |MICHIGAN ST BLDG AUTH REV.. 2| 1FE 5,007,839 |...106.607 | .............4,626,744 | ..... 4,340,000 | ...oorvnne AAT8373 | oo | evereered(TA08B) [ o [ e [ e 5.000 |...... 3.150 |AO...... 45811 | ... 01/19/2012. | 10/15/2026.
594615 BK 1 |MICHIGAN ST BLDG AUTH REV.. . 2| 1FE 852,698 |...117.933 ...750,000 | ... 812,857 | .o | verreneeene(9866) [ oo v [ 5.000 |...... 3.392 |AO...... T917 | s 37,500 |07/31/2015. | 04/15/2031.
594615 BL 9 |MICHIGAN ST BLDG AUTH REV.......cccommrimiriiriieinerieirseiessssessesssssssssenes | voveees [P I 2| 1FE| oo 1,217,276 |...118.350 | ..............1,272,263 | .............. 1,075,000 | ..ocoovvrenne 1,162,162 [ ..o | e (13,381) | s [ [ 5.000 07/31/2015. | 04/15/2032.
594615 BM 7 |MICHIGAN ST BLDG AUTH REV.......coiiiiiiiriniiieinnicissieiesiseiessesssseesinsnas | cevees 857,812 |..117.438 | ....cc00e0892,529 | oo 760,000 | ... 819,966 | ......cooverieriinies | wvreenneee(9,193) | s [ [ 5.000 07/31/2015. | 04/15/2033.
606092 JU 9 |MISSOURIJT MUN ELEC UTIL COMMN PWR PROJ.......coccvervmiriiriirinniienns [ v 574,580 |..116.931 | .................584,655 | ....... 500,000 | ... 544,924 | ...coooivivncnnies | e (TA8B) [ e [ e [ 5.000 10/21/2015. | 12/01/2030.
613741 GV 3 |MONTGOMERY CNTY VA ECONOMIC DEV AUTH REV.......cocoovvermermrrirneinnns [ e 632,593 |...103.627 | .....cccce00e..673,576 | ovrrrriirnens 650,000 | ... 834,318 | ..o | 98T | [ [ 3424 03/29/2018. | 06/01/2032.
644614 2U 2 |NEW HAMPSHIRE HEALTH & ED FACS AUTH REV.. 632,511 |...117.321 . 550,000 | ... 598,094 ......5.000 04/29/2015. | 07/01/2031.
646065 G5 5 |NEW JERSEY ST EDL FACS AUTH REV. I . 697,080 |...101.958 | .................662,727 | ....... 650,000 | ... 660,597 | ..ovvocrierirneerirnins | erereernn(20,925) | o [ e [ 5.000 03/29/2018. | 07/01/2027.
646136  Z8 7 |NEW JERSEY ST TRANSN TR FD AUTH.....ccovviiiiiriiieineneeenisesssiennnes | cevees o] 547,115 {...111.637 526,692 5.000 01/18/2017. | 06/15/2023.
646136 Z9 5 |NEW JERSEY ST TRANSN TR FD AUTH R ..821,783 |...114.543 795,382 ......5.000 01/13/2017. | 06/15/2024.
646140 AQ 6 |NEW JERSEY ST TPK AUTH TPK REV......cocovniiiiniiiierininincieniseiensniees | cevees . 62,769 |...109.700 57,332 | covevrernernerrneinens | eerrneirnenenne(882) [ oo | e | s 5.000 03/21/2013. 01/01/2027.
646140 AX 1 [NEW JERSEY ST TPK AUTH TPK REV......covvviiiriiiieiiinrisnesnssienssniees | cevees . 793,169 |...109.700 T24472 | oo | e (11145) [ e [ 5.000 03/21/2013. | 01/01/2027.
64990E CH 8 |NEW YORK STATE DORMITORY AUTHORITY. I 2| ... 1FE 1,011,114 |...111.222 971,023 ......5.000 03/29/2018. | 12/15/2026.
64990E CL 9 [NEW YORK STATE DORMITORY AUTHORITY .....evuiiviirrieiersnineireriiines | coenes . 2| 1FE 566,505 |...111.006 524,882 | ...oovvvirerrecnnins | vvrrienneee(7,905) [ i [ e [ 5.000 04/29/2014. | 12/15/2029.
64990E  MQ 7 |NEW YORK STATE DORMITORY AUTHORITY........cocomivmerimrrierirerernreisnines | ceveene . 2| 1FE 883,185 |...115.293 810,756 5.000 05/01/2014. | 02/15/2026.
64990E MU 8 |NEW YORK STATE DORMITORY AUTHORITY. R I 2| 1FE 883,598 |...114.558 813,199 ......5.000 10/02/2014. | 02/15/2030.
650035 C4 8 |NEW YORK ST URBAN DEV CORP REV.....c.ocovmiririniireiiiissirssississsnssinnss | sevenes . 2| 1FE 729,112 |...111.400 702,132 [ oo | erreennee(15,459) | i [ [ 5.000 03/29/2018. | 03/15/2028.
650035 YY 8 |NEW YORK ST URBAN DEV CORP REV.......oeccmiemrrrrrineirerienisseessesssssnens | wovenes . 2| 1FE 2,988,375 |..111.734 | .............2,793,350 | ..............2,500,000 | ............. 2,671,300 | oo | eereeneenn(BOA10) [ o | v | s 5.000 03/14/2013. | 03/15/2026.
65887P  SA 4 |NORTH DAKOTA PUB FIN AUTH SRR IO . 2| 1FE 571,175 |...115.193 539,325 | .o | e (T,544) [ s | [ s 5.000 07/10/2015. | 10/01/2035.
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66285W PP 5 |NORTH TEX TWY AUTH REV.....ccoiiiiriniierierineesnenississessessssessessssissensnns | sevees . 2 499,375 |...108.588 | ................542,940 | ...ccoecorneen. 500,000 | ... 499,455 26 | oo [ e [ e 4.000 |...... 4.010 | devie | o 10,000 09/18/2015. | 01/01/2035.
663903 DM 1 |NORTHEAST OHIO REGL SWR DIST WASTEWTR RE.........cccovvviiiniiiriinines | vevees . 2 864,600 |...103.669 ...750,000 | ... 763,882 | ..o | e (15,387) [ oo [ v [ e 6.038 5,786 08/15/2012. | 11/15/2040.
677561 LN 0 |OHIO ST HOSP FAC REV R . ...1,000,000 |...100.515 .1,000,000 1,000,000 (] 5,096 10/30/2019. | 01/01/2042.
67884F SU 1 |OKLAHOMA DEV FIN AUTH LEASE REV...... cerrtere s | s . 2 1,207,343 |...114.168 1,050,000 | .. L2845 | | s (16,232) [ .oocvvvverriiniins [ e [ e 5.000 10/02/2014. | 06/01/2034.
679086 DU 9 | OKLAHOMA ST CAP IMPT AUTH ST AGY FAC REV.......ccccnuveniririneenerrenes [ v . 2 593,760 |...115.179 500,000 | ... 546,406 (9,550) [ ..vovvnrvenerierin | verrrrirnerieeiinenis | v 5.000 09/25/2014.| 07/01/2028.
681793 8E 8 | OMAHA PUB PWR DIST NEB ELEC REV....... - 2 573,665 |...107.989 ....500,000 | ... 518,400 (8,413) ......5.000 09/21/2012. | 02/01/2037.
681810 LJ 4 |OMAHA NEB SAN SEW REV......ccoviiiiiiniieierinniseinsisinssessssssessessssesesssnnas | sevenes . 2 552,885 |...113.818 | .................569,090 | ....... 500,000 | ... 536,820 (5,332) [ coovvervrerrerennens [ eereeiereniesieniens [ s 4.000 10/26/2016. | 04/01/2030.
684545 ZA 7 |ORANGE CNTY FLA TOURIST DEV TAX REV v | s . 2 574,020 |..113.233 | .................566,165 | ....... 500,000 | ... 550,853 (6,865) [ ...oevureeerrerin | cevrieernerieeinenns | e 4.000 06/17/2016. | 10/01/2032.
684545 ZE 9 |ORANGE CNTY FLA TOURIST DEV TAX REV s | s . 2 576,385 |...121.990 | ................609,950 | ...ccoovirinnr 500,000 | ... 555,156 (7,213) [ e v s 5.000 11/30/2016. | 10/01/2028.
708796 7C 5 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M......cooviverimrrrerircennrinens [ oo . 2 500,000 |...104.635 | ...............523,175 | ....... 500,000 | ... 500,000 [ .ooovvorrireririeirnis | errrnerieninreenes | e | e | e 3.200 08/25/2017. | 10/01/2032.
709224 V7 1 | PENNSYLVANIA ST TPK COMMN TPK REV........ ISSPURRIINY IO . 2 1,000,000 |..... 99.732 1,000,000 11,000,000 [ coooiveniienireirneeis | e | e | e | aree 3.579 10/25/2019. | 12/01/2043.
717817 SM 3 | PHILADELPHIA PA ARPT REV.......ccccotimiriirinriniennrinsiserieseseesssissssesienes | vovenes . 2 1,090,981 |...108.626 1,095,000 | .. C09TAT | s | e 198 | s [ [ e 4.000 creren 43,800 | 10/01/2015. | 06/15/2032.
73358W  RQ 9 [PORTAUTH NY &N J..iiiiriiiiceicieeisensesiensseessesssssessesssessssssssssnes | aevees . 2 1,106,780 |...110.723 | .............1,107,230 | ..ccoorvrrnnee 1,000,000 | ..ccoovvrenne 1,072,055 [ ..ceovveevrrverrernns | e (14,218) | o [ [ 5.310 |.....3.591 [FA....| 22,125 | e 53,100 |06/22/2017. | 08/01/2046.
73358W  TM 6 [PORT AUTH N Y & N Juouiiiieiieicneeerneiensissssssenssssssenssssssensssnenns. | overee | oo | vevvnnenens | eoren TFE | s 588,990 |...113.031 539,684 | ..o | e (10,149) [ o s [ 5.000 .25,000 | 11/12/2014. | 09/01/2023.
73358W TU 8 |PORTAUTHNY &NJ.. ST IS . 2 855,570 |...114.552 804,032 | ..ovvverrerrncenrnins | errreeeree(10,525) | o [ e [ e 5.000 v 37,500 | 10/01/2014. | 09/01/2032.
73358W VY 7 [PORTAUTH NY &N J..oiiiiiiiiseiissieeieeissiseessstsesssessssisssssssinns | seviens . 2 565,525 |...115.682 537,704 | .o | rvrrieneene(8,338) | s [ e [ 5.000 |.....3.440 [MN......| ccocceoo 4,167 | e 25,000 |04/28/2015. | 05/01/2033.
746189 PR 4 |PURDUE UNIV IND UNIV REVS........oomiiriiriiiniiieisnisiesississsessssssssssisnns | seveees . 2 964,152 |...101.958 . 914,446 | ..o | rerereeenn(28,515) [ o v [ 5.000 145,000 | 03/29/2018. | 07/01/2024.
756872 GJ 0 |RED RIVED FIN CORP TEX ED REV.....ccccoviuirieimerinrinerineriesesseesssisssnens | woeees . 2 1,487,248 |..100.751 | .............1,410,514 | ..............1,400,000 | ............. 1,409,167 [ .ooceocvevrrrcrrernes | eerreeerne(44,837) | o [ [ 5.000 crerener 10,000 | 03/29/2018. | 03/15/2026.
762197 LP 4 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH........ccovvurervrrrirnrineiiinns | covees e [l AFE | ) 605,900 |...106.810 523,526 | ..coovereveerverenriens | cereeneed (12811 [ e [ 5.000 |.....2.360 [MN......| ccooccco.. 4,167 | e 25,000 | 11/07/2012. | 11/01/2021.
762197 VL 2 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH.........coccooniummrirerirrenireeinns [ e 2 616,325 |...123.478 594,925 | ..o | e 9,821) s [ e [ 5.000 .25,500 | 09/28/2017. | 09/15/2028.
762197 VN 8 |RHODE ISLAND HEALTH & EDL BLDG CORP HIGH.. IO I . 2 595,570 |...122.307 BTB,472 | .o | e BTTAY s [ e [ 5.000 cerenrn25,000 | 09/28/2017. | 09/15/2030.
762232 AN 6 | RHODE ISLAND ST COMM CORP REV.......ccovvvuriiriniineiireriesernssissinsinens | vrenes . 2 1,144,010 {...120.469 | ..............1,204,690 | ..............1,000,000 | ............. 1,102,424 | ..o | e (14,058) | s [ [ 5.000 |.....3.229 [JD..cccor | vererenn2,222 | e 50,000 | 12/06/2016. | 06/15/2028.
786134 VD 5 | SACRAMENTO CNTY CALIF SANTN DIST FING AU.......ccconiereierreerneiienes [ s 648,219 |...104.317 ...650,000 | ... 648,750 295 3.203 .20,820 | 03/29/2018. | 12/01/2023.
790407 JQ 4 | ST JOHNS CNTY FLA SALES TAX REV. IO e ..1,126,890 |...117.427 ..950,000 | .coovirene 1,049,375 | oo | e (17,301) [ vvreeereriieirens | eenrveeerseiseeeniee [ s 5.000 e 47,500 | 03/26/2015. | 10/01/2028.
794665 FQ 7 | SALES TAX ASSET RECEIVABLE CORP N Y e | s . 2 601,165 |...117.770 | .................588,850 | ....... 500,000 | ... 551,780 (9,999) [ ..ovvvueeeerreris | v | s 5.000 |......2.680 [AO..... | e 5,278 | oo 25,000 |09/24/2014. | 10/15/2028.
79574C  AS 2 | SALT RIVER PROJ ARIZ AGRIC IMPT & PWR Dl......ccouvvreiiriircinniereiinees | evene . 2 572,795 |..117.197 542,347 (7,034) [ oo | e | s 5.000 05/26/2015. | 12/01/2035.
79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......cvvuervririrrirnriieniseiirenes | crvee . 2 1,003,590 |...100.823 | ..............1,008,230 | ..............1,000,000 | ............. 1,003,590 3.523 12/16/2019. | 11/01/2041.
816705 JE 8 | SEMINOLE CNTY FLAWTR & SWR REV.....c.oevuiiiririneiinsineeiseiseisersenes [ s . 2 524,180 |...112.197 514,468 (2,237) 4.000 05/01/2015. | 10/01/2030.
816705 KH 9 | SEMINOLE CNTY FLA WTR & SWR REV. R 2 560,820 |...113.774 ....500,000 | ... 559,472 (1,348) ......4.000 09/18/2019. | 10/01/2040.
833102 ZC 3 | SNOHOMISH CNTY WASH PUB UTIL DIST NO 001 ST IS . 2 568,970 |..117.185 | .................585,925 | ....... 500,000 | ... 536,148 (5,384) [ ..oovernreerierins | v | s 5.000 06/19/2015. | 12/01/2040.
837123 GL 6 | SOUTH CAROLINA ST PORTS AUTH PORTS REV........cccommiimiinrineiiierinnnns [ v . 2 483,930 |...105.886 485,159 321 | e | e | 4.000 10/21/2015. | 07/01/2045.
837123 LD 8 |SOUTH CAROLINA ST PORTS AUTH PORTS REV.... IR 2 1,000,000 |...100.519 ...1,000,000 ..rrn.3.875 11/14/2019. | 07/01/2055.
837227 4C 8 |SOUTH CENT CONN REGL WTR AUTHWTR SYS RE.......ccosvvemmerrerirnrinenins [ v . 2 562,230 |...111.617 542,424 (5,838) [ .ovuerurererrerins | e | e 4.000 .20,000 | 06/16/2016. | 08/01/2035.
880461 SB 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN PR cerveeeesnsssinns [ s . 2 469,656 |...103.865 469,990 184 | oo [ [ 3.450 .16,383 | 12/13/2017.| 07/01/2040.
88278P ZM 9 |TEXAS ST UNIV SYS FING REV. ...1,000,000 |..... 98.913 ...1,000,000 e 3.289 10/25/2019. | 03/15/2040.
882854 WT 5 |TEXAS WTR DEV BRD REV. . . 529,030 |...112.137 518,022 ) TR ISTORUOORROORPON DO 4.000 10/07/2015. | 10/15/2032.
89602N E9 1 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS [SUSTURTIRRRRIOT IO . 2| 1FE 611,290 |...112.775 539,644 ) 5.000 01/11/2013. | 11/15/2025.
89602N  ZF 4 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS . R I 2| 1FE 619,820 |...111.180 536,559 . ) ......5.000 08/03/2012. | 11/15/2024.
914302 AP 9 |UNIVERSITY HOUSTON TEX UNIV REVS........ccomiiimrnirerinnisernsisissssiennnes | veveees . 2| v 1Z 57,276 |...104.144 55,387 (330) | cevvveererieriiens [ s [ 5.000 07/25/2013. | 02/15/2030.
914302 BL 7 |UNIVERSITY HOUSTON TEX UNIV REVS 2| 1FE 984,114 |...104.258 951,658 (XTSI [NV IO 5.000 07/25/2013. | 02/15/2030.
914641 Y2 5 |UNIVERSITY NEB UNIV REVS 2| 1FE 899,198 |...109.570 790,874 | ..o | e (15,589) | ..ovvvrerriviniins | v [ e 5.000 05/17/2012. | 07/01/2027.
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915138 NY 3 |UNIVERSITY TOLEDO OHIO GEN RCPTS......coonvierrinirmerineieeerseesssiserinss | weveees [P ISR IOV TFE| oo 605,275 |...128.482 | .................642,410 | ..cccovvvrneeen. 500,000 | ... 589,106 (8,149) [ ..o | cerrvrinerieiineens | s 5.000 |...... 2.830 | D | 2,083 | e 25,000 | 12/20/2017. | 06/01/2029.
915138 PL 9 |UNIVERSITY TOLEDO OHIO GEN RCPTS.. crre | . 2| 1FE 250,000 |...105.032 | .................262,580 | ....... 250,000 | ... 250,000 [ ..o e [ | [ 4.258 .10,645 | 04/18/2018. | 06/01/2044.
915200 TY 5 |UNIVERSITY VT & ST AGRIC COLLEGE..... e 2| ... 1,119,740 |...108.496 .1,000,000 ...1,038,703 (13,175) ......5.000 .50,000 | 03/19/2013. | 10/01/2038.
915260 BU 6 |UNIVERSITY WIS HOSPS & CLINICS AUTH REV........ccovvmiiiirerninciininees | e e | 1FE| o 1,125,707 |...104.665 925,000 | ... 958,337 (26,069) | ...cvvvrvrriiniins [ e [ e 5.000 146,250 | 02/28/2013. | 04/01/2021.
915260 BW 2 |UNIVERSITY WIS HOSPS & CLINICS AUTH REV........cccimeviierrnnirneriereinee [ e | [ everirenns | vevens 1FE 647,072 |...111.889 530,000 | ... 571,087 (11,981) [ oocvererercerenins [ e [ e 5.000 .26,500 | 02/28/2013. | 04/01/2023.
91802R  AH 2 |UTILITY DEBT SECURITIZATION AUTHN'Y... NP 2] . . 1,166,315 |...114.832 .1,000,000 ..1,074,377 .(17,467) ......5.000 .50,000 | 05/01/2014. | 12/15/2029.
92778V BL 1 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACS R [EUUSRIROTTRRTR VTN . 2] ... 1FE 1,652,550 |...118.990 1,400,000 ..1,571,444 e (31,339) [ e e [ s 5.000 .70,000 | 03/29/2018. | 02/01/2031.
928075 GU 8 | VIRGINIA PORT AUTH COMWLTH PORT FD REV......cccoovviiereiinierereninenns [ voreees . 2| ... 1FE 582,975 |..117.721 | .................588,605 | ....... 500,000 | ... 556,251 (9,341) [ oo | e | s 5.000 .25,000 | 01/18/2017.| 07/01/2029.
92812U K5 6 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - R..coovvvirerieinrirersnines | vvenes JOS ISR I TFE| s 497,460 |...100.313 | ...ocoeeeernn 499,017 | oo 497,460 | ... 497,461 0 [ v [ 2.750 v 12,512 | 04/25/2013. | 04/25/2042.
940093  7A 9 |WASHINGTON ST UNIV REVS.......oiviierinirierierieeesnsissieesiesiesesensssises | seenes . 2| 1FE 591,005 |...116.606 | ................583,030 | ....... 500,000 | ... 550,774 | .ovoeveevrerverinninnes | cverrereeeene(8,823) [ v s 5.000 |.....2.900 [AO...... | «cccc0..n.6,250 | .coceee 25,000 |02/12/2015. | 04/01/2029.
940093 7B 7 |WASHINGTON ST UNIV REVS.......oiiiiirriniirneriesiseiseesssissessesiesesesssseses | seneees . 2| 1FE 588,615 |...116.265 ....500,000 | ... 549,495 | ....oooviviverneinnrns | rvrreneene(8,8587) [ s [ e [ 5.000 .25,000 | 02/12/2015. | 04/01/2030.
944514  TJ 7 |WAYNE CNTY MICH ARPT AUTH REV et | s . 2| 1FE 1,079,960 |...117.391 .1,000,000 | ...covveneee 1,050,614 | ...coovvevrrvcrverrns | cverrenreee(T435) | o [ [ 5.000 .50,000 | 09/23/2015. | 12/01/2032.
944514 VT 2 |WAYNE CNTY MICH ARPT AUTH REV FSSSTRRRURINN PO . 2| ... 1FE 120,076 |..123.775 | cooovereeeen 123,775 | e 100,000 | ... 116,139 | oo [ e (1,804) [ oo | e | s 5.000 09/28/2017. | 12/01/2029.
95308R FG 9 |WEST HARRIS CNTY TEX REGL WTR AUTH WTR S IO . 2| 1FE 1,183,430 {..107.178 | 0o 1,071,780 | oo 1,000,000 | ....covveeee 1,045,816 | ...ooovvenrivcrvcnrns | oo @2577) | o [ [ 5.000 05/22/2013. | 12/15/2023.
95308R FH 7 |WEST HARRIS CNTY TEX REGL WTR AUTH WTR S I . 2| 1FE 587,965 |...107.138 | .................535,690 | ....... 500,000 | ... 522,032 [ .ooverevrernerinnenes | verrereen(10,843) [ oo e [ 5.000 05/22/2013. | 12/15/2024.
956724 AQ 1 |WEST VAWTR DEV AUTH INFRASTRUCTURE EXCE........ccoconmvmmrirmirnniinnns [ e . 2| 1FE 747,071 |..115.551 | oo 751,082 | oo 650,000 | ... 721,300 | ovvencrnernciinnns | e (14,826) [ i [ e [ e 5.000 03/29/2018. | 07/01/2029.
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV.....ocoiiiiiirnieiersnieeenisisessiessnssenes | sevenes . 2| 1FE 5,490,000 |...103.171 | ..............5,664,088 | ..... .5,490,000 | ....cco.ec 5,490,000 | ..oooveveivrierericinns [ e [ [ | v 7.200 12/27/2010. | 02/20/2037.
977100 CX 2 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION.........ccoerrermerierinenes [ woreees [P I (. {1 =5 869,787 |..... 99.838 | .... ...900,000 | ... 886,664 9,891 | covvreeeeinens [ e [ 1.616 03/29/2018. | 05/01/2021.
977100 FD 3 |WISCONSIN ST GEN FD ANNUAL APPROPRIATION. .....covvirnrirererissisnnnies | ervnes . 2] ... 1FE 702,408 [...118.535 | ...ccvirninnne 711,210 | o 600,000 | ... 676,515 [ .o [ e (10,894) [ ovvveernninirans [ eonnniisrnninsnieninne [ e 5.000 07/24/2017. | 05/01/2036.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... SRR IR 127,487,579 XXX | s 125,912,758 | ..ccooovee 114,542,460 | ......... 120,430,508 | ..oovvvnniiniins 0] . (1,492,259) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
JM3MWR K2 0 |FH ZU1213 - RMBS......ooiiiieiienicissieniesiesesssisssise s sesssssssssessenes | serenes [P I Z ) I . A07.248 | e 171,152 | v 159,585 | ... 167,841 89 | i [ s [ 4.000 10/25/2013. | 02/01/2041.
3131X4  2S 3 |FH ZK1685 - RMBS......coooiiieieiiierieeineeseeissssesiesiesssessssssssssessessssenas. | evenns ] ...103.195 209 2202 | s 202 ((0)]] SRR PPN IO 4.500 06/03/2009. | 07/01/2024.
3M3MXE 2T 1 [FHZK1686 - RMBS.......cocieicieririsie e ssssssssnsssssssnes | sonenes e 4. . .104.230 | e 14,204 13,476 13 [ e e [ 4.000 06/04/2009. | 07/01/2024.
3131X4  2U 8 [FH ZK1B87 - RMBS... oo oeoeeeeeeeeeeeeeeeeesoeeereeeeseeeseseseeeseseseesssseessssesssesesssees | oovene [P I 7 I 104243 | 43,753 41,674 18 | s [ e [ e 4.000 06/04/2009. | 07/01/2024.
3131X5 AP 7 [FHZK1814 - RMBS......cooiiiiiieieieieeeeiseeiss s ssessesissssnas | eeenas | ...103.402 .199,703 194,808 (290) [ 1evvrrerernriciens | eerreererseireeennes [ 4.500 09/03/2009. | 10/01/2024.
3131X5 B4 3 |FHZK1859 - RMBS.......oocoeeeeeesieseseeseeseeseeessisssessssessssssesssssssessssssssnnsens | coveens | . ...103.236 11,418 11,284 (18) [ v | e | e 4.500 10/21/2009. | 09/01/2024.
3131X5 D3 3 [FHZK1922 - RMBS.........oeooeeeeiecreesieseeese s siesssessans | oavvans | 60,351 |...103.970 60,507 59,131 14 | s [ e [ e 4.500 11/04/2009. | 10/01/2024.
3131XJ S5 2 |FH ZL3240 - RMBS 4 1,071,499 |...105.406 ..1,081,436 713 ...3.500 06/06/2012. | 06/01/2042.
313IXM FM 2 [FH ZL5572 - RMBS......orieiiierieeeiceieiserisssessssessssisssssessessssessensssssssssnns | aevees 4].. ...107.028 LI T SUTOR IURRRRIN DO 4.000 02/14/2014. | 04/01/2043.
BM3IXN  BU 2 |FH ZL7183 - RMBS.....oiiiiireieieieiiesiessseeiss et issssssssssssensss. | soeees 4. ....96,247 |...106.803 166 4.000 10/29/2013. | 10/01/2043.
3131XP DV 7 |FHZL7316 - RMBS 4 ..543,871 |...106.993 547,190 1,848 ...4.000 .. 07/29/2014. | 11/01/2043.
3131XQ  TK 2 |FH ZL8654 - RMBS.... OO PTPTURPOPTUOURPTOOPR OO ] ..261,747 |...105.965 264,285 612 [ e [ e [ e 4.000 |...... 2.446 |MON... 4,111 | 11/05/2014. | 11/01/2044.
3M3MXR BB 9 |FHZLI034 - RMBS.......coiiririiieieierisieiesisissssie s sssssssssesssssssenses | sevenes e 4. ..1,114,307 |...105.342 [(C3E:) SN SRR PPN 3.500 |...... 2.655 | MON... .12,392 | 02/25/2015. | 02/01/2045.
31329 PV 3 |FH ZA1336 - RMBS, I 4 1,342,863 |...103.029 . . 131 ......3.000 .16,162 | 07/26/2012. | 07/01/2042.
313200 PX 9 |FH ZA1338 - RMBS.......oiiiiiiiieiieeisee st ssississssenes | soeees [ I I ...1,003,620 |...103.031 ..1,000,129 999,651 (134) [ oo e [ 3.000 07/19/2012. | 08/01/2042.
31320K  XH 2 [FH ZA2480 - RMBS.......ooooeeeeeeeeeeeeesereseseseeereeeeesseesessesesesessssesssessssessesesssees | oovens | | 12,312,717 |...102.648 ....13,075,986 12,303,627 | oo [ s (10,477) 3.000 11/30/2018. | 11/01/2037.
31329K YU 2 |FH ZA2523 - RMBS I 4 7,639,176 |...104.545 ..7,857,465 7,515,868 7,638,022 7,938 ......4.000 11/30/2018. | 09/01/2038.
313204 6K 9 [FH ZSA474 -RMBS......coooiieieiieieeeieicseesse e ssssse e | erens e 4. . 677,413 |...105.406 ....655,694 | ... 675,484 (299) [ evvrrvrerrrrieirens | cevrerirersniseeenines [ s 3.500 02/23/2012. | 03/01/2042.
313204 PW 2 [FH ZS4037 - RMBS... ..o oeoeeeeeeeeeeeeeeeeeeesoeeeeeeesseesseeeeesesesseesesseesssssseeesesssees | oovene [ I 7} I 1] e 672,057 |...105.796 | .................683,457 | .cccvvvurneen. 646,014 | ... 671,488 (O SOOI USRI DO 3.500 10/21/2014. | 05/01/2044.
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3132A5 A4 7 [FH ZS4527 - RMBS......ooooeeieeieeeeseeeveeeeee s ssssssesnees | ooveeas . ...106.601 769,739 (74 [N IR IO 4.000 |...... 3.208 |MON... 08/28/2013. | 08/01/2043.
3132A5  AY 1 [FH ZS4523 - RMBS.......coevviiiierieininsieisssiessssssiessssisssesssssssessessssssssnes | soneres o ...105.359 462,172 (290) | evvvererreineirenns [ e [ e 3.500 MON... 08/06/2013. | 07/01/2043.
3132A5 XA 8 |FHZS5173 - RMBS R 103236 | oo 3,206 | 3,105 | 3,074 5 oerr4.500 MON... 08/23/2007. | 09/01/2021.
3132A6 TF 0 [FH ZS5950 - RMBS.......cceiiiiiriiiiiiniiseissneiesssissee s sssssssensssssssnes | coeres ] ...104.328 .64,371 | .. 65,575 [(CIC) ) TN VRO IOV 4.500 MON... 10/06/2009. | 09/01/2024.
3132HM  ZZ 7 |FH Q11660 - RMBS.... CF. [ 1] 2,344,006 | ... 98.371 . 2,254,868 | .... 2,329,069 (7,316) [ oo [ e s 3.000 MON... 09/18/2012. | 10/01/2042.
3132L5 SE 4 |FH V80517 - RMBS CF.. ...102.680 ..2,044,612 11,991,247 ...2,115,851 (2,312) ......4.000 MON... 07/28/2014. | 10/01/2043.
3132M9  5A 8 |FH Q29241 - RMBS.... CF.|.|.. ...102.952 ..2,892,881 2,809,932 | .... 2,992,165 (4,346) [ ..o | e | e 4.000 MON... 10/08/2014. | 10/01/2044.
3132QU 3B 7 |FH Q37993 - RMBS.......ccoovrrmerirrercnnns CF.[.|. ...102.089 ..1,244,845 1,219,372 | v 1,309,039 5,639 | v [ e [ e 4.000 MON... 01/19/2016. | 12/01/2045.
3136AC U5 8 |FNR1315E EP - CMO/RMBS.......cooooiiiciiriiisisienisisississiiesiesiienies | s o] ..103.870 | .... 968,826 ..932,734 | ... 958,909 (1,028) [ oo [ e s 3.500 MON... 11/22/2013. | 08/25/2042.
3136AE ZQ 3 |FNR 1356B P - CMO/RMBS..........cocveiviiriirireinnsiieiinesiesisesessssssssesssiesisenens | covenes . 101196 | s 3,163,206 | ....cccvvnees 3,125,835 | ..ccoovnee. 3,096,028 2,885 | .o [ e [ e 2.500 MON... 11/12/2013. | 06/25/2043.
3136AF Y8 1 |FNR 1389A PA - CMO/RMBS.........otiuiriirieriesineisssisesiesiesissessssisssssessnnes | seinee o] ..349,600 |...102.474 .345,613 ...337,269 | ... 347,044 [ [TSSURTRIN ISV IOV 3.500 MON... 12/10/2013. | 02/25/2043.
3137AC P37 |FHR 3879F NW - CMO/RMBS........coovviiieirimrieiiieiiissiesissessessssesssenssesenns | voeees || . ....39,206 |...102.119 | ... ...38,222 37,428 | .. 38,180 (B2) [ o | e | e 4.000 MON... . 07/12/2011. | 09/15/2040.
3137B4  Z5 8 |FHR 4261B PA - CMO/RMBS........c.coverirrieirririesiesissiessssissssessesssssssssessssssens | seveens [P I 7} I L1 [ 598,265 |...102.228 | ....ccovvvrnncr 596,314 | ....... 583,318 | ... 593,545 122 | e [ e [ s 3.000 MON... | .o 1,458 | ... 16,029 | 11/25/2013.| 07/15/2032.
3137B8 PP 6 |FHR 4322A PA - CMO/RMBS........ccooviiiiirinieierinsiseesiseisssssisessssssessessssiens | coenes o] 411,732 [..106.446 | ...............415176 | ... 390,036 | ... 411,125 1,253 [ o | e | s 4.000 MON... .14,219 | 04/03/2014. | 03/15/2044.
31385X  NF 0 [FN 555790 - RMBS.......oovuirirririerriirieriesiseseseessssssessessesssessssssssessesssnsess | coveons ] . ..99,336 |...104.006 | ......c.occ..... 101,915 | i 97,989 | ... 100,642 (2,873) [ oo | e | s 3.888 MON... 01/22/2004. | 10/01/2033.
3138EN  7M 5 |FN AL6299 - RMBS........coconviimrrnniinns CFo | [ || s 1,004,415 {...100.409 | ...cocovvvrnns 953,545 | ..o 949,661 | ..oovvvvnee 1,008,452 1,782 | o | e | e 3.500 MON... 01/28/2015. | 01/01/2045.
3138EN WV 7 |FN AL6059 - RMBS.... CF.. ...3,154,063 |...102.836 | ..............3,139,258 | ..... .3,052,684 | ............. 3,159,980 1443 | e | e | s 4.000 MON... 03/29/2018. | 11/01/2044.
3138EN WX 3 |FNAL6061- RMBS.... et | s ] . 700,986 |...105.342 | .... ...677,383 | ... 696,635 (3,600) [ ..vovrerererrerins | eerrrrrirerrerinens | s 3.500 MON... 11/19/2014. | 11/01/2044.
3138WG  EZ 3 |FNAS6451-RMBS........cccovvvvirrirnrinens (O] SR IR I 4 L [ 1,450,562 |...100.444 | .............. 1,393,739 | oo 1,387,579 | cvvvenee 1,443,354 (3,336) [ oo | e | s 3.500 MON... 01/22/2016. | 01/01/2046.
3138WH  RL 8 | FNAS7690 - RMBS.........ooouiemreirinerieriesiseessssisssiesiesessessssssssssesssessssenses | sereees ..4,268,953 |...105.800 LA495479 | L 4,249,035 | ............. 4,269,044 (1 [ SPUURRORPRPOPTORN IUROPORTRRPRROPOR DY 3.500 MON... 01/29/2019. | 08/01/2046.
3138WH XR 8 |FN AS7887 - RMBS.... CF.. || . ..2,200,844 | ..... 98.491 | ... 2,205,815 | ........ 2,239,611 | ... 2,201,379 TB8 | oo [ v | e 3.000 MON... 03/29/2018. | 09/01/2041.
3138WK  3E 3 | FNAS9796 - RMBS........ovviiiriiriniricriesissesssissiiesiesisessseissssessesesssnses | seenes [P I Z ) I L [ 15,847,882 |...105.331 | ............ 16,661,492 | ..ccvvenee 15,818,222 | ........... 15,846,582 (1,300) [ oo | e | s 3.500 MON... 01/18/2019. | 06/01/2047.
3138WT  UT 1 |FN AT5993 - RMBS CF.[.|. ..3,287,075 |..... 98.390 | .............3,290,754 | ..... 3,344,602 | ......co..... 3,286,782 843 | e [ e [ e 3.000 MON... .8,362 03/29/2018. | 05/01/2043.
3138Y1 3L 7 [FNAX0802 - RMBS......cooviriiiirirrinisiresieisssseessissessssssssssssessssssssenssssens | soenes PO I ) . 783,962 |...105.708 | .... .. T44,415 | ... 785,990 [ .oovvveevererierviriens | vevvvernns (VL) | [ IR PP 3.500 MON... 2,17 02/12/2015. | 10/01/2044.
3138Y6 MY 7 |FNAX4874-RMBS.........ccovvvvvrrmirnns CFo | [ 7 I L (- 1,807,022 {...100.409 | .....cccoouuee VA Y & T IO 1,704,738 | oo 1,786,167 (7,940) [ oo | e | s 3.500 MON... | v 4,972 01/15/2015. | 12/01/2044.
3138YE 5V 5 |FN AY1759 - RMBS.... CF.. 4. ...1,287,211 |...100.409 ..1,266,939 1,261,778 | oo 1,287,293 (947) [ v | e [ s 3.500 MON... .3,680 01/17/2018. | 02/01/2045.
31390U MU 7 [FN 656571 - RMBS.........ovviuiieiinirierienissisneissiiesienssssssssssssssesiesssessseninns | covees 4].. ..105.725 | ... 69,393 65,635 | .. 67,593 (101) ] cevereerrrirnirens v [ 4.790 MON... 06/02/2005. | 05/01/2033.
31402H 72 0 |FN 729861 - RMBS. 4].. 104684 | e 70,727 | oo 67,562 | .. 69,976 BT [ e [ e [ e 3.838 MON... 01/23/2004. | 11/01/2033.
31402R  AD 1 |FN 735404 - RMBS. 4 ...103.236 315 .305 | ... (4) oor..4.500 MON... 11/07/2007. | 04/01/2020.
31403D YB 9 |FN 746006 - RMBS. 4].. . 104.865 | oo 317,816 | ....... 303,072 | ... 315,727 | s | e (10,517) [ ooeverererneerrenins [ e [ e 3.898 MON... 03/24/2004. | 12/01/2033.
31405Q AX 6 |FN 795722 - RMBS 4. ..104.421 127,754 ..122,345 | ... 125,855 (1,085) [ ..ooeoriniciins | e | s 4.185 MON... 10/04/2004. | 10/01/2034.
3140FP  C9 8 |FN BE3695 - RMBS 4 ...103.807 ..1,659,444 .1,598,586 897 +..3.500 MON... 05/30/2019. | 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS.... 4].. ...103.988 1,261,857 | .. [(CZ T [N ISR IO 3.500 MON... 06/05/2019. | 01/01/2048.
3140H5 AW 1 |FNBJ3620 - RMBS.... 41.. 105120 | coovviirern858,013 | 816,223 | ... 850,120 (5,008) [ covovevevirrirniins | e | e 4.000 MON... 01/05/2018. | 01/01/2048.
3140JQ TE 3 |FNBN7748 -RMBS 4 ...104.086 . 296,696 | ... 307,772 (491) .r.3.500 MON... 09/27/2019. | 09/01/2049.
3140Q9 NW 9 |FN CA2204 - RMBS.... 4. ..105.642 | ..............6,024,829 | ............. 5,703,063 | ...cvornene 5,948,229 | ..ovvverviirinines | v 12,588 | oo | e | e 4.500 MON... 02/12/2019. | 08/01/2048.
3140QA NN 6 |FN CA3096 - RMBS A41.. ...105.628 23,793,219 | ... .3,591,111 516 | e [ e [ e 4.500 MON... 03/22/2019. | 02/01/2049.
3140X4 M4 5 |FNFM1278 - RMBS 4 ...102.862 ..5,210,925 5,065,938 (7,028) ......3.000 MON... 07/30/2019. | 07/01/2034.
3140X4 ZN 9 |FN FM1648 - RMBS 4].. ..101.436 ..1,420,495 .1,400,385 | .. 29 | o | s [ o 2.500 MON... 10/15/2019. | 01/01/2033.
31410L UV 2 |FN 890796 - RMBS. 4].. ...100.917 1,406,459 | ............. 1,438,375 ((CK10) 1 ORI ORI DTN 3.500 MON... 01/17/2018. | 12/01/2045.
314120 AJ 9 | FN 934809 - RMBS.......coiiiiiiiriiiciiierssiseiesisi st ssesssisssns | erenes 4].. ...103.588 37,471 [(C1:) ) [URUTROTON VORI IOV 4.500 MON... 09/18/2009. | 03/01/2024.
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31414R PK 5 [FN 973926 - RMBS......cootrimieririnirieriesiseessesisssse s ssesssssssensnns | sevees [P I 7N I 1 ...103.453 37,383 [Z22) ) TN VIR IO 4790 |...... 2.946 |MON... 04/15/2008. | 05/01/2038.
31416X  FA 3 [FNAB1960 - RMBS......cooovoiiiiriiiniriesiesssse s ssssssssessssens | coenes . ..107.870 | .... 548,315 (A517) [ oo | e | e 4.000 |...... 2.720 |MON... 12/03/2014. | 12/01/2040.
31418V KJ 0 |FNAD7496 - RMBS......coiuiiiiieiimsisisssisssnsssssssenssssssssnssssssssnsssnsssssssnsssssssnssenes | ooveeas . ..103.619 | . . 33,928 | .. 34,030 [(C))] IR (VRO JR 3.500 |...... 3.260 | MON... 01/13/2011. | 01/01/2026.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. .. . ... 102,907,322 XXX T 101,198,490 | ......... 102,836,273 | ..ovovvreae 0 [ (40,321) 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137B9  BZ 7 ‘FHMS KF03 A - CMBS .8,183 |..... 99.951 |. 8,179 | .. ..8,183 | ... 8,183 | oo | e | e | s | e 2125 |...... 2.148 |MON... | .... 04/08/2014. | 01/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ 8,183 XXX . 8,179 L8183 | 8,183 | . 0 0 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
696550 A4 4 l PALM BEACH CNTY FLA SCH BRD CTFS PARTN.............. | ....... | . | ?l ...... 1FE 736,782 |..117.069 | ..coovvirin. 760,949 | .o 650,000 | ... TAT,718 [ o | v (10,997) [ oo [ eonnsiieissinsnisninee [ 5.000 |...... 2.962 |FA....| e 13,542 | oo 32,500 | 03/29/2018. | 08/01/2032.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s 736,782 XXX | s 760,949 | .o 650,000 | ..ooovvrernne. TITT18 | i) 0 s (10,997) 0 0 XXX XXX XXX | s 13,542 | oo 32,500 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [P 231,139,865 XXX | s 231,428,632 | .......... 216,399,133 | ......... 223,992,682 | ..o 0 [ . (1,543,577) 0 0 XXX XXX XXX | ... 1,632,233 | ... 7,901,680 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y  AQ 2 [ABBVIE INC.....cooiiiiricrirrireeieiseriesiesesessssssssssse s ssessssssssnsns | seveons e 12 2FE| s 1,497,375 |...105.648 | .............. 1,584,720 | ..cooovvrrnnee 1,500,000 | ..ooovrenae 1,498,475 253 | e | v | s 3.600 |...... 3.621 [MN......| coreeereenn 7,060 | oo, 54,000 |05/05/2015. | 05/14/2025.
00507U  AS 0 |ALLERGAN FUNDING SCS.......ccccoouummrimmrimrivnrinninesinsnississiessissssessssionnss. | evenne | C 1,2 s 2FE 747,338 |...105.091 ...750,000 | ... 748,491 257 | e [ | e 3.800 |...... 3.843 |MS...... .28,500 | 03/03/2015. | 03/15/2025.
00913R  AD 8 |AIR LIQUIDE FINANCE SA.......cccstuimirreriririenneineriesiesssseesssssssssessessseenss. | seveees 12 1FE]| .. ...2,800,620 |..... 99.423 | ... ..2,982,690 | ... .3,000,000 | .... 2,821,200 20,580 | ooorveerierieens | e | e 2.500 |...... 3.501 |MS...... ceerener 15,000 | 02/12/2019. | 09/27/2026.
010392  FQ 6 | ALABAMA POWER CO.....cocoiivmiimiiiinseieeiseisneesssiesssessssesssssssisssssssssssens. | seneees e 12 1FE| oo 2,630,691 |...101.230 | .oovvrnecen. 2,733,210 | v 2,700,000 | ..oovvernee. 2,660,093 | ..oooovviericirienines | s 16,886 | ..ovvueeeeireriiens [ eveerneiseineiiienes [ e 2450 |...... 3137 |MS..oo| v 16,721 | 66,150 | 03/29/2018. | 03/30/2022.
025816 BW 8 | AMERICAN EXPRESS CO . . 2| 1FE 2,498,125 |...105.140 ..2,628,500 2,500,000 421 | s [ | 3.700 |...... 3.717 |FA..... 192,500 | 12/19/2018. | 08/03/2023.
02665W BF 7 |AMERICAN HONDA FINANCE CORP. IO I [P I (. 1FE| oo 1,868,490 |..... 99.769 | .... ..1,945,496 1,950,000 24503 | oo | e | s 1.650 |...... 2.995 | JJ....... e 32,175 | 03/29/2018. | 07/12/2021.
02665W  BP 5 | AMERICAN HONDA FINANCE CORP........cccovuuiimriiirerininsirssiessnsssisensssisseens | ovene [ I 1 e 1FE| oo 967,170 {...103.105 | ...ccovvvnee 1,031,050 | ..ovvrrrnne 1,000,000 5,927 | oo | e | e 2.900 |...... 3.608 |FA.....| 010,875 | oo 29,000 |01/02/2019. | 02/16/2024.
026874 15 6 | AMERICAN INTERNATION GRP EQY WARRANT.......ccovvvrimirimerinerinenienens [ wveren | oo | cvvrvverine | vvevend 27| oo 158 | 10.280 267 | oo 26 N/A..... 01/20/2011. | 01/19/2021.
03523T BP 2 | ANHEUSER-BUSCH INBEV WORLDWIDE INC OO I R [T I 2FE| .. 101788 | oo 1,359,888 | ...coovvvnnee 1,336,000 | .. rrneerneinenesienes | e 11,885 | oo [ v [ e 2.500 |...... 3.497 | JJ....... . 12/10/2013. | 07/15/2022.
03524B  AF 3 | ANHEUSER-BUSCH INBEV FINANCE INC........ccccovurirmriiiiininrierisnienenees | eveene [P I (A 2FE| s 3,184,440 |..113425 | ............ 3,402,750 | ..cccovvinnne 3,000,000 | ..ocverneee 3,165,296 (3,879) [ oo | e | e 4625 |.... 4.257 |FA.......| v B7,813 | e 138,750 | 07/30/2014. | 02/01/2044.
05531F AV 5 [BB&T CORP.......couriieireimciieriseeniesiesiseesssssssse st ssesssssssnsans | eeenns . 2| 1FE 1,644,971 |...100.211 ..1,703,587 1,700,000 | ..oooovvrenne 1,675,382 [ ..o | e 17,480 | ovvoeeeineiens [ e [ e 2.050 |...... 3.149 |MN...... .34,850 | 03/29/2018. | 05/10/2021.
05565E AW 5 [ BMW US CAPITAL LLC.....oiiiiiiiierieieniesesse s isnssssessnnes | ceenes IO I 12 e 1FE| oo 2,010,220 |...103.761 | .... ..2,075,220 2,000,000 | .... 2,008,216 (2,004) [ oo | e | s 3450 |...... 3.314 |AO...... ceeren.89,000 | 02/20/2019. | 04/12/2023.
05567L T3 1 |BNP PARIBAS SA.......ooiiiieiirieriesieesseissssessssssesssessssssssssssssssssssessssens | seeees (O} [T 1FE| oo 1,007,190 |{...103.172 | .cocvvvrrnnee 1,031,720 | cooovvrnene 1,000,000 | ..coovvrenne 1,000,990 (908) | veveererrrerrens [ erreeremirenerienns [ e 5.000 |...... 4.901 | ddecies | 023,056 | oo 50,000 |10/26/2011. | 01/15/2021.
06051G  FB 0 | BANK OF AMERICA CORP..........ccooviiiriiiiniinsississisinessie s | e e | 1FE| .. ..2,321,775 |...107.49%4 2,418,615 | ........ 2,250,000 | .... 2,310,209 | .oovoeirerrrieeieres | e (11,566) [ .o | cerereierineirerieines [ s 4125 |...... 3413 | ... 46,406 | 02/21/2019. | 01/22/2024.
06051G  HD 4 | BANK OF AMERICA CORP.........cccovvirirririiiriniiierienieesssissisesiesssesseninns | voeees I 1,25] ... 1FE]| .. ...1,359,000 |...105.014 1427140 | 1,359,000 | ..coovvreene 1,359,000 [ ..oveuveerreerierins | rererreernninniienins | vereerernsinninens | e | e 3419 419 [JD....... 12/12/2017. | 12/20/2028.
06051G  HL 6 | BANK OF AMERICA CORP.......cccovtumrimrireirnrineisesiesiseesssississssessssssssninns | soeees I 1,25] ... 1FE| oo 2,126,840 |...105.238 ..2,104,760 .2,000,000 2,118,294 | | s (10,548) [ ...vvvvereererins [ errverineeneeiineines [ aeinas 3.864 08/28/2019. | 07/23/2024.
06406F AD 5 |BANK OF NEW YORK MELLON CORP........ . e 2| 1FE 2,065,976 |...101.023 ..2,222,506 .2,200,000 | .. ...2,107,070 23,678 2.200 03/29/2018. | 08/16/2023.
07274N AL 7 |BAYER US FINANCE I LLC......ctvuiivirierirrineerserseriesieseseesssissssensesssennns | cevees e 12 2FE | o 992,710 |...109.159 ..1,091,590 1,000,000 | ... 993,559 LY (3 TR INVRRRRIR IO 4.375 06/19/2018. | 12/15/2028.
075887 BA 6 |BECTON DICKINSON AND CO S PPTUPPURPTORPPOTPTOSPURPOORPPORPOURIN OPPOOPRY VRN IUPORPPOORY Il OO 2FE ..1,732,430 |...101.943 1,784,003 | .............. 1,750,000 | ...ocvonee 1,745,508 2,315 3.125 11/15/2013. | 11/08/2021.
10373Q  BE 9 |BP CAPITAL MARKETS AMERICA INC.... ...106.550 ..2,397,375 | . 2,250,000 | .... 2,250,000 w3410 02/06/2019. | 02/11/2026.
12189L  AK 7 |BURLINGTON NORTHERN SANTA FE LLC ..116.248 | .............5,812,400 | ..ooeoonneen. 5,000,000 | ..oovvvrnees 5,335,640 (9,353) [ covuernrererrerins | eevrneinerierineens | e 4.375 07/07/2017. | 09/01/2042.
12189L  BA 8 |BURLINGTON NORTHERN SANTA FE LLC.... . 106.754 | ... 1,281,048 | e 1,200,000 | ..o 1,181,164 Y25 4/ SOOI ITOPORORRORION BRIt 3.250 03/29/2018. | 06/15/2027.
126408 GV 9 |CSXCORP. ...102.615 . 500,000 | ... 499,579 283 w4250 05/20/2011. | 06/01/2021.
126650 DC 1 |CVSHEALTH CORP.......cccovvvvemrrririns ..101.663 | ...............810,254 | .oooooivincs 797,000 | ... 796,834 134 | s e [ 3.350 03/06/2018. | 03/09/2021.
149123 CF 6 |CATERPILLAR INC ..100.413 ..2,008,260 | ..... .2,000,000 | .oovvreneee 1,981,903 103 3.250 09/16/2019. | 09/19/2049.
14912L 6T 3 | CATERPILLAR FINANCIAL SERVICES CORP. ...100.248 ..3,057,564 | . .3,050,000 | ... 2,875,405 23,229 12400 03/29/2018. | 08/09/2026.
166764 AH 3 |CHEVRON CORP........ccccoomirrmrnririrnriniinns IO I . ...104.106 3,123,180 | ..... .3,000,000 | ..ovorerrne 3,000,000 | .vveovenrierierinnns [ e [ | | e 3.191 06/17/2013. | 06/24/2023.
172967  FT 3 | CITIGROUP INC......oooreireiriieiiesisesisissessssssssssessssssssessssssssssenssessssssssions IO I . ...104.849 .1,672,735 1,500,000 | ..veorerenn1,542,302 | cooovercirrinienns [ s (19,848) [ .ovvvvvereerveins [ e [ e 4.500 02/24/2016. | 01/14/2022.
19123M  AA 1 | COCA-COLA EUROPEAN PARTNERS PLC ...100.907 L2,T74,943 | ..... .2,750,000 (7,233) | oo | e | s 3.500 03/20/2018. | 09/15/2020.
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191241  AE 8 |COCA-COLA FEMSA SAB DE CV......... 4,741,355 |...105.658 | ....c.ooncen. 5,018,755 | ..occveuerns 4,750,000 | ..ocvernes 4,746,262 871 [ e [ e [ e 3.875 |...... 3.897 |MN......| oo 17,895 | ........ 184,063 | 01/13/2014. | 11/26/2023.
20030N BH 3 |COMCAST CORP... ..6,384,963 |...115.908 7,244,250 | ... .6,250,000 (6,689) [ ..oovvevieriieiis | v | e 4.250 02/14/2017. | 01/15/2033.
20030N BP 5 |COMCAST CORP.. 2,207,693 |...117.303 ..2,346,060 .2,000,000 (9,124) oo 4400 07/24/2017. | 08/15/2035.
21685W DD 6 | RABOBANK NEDERLAND N ..2,408,215 |...104.149 2,395,427 | ... .2,300,000 2,326,888 | ..o [ e (12,154) [ oo | e [ s 3.875 07/30/2012. | 02/08/2022.
224044  CF 2 | COX COMMUNICATIONS INC......covvrmerirrerrinnerierireresensaeeans 859,800 |...110.775 ..1,107,750 1,000,000 878,286 4837 | o | e | e 4.800 10/27/2015. | 02/01/2035.
22546Q AF 4 |CREDIT SUISSE (NEW YORK BRANCH) 1,705,900 |...101.409 . 1,774,658 .1,750,000 ..1,746,497 5,680 4.375 12/06/2011. | 08/05/2020.
22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH) ..2,358,878 |...106.391 2,393,798 | ........ 2,250,000 2,349,508 (9,370) 3.625 07/09/2019. | 09/09/2024.
23636T AA 8 |DANONE SA.............. ..3,324,300 |...102.249 ..3,578,715 3,500,000 ...3,443,445 21,630 | oo | e | s 3.000 12/18/2013. | 06/15/2022.
25179M AV 5 | DEVON ENERGY CORP.......cooriiiiiriineiineiieeiseisssississ s sssenes . . ..1,499,325 |...118.586 | ... .1,778,790 1,500,000 | .. ...1,499,552 B1 | o [ e [ s 5.850 12/10/2015. | 12/15/2025.
25243Y AP 4 |DIAGEOQ CAPITAL PLC......otiirimriiiriirinriiesiessiesiesesssiesssssiessesesssessssenns | oveons Clonn (i 1FE| oo 1,089,950 |...101.515 | .....cccouuuee 1,015,150 | ..covvvrrenes 1,000,000 | ..ccovvveeee 1,005,771 [ .oveovreervcrirenins | e (10,432) [ oo [ e [ e 4.828 08/04/2010. | 07/15/2020.
254687  CZ 7 |WALT DISNEY CO....cooeveirierceiciesiesissesissssisssesssssssssesssssssssssssssssssesessens | veveens | oo | evveeen 2 | s 1FE]| .. ...2,505,925 |...107.034 ..2,675,850 2,500,000 2,503,072 (Y0 [T NIRRT PP 3.700 09/24/2014.| 09/15/2024.
25468P DE 3 |WALT DISNEY CO. A 1FE| .. 984,650 |...100.258 | ... ..1,002,580 1,000,000 | ... 995,502 6,195 | oo [ e [ e 2.150 . . 03/22/2018. | 09/17/2020.
254700 AE 9 | DISCOVERY COMMUNICATIONS LLC......covvvmrerrirnerrerireereeseesssessensenenee | eeneee | oo [ vovereenes 1 2FE| s 1,987,540 |...103.287 | ..ccovvvrnnee 2,065,740 | ..ovvernvene 2,000,000 | ..ovverneen 1,997,827 TA16 | oo | e | e 4.375 |...... 4.453 | Do | 3,889 | 87,500 |06/13/2011. | 06/15/2021.
254700 AK 5 | DISCOVERY COMMUNICATIONS LLC......ccoovvveiirninirnnnniersninerssseisennniene [ rovene [ | oo 1,2 i 2FE| .. 999,150 |...103.885 ..1,038,850 | ..covriierne 1,000,000 999,530 81 | o [ s [ 3450 |...... 3.460 |MS...... .34,500 | 02/25/2015. | 03/15/2025.
26442C  AS 3 | DUKE ENERGY CAROLINAS LLC.......covurirerrirerinnieeersnissssessessssssssessenssssses | cevens 1.2 1FE]| .. ..2,201,153 |...103.308 | ... 2,324,430 | ........ 2,250,000 2,205,624 AAT2 | o | e | e 2.950 |...... 3.271 |JD....... cerer.06,375 | 03/19/2019. | 12/01/2026.
26443C  AA 1 |DUKE UNIVERSITY HEALTH SYSTEM INC.......ovvuierimrinrineirneiseerseniissenenes | evveee [ oo [ coreeens 12| 1FE| oo 996,310 |...111.678 | ....cccevunece 1,116,780 | .ooovvrennee 1,000,000 996,503 70 3.920 |...... 3.941 | D | 3,267 | 39,200 |07/07/2017. | 06/01/2047.
26444H AC 5 |DUKE ENERGY FLORIDA LLC......cooviriernrineirerisinnissierisnsssiensssissssnsssnssnes [ ovene oo | verenens 1,2 v 1FE| .. 999,400 |...104.577 ..1,045,770 .1,000,000 | ... 999,564 B4 | oo | e [ s 3.200 |...... 3.207 [W....... .32,000 | 01/03/2017.| 01/15/2027.
28370T AG 4 |EL PASO PIPELINE PARTNERS OPERATING COMP.........coconmevmereieennenennn | veveree [ oo [ e 1,2 [ i 2FE| .. ..1,762,720 |...106.881 | ... .2,137,620 | ..... .2,000,000 | .ooovrvnnee 1,859,818 27,430 | oo | e | e 4.300 |...... 6.169 |MN...... .86,000 | 02/24/2016. | 05/01/2024.
29273R  AY 5 |ENERGY TRANSFER PARTNERS LP.......ccecrvrnrirmrrnerinnneirernsinenenssssennnens [ ovnine [ | verenens 1,2 v 2FE | cie 1,091,525 {...107.321 | ..corvrnnee 1,341,513 | o 1,250,000 | ...ocvonee 1,157,655 | oo | e 18,924 | oo | e | e 4,900 |...... 7.012 |FA....... 02/24/2016. | 02/01/2024.
31428X  AX 4 |FEDEX CORP.......cevviiririiriirierierieseienienisssssessssssensensssssssssssssssssensns | vevenee | oo | evenerenes T [ v 2FE ...3,080,580 |...114.202 ..3,426,060 3,000,000 ...3,063,949 (3,159) [ covvcvrnrieerieris | vevrreinerierineeis | e 4.900 |...... 4691 | JJ....... 01/24/2014.| 01/15/2034.
31428X  BM 7 [FEDEX CORP......ccooririiiiirineisennierssieienssiessnssesssnssssssssssenesssssssnssennins | eovenes | oo [ oo 1,2 | i 2FE| .. ..1,244975 |..103.411 | ... ..1,292,638 1,250,000 ...1,246,343 A41 | e [ | 3.300 |...... 3.346 |MS...... 01/03/2017.| 03/15/2027.
341099 CP 2 |DUKE ENERGY FLORIDA LLC.....coiviririinrierierinienseisnisesiensesesssssssnienes | vvenes | oo | evveens 12] TFE| oo 997,960 |...101.688 | .......c...... 1,016,880 | ....coevvenee 1,000,000 | ... 999,624 223 [ e | e [ 3.100 |...... 3124 |FAL....| ol T | 31,000 |08/15/2011. | 08/15/2021.
35137L  AB 1 [FOX CORP....cotviiricrineticetssinsenssssssssessssessesssssssessessssssssssssssssnsesssssssnnss | eonnees | o | wonerens 1,2 | oevens 2FE ...1,000,000 |...106.566 ..1,065,660 | ...coevnven. 1,000,000 | ..ccoovvrenne 1,000,000 [ .ooceoueverencrienies | rererreereninsinenins | reveneernssineinens | e | e 4.030 |...... 4.030 |JJ....... .20,150 | 01/15/2019. | 01/25/2024.
370334 BZ 6 [GENERAL MILLS INC......coovveieeiireiieieicieiecee s sssssssssenes | covnias A20 ... 2FE| .. ...2,240,550 |...105.380 | .... .2,371,050 | ........ 2,250,000 2,243,046 857 | oo | e | s 3.200 |...... 3.249 (FA....... . .72,000 | 01/09/2017. | 02/10/2027.
370334  CD 4 | GENERAL MILLS INC.....ovverirriirierieeiseinseissnssesienieesssesssssssensesssssssennns. | seeees [P I 1 2FE| o 999,860 |...101.805 | ....cccovnnee 1,018,050 | ..ccoovvrvenee 1,000,000 999,938 LT SURTTIN ISTRRRIN BV 3.200 |...... 3.205 |AO...... | «oreeeenn8,667 | ... 32,000 |04/03/2018. | 04/16/2021.
377373 AG 0 | GLAXOSMITHKLINE CAPITAL PLC.......ccooiiiiiiniinniiiciienisnicnsissiseiesisiias [ s Clon12] o 1FE ...2,238,210 |...104.300 2,346,750 | ........ 2,250,000 | .... 2,239,952 L7 TN IVRIRURIN DO 3.000 03/18/2019. | 06/01/2024.
38141E  AB 6 | GOLDMAN SACHS & CO....cccuurveurieirierirrersieinriseriesiesesssessssssssssessesssssses | vevenee | oo | evvensrnens | ovens 1FE ..1,073,400 |...101.765 1,017,650 | oo 1,000,000 | ...ccovvveeee 1,004,523 (9,632) [ ..oovvvnrierrieris | v | e 6.000 06/13/2011. | 06/15/2020.
38141G  GQ 1 | GOLDMAN SACHS GROUP INC......ccorvvrrireirerineirnessenissensesssssssessensssessens | cvsneen | ae | veverneniens | evvene 1FE ..2,269,848 |...104.942 2,361,195 | ........ 2,250,000 2,253,680 (2,214) [ oo | e | e 5.250 12/07/2011. | 07/27/2021.
404280 AK 5 [HSBC HOLDINGS PLC.. ..5,480,189 |...103.716 ..5,393,232 .5,200,000 (58,217) ......5.100 12/26/2018. | 04/05/2021.
404280 BK 4 [HSBC HOLDINGS PLC.. 3,911,960 |...106.997 .4,000,000 7863 | oo [ eeereeiseiseiieens [ e 4.041 07/24/2018. | 03/13/2028.
423012 AG 8 [HEINEKEN NV....cocociiiiiiiiiiiiniiiciiscnnisiss s | eveeas Cli12] 2FE ..4,088,920 |...112.139 4,000,000 (1,687) [ cooevevereiervnies v [ 4.350 05/16/2017. | 03/29/2047.
42824C AG 4 |HEWLETT PACKARD ENTERPRISE CO . 1,499,580 |...101.136 .1,500,000 84 ......3.600 09/30/2015. | 10/15/2020.
438516 BW 5 |[HONEYWELL INTERNATIONAL INC......cocoovrrreririrnenrnrinsersersenineesseninseinenss | vevnee | oo | e 1,2 [ i 1FE ..3,243,273 |...101.229 3,250,000 | .. BT [ s [ e [ e 2.300 07/30/2019. | 08/15/2024.
459200 HG 9 |INTERNATIONAL BUSINESS MACHINES CORP..........ccoccovrmrverinnnrrernernnies | woveree [ oo [rvvrineenn |l IFE | i 1,139,604 ... 99.990 1,200,000 | ..o 1,163,074 | oo | e 13,517 | oo | e | v 1.875 03/29/2018. | 08/01/2022.
46625H HU 7 | JPMORGAN CHASE & CO . ..101.777 .1,000,000 | ... 996,349 4,453 w4250 02/22/2011. | 10/15/2020.
46625H HZ 6 | JPMORGAN CHASE & CO......ccvvuiiiiiriinisnieiesi s | s ...103.495 1,750,000 | ...ccovveeee 1,755,311 (3,718) [ oo [ [ 4.625 08/11/2011.| 05/10/2021.
46647P BA 3 |JPMORGAN CHASE & CO......... ...3,250,000 |...108.533 3,250,000 3.960 01/22/2019. | 01/29/2027.
46647P BF 2 |JPMORGAN CHASE & CO 1,000,000 |..... 99.887 .1,000,000 12301 09/05/2019. | 10/15/2025.
49456B AG 6 |KINDER MORGAN INC 885,320 |...117.812 1,000,000 900,624 3,911 | o [ e [ 5.300 09/11/2015. | 12/01/2034.
55907R  AA 6 | MAGELLAN MIDSTREAM PARTNERS LP... ..2,022,960 |...102.464 2,000,000 | ... 2,003,065 (2,711) [ e | e | e 4.250 06/09/2011. | 02/01/2021.
559080 AH 9 |MAGELLAN MIDSTREAM PARTNERS LP... 998,710 |...102.290 1,000,000 999,284 124 3.200 02/25/2015. | 03/15/2025.
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565849 AL 0 | MARATHON OIL CORP... 1,995,420 |...105.910 | ...cocevvnnee 2,118,200 | ..oovvernene 2,000,000 | ..ovrernees 1,997,288 B42 | s | e [ 3.850 |...... 3.878 06/01/2015. | 06/01/2025.
57629W CE 8 |MASSMUTUAL GLOBAL FUNDING Il.....cvoieierireieiriieiesieesenssisesssienssnss ...1,444,890 |...102.600 ..1,539,000 1,500,000 9,272 | oo | e | e 2.750 01/02/2019. | 06/22/2024.
57636Q AB 0 |MASTERCARD INC 1,763,755 |...106.121 ..1,857,118 .1,750,000 (2,160) 0003375 03/29/2018. | 04/01/2024.
58013M EM 2 |MCDONALDS CORP ..1,207,413 |...101.440 ..1,268,000 1,250,000 | .. 54671 | v [ e [ e 2.625 11/18/2013. | 01/15/2022.
58013M EZ 3 | MCDONALD'S CORP. ..2,929,685 |...118.604 ..3,261,610 | ..... .2,750,000 | ... 2,911,132 (7,302) [ cooovvrnreerierins | v | e 4.700 05/09/2017. | 12/09/2035.
582839 AJ 5 |MEAD JOHNSON NUTRITION CO 5,008,750 |...100.889 ..5,044,450 .5,000,000 ...5,002,903 (3,244) ......3.000 02/15/2018. | 11/15/2020.
58933y AJ 4 |[MERCK& COINC ..2,470,475 |..119.319 .2,982,975 | ..... .2,500,000 | .. ..2,473,791 BAT [ oo [ e [ 4.150 05/14/2014. | 05/18/2043.
58933y AQ 8 |[MERCK&COINC ...2,643,894 |...100.999 ..2,726,973 2,700,000 | ....cccoue..n 2,668,637 | ..o | e 14,220 | oovoeevcrneiiens [ e [ 2.350 03/29/2018. | 02/10/2022.
58933Y AT 2 |[MERCK& COINC 994,250 |...110.628 | ... ..1,106,280 1,000,000 | ... 994,811 123 | e [ [ 3.700 02/05/2015. | 02/10/2045.
594918 BP 8 |MICROSOFT CORP................ 3,071,776 | ..... 99.868 | ..ocovvuvn. 3,195,776 | coovvvenees 3,200,000 | ..oovvereves 3,137,326 37,710 | o | e | s 1.550 03/29/2018. | 08/08/2021.
595620 AQ 8 | MIDAMERICAN ENERGY CO ..1,999,360 |...104.285 ..2,085,700 2,000,000 ...1,999,478 (6.2 ISR IO DO 3.100 01/23/2017.| 05/01/2027.
617446 7P 8 | MORGAN STANLEY . ..1,005,770 |...102.018 | ... ..1,020,180 1,000,000 | .. ...1,000,437 (U5 ) [T ORRITORRION PPN 5.500 . 02/24/2011. | 07/24/2020.
61747TW  AF 6 | MORGAN STANLEY.......coocniiiirimrimeeeniseiseeinnnnenenisessssssssssensessssesssssns | sevinee | oo [ eonnervne T | oot TFE | it 443,325 |...103.857 | ...covvvrrenne 519,285 | ....... 500,000 | ... 491,292 7,585 | oo [ eeeineeiseisenieens [ e 5.750 |...... 7.483 | ddoies | oo 12,458 | e 28,750 | 11/30/2011. | 01/25/2021.
61747Y DW 2 |MORGAN STANLEY.. ..992,770 |...100.033 ..1,000,330 1,000,000 | ... 999,716 3984 | oo [ [ 2.650 |...... 3.058 |JJ....... .26,500 | 03/29/2018. | 01/27/2020.
61761 B3 2 | MORGAN STANLEY.. ..993,350 |...100.416 | .... ..1,004,160 1,000,000 | ... 998,599 3,005 | oo [ e [ e 2.800 |...... 3.112 |JD....... werr.28,000 | 03/29/2018. | 06/16/2020.
641062 AE 4 |NESTLE HOLDINGS INC 1,824,358 |...107.301 | .ccoovrrennee 1,877,768 | ..o 1,750,000 | ..oooovvrenee 1,816,104 (8,254) [ ..o | e | e 3.500 |...... 2.763 |MS......| .. 16,503 | e 30,625 | 03/27/2019. | 09/24/2025.
654106 AF 0 |NIKE INC ..183,898 |...101.674 200,000 | ... 186,820 1,681 | oo v | v 2.375 |...... 3.467 [MN...... 03/29/2018. | 11/01/2026.
674599 CS 2 |OCCIDENTAL PETROLEUM CORP o I . ..995,060 |...102.087 1,000,000 | ... 995,229 LIS [T ORI PP 3.500 |...... 3.559 |FA....... 3,903 08/06/2019. | 08/15/2029.
674599 CW 3 |OCCIDENTAL PETROLEUM CORP........cooovuiiriieriiieirniisissississssssesesssenes e 121l 2FE ] 998,700 |...101.634 1,000,000 | ... 998,799 99 [ v | e [ s 2.900 |...... 2.928 |FA.....| o 11,519 | 08/06/2019. | 08/15/2024.
69351U AP 8 | PPL ELECTRIC UTILITIES CORP ...1,693,003 |...101.593 1,700,000 1271 | e | e | e 3.000 |...... 3.081 |MS..... 15,017 03/29/2018. | 09/15/2021.
713448 DX 3 |PEPSICOINC......ccccomrrirrrrnns ..1,169,640 |...100.285 | ... . 1,200,000 | .. 9,881 | oo [ s [ e 2.000 |...... 2.874 |AO...... 5,067 03/29/2018. | 04/15/2021.
717081 ES 8 |PFIZER INC 1,499,235 |...103.860 | ......ccoo..c. 1,557,900 | ..ccovvrvenee 1,500,000 | ...coovveeee 1,499,354 19 | e [ [ 2.950 |...... 2.961 |[MS......| coovrr 13,029 03/04/2019. | 03/15/2024.
74456Q AX 4 |PUBLIC SERVICE ELECTRIC AND GAS CO. . - ..4,835,863 |...100.873 | .............4,741,031 | ..... 4,700,000 | ..correnns AT10,779 [ v | e (16,945) [ ...vvvvercererins [ e [ cevnae 3.500 10/18/2011. | 08/15/2020.
75625Q AB 5 |RECKITT BENCKISER TREASURY SERVICES PLC........ccovvvnveeriiirnirneiernnies | veveees Clon12] o 1FE| .. 758,003 |...104.190 | .... ...750,000 | ... 753,363 (888) 3.625 03/26/2014. | 09/21/2023.
75625Q AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC.........ccovviermrnrineinererinnes | ceres Clo 12] . TFE| oo 1,419,840 |...101.997 | .......c...c. 1,629,955 | ....c.coeveee 1,500,000 | ....c.ceeeee 1,433,185 | oo | e 13,345 | oo [ e [ 2.750 01/02/2019. | 06/26/2024.
80685Q AA 4 | SCHLUMBERGER OILFIELD UK PLC.......cccovviiriiiieiiincirerinseesienssissiene | eevees Clon12] o 1FE ...2,953,260 |...101.705 ..3,051,150 3,000,000 | .... 2,994,129 5413 | oo [ [ 4.200 02/10/2011. | 01/15/2021.
822582 AX 0 | SHELL INTERNATIONAL FINANCE BV.......cocovmiimiriiriirineiinerirenissessesissines | vvenes Cluoe | 1FE ..1,968,291 |...104.872 ..2,045,004 1,950,000 | ...coovveeee 1,962,685 (3,260) [ ..oovvevverrierins | vevererirneiierinenis | s 3.400 03/29/2018. | 08/12/2023.
82620K AT 0 |SIEMENS FINANCIERINGSMAATSCHAPPIJ NV.......ccoiriirinrierieseneeisninns | oeeeens Cleonnd | 1FE ..3,127,320 |...119.144 ..3,574,320 .3,000,000 ..3,121,286 (2,445) 4.200 05/22/2017.| 03/16/2047.
828807 DG 9 |SIMON PROPERTY GROUP LP........cccoumriinrircrinrins 2,497,525 |..... 99.521 ..2,488,025 .2,500,000 | .. ...2,497,668 143 ......2.000 09/04/2019. | 09/13/2024.
84756N AB 5 | SPECTRA ENERGY PARTNERS LP 499,835 |...102.998 500,000 | ... 499,972 L [T SRR DU 4.600 06/06/2011. | 06/15/2021.
855244 AD 1 | STARBUCKS CORP ..1,759,330 |...106.083 . 1,700,000 | ...occc0eee. 1,740,573 | oo [ v (10,782) 3.850 03/29/2018. | 10/01/2023.
857477 AT 0 | STATE STREET CORP . 3,206,080 |...107.560 ..3,441,920 .3,200,000 (765) 00,3550 03/29/2018. | 08/18/2025.
863667 AB 7 | STRYKER CORP.......cocoviirririeiniinsiieniesiseesssissnsenssessssessssessssssssssssnens | connens | o [ eonerneees | e 1FE ..4,612,185 |...100.075 .4,503,375 | ..... 4,500,000 | .coooreee4,500,562 [ oo | e (14,807) [ oovereveneerieeens [ e [ e 4.375 01/31/2011. | 01/15/2020.
88579Y AV 3 [3MCO ...100.138 ..1,452,001 1,450,000 | ............. 1,354,293 | oo [ v 12,494 2.250 03/29/2018. | 09/19/2026.
886546 AB 6 | TIFFANY & CO... ...104.731 ..1,047,310 .1,000,000 (5,252) ......3.800 09/22/2014. | 10/01/2024.
89152U AF 9 | TOTAL CAPITAL SA... ...102.460 ..1,024,600 1,000,000 | .cooreeee 1,011,317 [ | e (10,223) [ oo [ e [ e 4.125 03/22/2018. | 01/28/2021.
89153V AL 3 |TOTAL CAPITAL INTERNATIONAL SA....... Coveee | Cl | s 1FE ..4,962,450 |...107.112 ..5,355,600 | ..... .5,000,000 3,621 3.750 01/08/2014. | 04/10/2024.
89236T FS 9 [TOYOTA MOTOR CREDIT CORP. 2,499,325 |...104.994 ..2,624,850 .2,500,000 124 ....3.350 01/03/2019. | 01/08/2024.
89352H AK 5 | TRANSCANADA PIPELINES LTD ...3,954,800 |...105.386 | ..............4,215,440 | ... .4,000,000 . 4,635 | ..o | e | s 3.750 11/13/2013. | 10/16/2023.
89352H AM 1 | TRANSCANADA PIPELINES LTD 795,105 |...114.068 785,617 (1,850) [ ..ooevnrererrerins | verrvrinerserineens | e 4.625 05/06/2014. | 03/01/2034.
907818 DV 7 | UNION PACIFIC CORP......cooririemmiianiirenisesisseisssessssseessesssssessssissssee s ..1,734,561 |...106.100 | ..............1,803,700 | ..............1,700,000 | ....ccc..... 1,724,641 (5,713) [ oo | e | e 3.750 03/29/2018. | 03/15/2024.
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911312  BC 9 |UNITED PARCEL SERVICE INC.......cecorimimrieriieeieieesesissssesiesesesssninn 1,121,124 {..101.120 | .cooovvrennee 1,162,880 | ..ccovvrennee 1,150,000 | ..cooovvenee 1,132,990 6,811 | covorerereerierinens [ ererneerseiseiieees [ e 2.350 |...... 3.000 03/29/2018. | 05/16/2022.
91324P  CW 0 |UNITEDHEALTH GROUP INC... ..1,997,920 |..107.228 ..2,144,560 2,000,000 184 | o | e [ 3.450 12/15/2016. | 01/15/2027.
91324P  CY 6 |UNITEDHEALTH GROUP INC... 1,668,550 |...106.756 ..1,814,852 .1,700,000 3,074 0003375 03/29/2018. | 04/15/2027.
92343V CQ 5 |VERIZON COMMUNICATIONS INC........cccoovrimriivnriiciins 928,700 |...115.926 ..1,159,260 1,000,000 2,706 | oo [ e [ 4.400 09/28/2015. | 11/01/2034.
927804 FJ 8 | VIRGINIA ELECTRIC AND POWER CO.......oevuriririreeririnerierineeseneseeisenes ...1,006,860 |...103.331 ..1,033,310 1,000,000 (1,593) [ coonverrererienis | vevrveenerieeineens | s 3.450 03/29/2018. | 09/01/2022.
94974B  FC 9 |WELLS FARGO & CO.... 1,018,420 |...103.271 .1,032,710 .1,000,000 (2,380) .....3.500 02/14/2014. | 03/08/2022.
950000 2D 4 |WELLS FARGO & CO.... ..2,495,550 |...111.396 ..2,784,900 2,500,000 344 | e | e | 4.150 01/16/2019. | 01/24/2029.
950000  2F 9 |WELLS FARGO & CO.....ccevvvnnes 1,250,000 |...103.766 1,297,075 1,250,000 | .ovoieeee1,250,000 | oo [ [ | e | s 3.196 06/10/2019. | 06/17/2027.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ovu i 234,250,710 XXX ..247,376,031 234,292,026 | .........234,319,902 | ..o 8 | 131,191 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
161542 DQ 5 | CFLAT 04AQT M2 - RMBS.......covnirieririeeiseiserseniseessessssisessesssssssssssnsens | sevinee | oo | eovsnnieendd | s 1FM 31,768 |...100.181 | oo 127,942 | e 127,711 14,093 LIRSTE T [SUTRIN VRN DOV 3.592 11/21/2006. | 05/25/2034.
452570  AE 4 [IMSA 072 2A - RMBS.......ccoviiiiiieeiniie et 4] ... 1FM| .. ..261,348 [..100.712 | .................263,209 | ....... 261,348 268,089 11,060 534 2292 03/27/2007. | 04/25/2037.
55265K 2G 3 [MASTR 0311 7A2 - CMO/RMBS......ooveereeeeerereereeererersesneesseresnesseseressesneesees | eeveree | oo [rorresrens 4| ... TFM | e 180,231 |...101.083 | ...cceveerr 188,974 | i 186,950 183,928 1,014 | e | e | e 5.250 12/23/2005. | 12/25/2033.
891788 AA 2 | TPMT 194 A1 - RMBS......ocoiiiiriiiiiieinnissiienississnnisensnsssssensssesssensssnsnsssssennns | enens | oo | onnenneoas 41 ... 15 2,954,704 |...100.575 2,943,161 | ... 2,926,334 | .... 2,954,663 (3] [N [TRONIOIN IO 2.900 11/04/2019. | 10/27/2059.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 3,428,052 XXX ..3,523,286 | ..... 3,502,343 | ............. 3,420,773 11,060 3,081 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05526Q AA 4 |BAMLL 15200P A - CMBS......ccovmrrriieinieinnieiesiseesnsssssisnsssssssssssenesssneies | vevenns | oo | eornvenenidh | i 1M ..2,433,496 |...103.684 .2,592,109 | ..... .2,500,000 8,981 [ oo e | s 3.218 05/09/2018. | 04/15/2033.
06035R AR 7 |BANK 18BK14 A3 - CMBS A4l ... 1FM| .. ..2,496,484 |..110.078 | .... 2,751,947 | ..... .2,500,000 (£2)]] SRR IUOTRIN IO 3.966 10/25/2018. | 09/17/2060.
065404 BB 0 |BANK 18BK10 A5 - CMBS.......coviiiiierieiniieienieississsissssessssssssesssssssssenss | vevinns | oo | eereveenns 41 ... M| s 1,544,991 |..107.893 | .....ccccene. 1,618,388 | ..coovvrvnee. 1,500,000 (A172) [ o [ s 3.688 01/26/2018. | 02/17/2061.
08160B  AD 6 |BMARK 18B5 A4 - CMBS........coovvvreirriesieniiesissiesssssssesssssssssssssssssssenssens | convsee | oo | oevvennenidh | v 1FM ..5,149,999 |...111.876 ..5,593,816 | ..... 15,000,000 | ovooereeer5,131,652 [ oo | e (13,489) [ ..o [ v [ e 4.208 07/27/2018. | 07/17/2051.
08161C AE 1 |BMARK 18B2 A5 - CMBS 4] ... 1FM| .. ..3,604,983 |...109.127 | ... 3,819,445 | ..... .3,500,000 | .. (I 72 | SRR INVRRIR IOV 3.882 02/09/2018. | 02/17/2051.
08162C AC 4 |BMARK 18BB A3 - CMBS........ovuririierinriierinireiississsiessesssssssssssssnsnins | conene | o [ vevereenes 4| ... M| e 1,514,977 |..110.373 | .cccovvrnnnee 1,655,587 | ..ccoovvrvenes 1,500,000 | ...coovveeee 1,513,203 (1,441) 3.995 09/20/2018. | 10/13/2051.
08162F  AE 3 |BMARK 19B12 A5 - CMBS.......cooviiirinrierierireesenissisnessessssssensssessssessnee | onnes | oo | vevevneennidh | i 1FM ...1,287,497 |...103.850 ..1,298,128 1,250,000 ...1,286,125 (R TA ] IR NN IO 3.116 07/19/2019. | 08/16/2052.
08162T  BA 0 [BMARK 18B7 A3 - CMBS.......ccviiririmiieineieienise s sesssseensnes A4 . 1FM| .. ...4,039,833 |...112.120 | ... .4,484782 4,000,000 ...4,035,488 (4,009) [ .oovvoverreerinies e s 4.241 11/09/2018. | 05/16/2053.
12591K AD 7 | COMM 13CR12 A3 = CMBS.......coooerirrimeereinerieriesesseessssssesssessessssesssssssssans | cennees | | severenenes 4| ... M| s 2,168,438 |...104.369 | ........cco... 2,087,379 | oo 2,000,000 | ... 2,070,336 | ..ooocrererirrercniinns | e (24,848) | ..o [ e [ e 3.765 03/26/2015. | 10/15/2046.
12595V AC 1 |COMM 18COR3 A2 - CMBS........oocouieciiiiirireeiseissesissiseensessseesssssnssssessnns | eovneen | o | onnereenedh | s 1FM ...5,049,757 |...109.151 5,457,532 | ..cccouunne. 5,000,000 | ....co...c... 5,041,620 (5,025) [ ..o | e | s 3.961 05/04/2018. | 05/12/2051.
12626L AE 2 | COMM 13CR11 A4 - CMBS.......cooiivnirieririneinniserienissessssisssriseniensssesenes | sevnee | oo [ eoveeneendh | 1FM ..2,362,148 |...106.300 2,391,750 | ... 2,250,000 2,295,465 | ....ovvverernrienns | i (11,858) [ oo [ e [ e 4.258 01/24/2014. | 08/12/2050.
17291D  AD 5 |CGCMT 18C5 Ad - CMBS.......oiiicrierieinriseieriesinesssssississessesssssssssneens | enees | oo | vevevnennidh | e 1FM ..5,149,779 |..111.797 ..5,589,845 .5,000,000 ) [ e | e [ e 4.228 06/07/2018. | 06/12/2051.
17324D AU 8 [CGCMT 15P1 A5 - CMBS........cvviiiiieineieinsieisnisissssssenesissienssssssssssnensnnss | eovenee | oo [ovrineernd | s 1FM 5,157,227 |...106.638 ..5,331,875 .5,000,000 ) 3717 12/09/2015. | 09/17/2048.
17325G AD 8 |CGCMT 16C3 Ad - CMBS.......oovvcreereeereeiessessssiesssssssssssssssssssessssssssnse | envie | oo | eevvenenidh | i, 1FM ...1,438,594 |...103.985 ..1,559,776 1,500,000 6 464 ...... 3.154 08/08/2018. | 11/18/2049.
17326F  AD 9 [CGCMT 17C4 Ad - CMBS.......coovvieriiiriieiersneirerssisesenississsssssnssssesennns. | eveee | oo | vervvevenndh | v 1FM 982,148 |...106.348 ..1,063,482 1,000,000 1,625 3471 08/10/2018. | 10/17/2050.
23312 AS 7 |DBUPM 1BCT Ad = CMBS......ovoovirieriesiesiiesississsssesssssssssssssssssssssssssnssens | evenes | o | cvenvirnrndh | oens 1FM 1,613,613 |...104.386 ..1,565,784 .1,500,000 ) 03276 07/28/2016. | 05/12/2049.
23312V AF 3 [DBJPM 16C3 A5 - CMBS.........ovvecvieceeeieeiessessieesessissessssisssssssssssssnssnnss | cenviee | oo | eeveerenidh | e 1FM ...1,544,985 |...102.290 ..1,634,347 1,500,000 ) [ e | e [ e 2.890 07/26/2016. | 08/12/2049.
350910 AN 5 |FTST0B4TS A= CMBS......cocovviirviiierriseeenisisensisesssssssensssssssssssssssssssssenss | seveens | oo | eovnrenennidh | s 1M ..4,661,079 |...102.287 .4,744,059 4,637,973 ) [OOSR ISTONURRORORON BRI 5.401 12/11/2006. | 12/13/2028.
36191Y BB 3 |GSMS 11GC5 Ad = CMBS.......oovovecreievssessessesssssssssssssssesssssssssssssss | ensie | oo | eevverenidh | e, 1FM 3,308,403 |...101.510 ..3,299,076 .3,250,000 ) 03707 03/29/2018. | 08/12/2044.
36249K  AC 4 |GSMS 10C1 A2 - CMBS........ccooiiiiriincieiiesicennissisesienissessssississssiennses | veviee | oo | eoveneeendh [ s 1FE ..1,029,960 |...100.392 ..1,003,916 1,000,000 ) [ e | e [ 4.592 08/04/2010. | 08/10/2043.
36260 AD 9 | GSMS 19GC39 Ad - CMBS.........ovverrerriniricrirerereesssisersessessssensssessnneses | vevinee | oo | covenreedh | o 1FM ...3,089,829 |...107.302 ..3,219,072 | ..... .3,000,000 ) 3.567 05/09/2019. | 05/10/2052.
466450 AT 4 | JPMCC 16JP4 Ad - CMBS........covoveeeeeeeeereesieeseeesssessssesssesssessesssssssssssens | eovnenn | oo | enerienrih | s 1FM 2,059,996 |...106.783 ..2,135,666 .2,000,000 ) ...3.648 12/05/2016. | 12/17/2049.
67087M  AA 4 |OBP 100BP CTF - CMBS........cc.ceeenn. A4 . 1FM| .. ..1,749,990 |..... 99.916 | .... .1,748,528 11,750,000 CATAT042 | | 222 | | [ 4.646 06/25/2010. | 07/15/2045.
90276Y  AE 3 |UBSCM 19C16 Ad - CMBS........ccovvemereierierieissessssissessessessssesssssssssssssnnss | oneee | oo | vevesneenns 4| ... M| s 2,574,981 |..107.357 | .coovvreenne 2,683,925 | ..ovvevnene 2,500,000 2,570,151 (4,830) | ..ooernrenerrerins | e | s 3.605 03/27/2019. | 04/17/2052.
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92937U  AD 0 [WFRBS 13C13 A4 - CMBS.......cvicerrinirierieeiesiseesssissessessessssessssssssnsensns | conens | o [ woeerenenes 4| ... TFM | s 4,634,910 |...102.256 | ...cccovneen. 4,601,517 | covvverenne 4,500,000 | ..oocvvrnes 4545131 | oo | s (14,300) [ .oovvrrereerenins [ errerineeneeiineines [ e 3.001 |...... 2.658 |MON... | .ccconneee 11,254 | ........ 135,045 | 04/17/2013. | 05/17/2045.
95000A AU 1 [WFCM 15P2 A4 - CMBS.......oovvvriiriiiersieerssissiensssissssssnesssssssessssssssensns | eonens | oo [onnineerndh | s 1FM ...1,802,444 |...107.299 .1,877,730 1,750,000 (5,081) [ oo | e | s 3.809 5,555 166,657 | 12/08/2015. | 12/17/2048.
95000P  AE 4 [WFCM 16C37 A5 - CMBS.......oooveeeeeeeeeeeseessieseeeeeesesseeessessseessesssessennees | conves | oo | eevennenidb | oo, 1FM 1,544,931 |...107.962 ..1,619,430 .1,500,000 (4,245) e 3.79% 4,743 56,910 | 12/09/2016. | 12/15/2049.
950010 AW 7 |WFCM 18C44 A4 - CMBS.........oovoiiiniricririninsscisnssisssississississinns. | evnnes | o | evniieenndb | e 1FM ...2,019,890 |...109.697 ..2,193,938 (2,010) [ oo | e | s 3.948 6,580 04/30/2018. | 05/17/2051.
95001R AW 9 [WFCM 18C48 Ad = CMBS......ovooeeoeeeveevereereeseseeeseesressessesesessesseesesssessesssssenns | ooreees | oo | ooreerienidh | o 1FM .10,099,910 |...110.440 ...11,044,039 | ............10,000,000 | ........... 10,089,584 | ......cccoeormrrrmrreuns | vorrrris (10,080) [ .ovvvvvevernerrcrins [ ervrerrreeerreniinines [ e 4.037 ...33,642 12/07/2018. | 01/17/2052.
95001W  BA 5 |WFCM 19C49 Ad - CMBS.......cooovrrmerierieerneiseinenissinessssssssisssssssssssssensnse | eovnees | o0 [ onerinenedh | s 1FM 5,049,885 |...108.514 ..5,425,718 (4,071) .....3.760 02/21/2019. | 03/15/2052.
95002D BD 0 |WFCM 18C47 A3 - CMBS......cooviriririiiniinsiiesieniesississiiessssssesssnisssiinns | cvveees 4 ... 1FM ..1,868,424 |..111.291 ..2,058,882 .1,850,000 (1,853) [ oo | e | e 4175 10/09/2018. | 09/16/2061.
95002M AW 9 |WFCM 19C52 A4 - CMBS........oeveieiiesirssissssesissssssissssssssssssssssssssssnsss | esnies | oo | eerissnnas 4] ... TEM ]| s 4,039,680 |..... 99.999 3,999,946 4,000,000 (1441 | oo | | 2.643 08/05/2019. | 08/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMtIES. ..o 97,073,259 XXX ..102,051,414 ..95237,973 | ........96,478,614 | ..., 0] (186,528) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02587A AL 8 |AMXCA 172 A= ABS.....oooierieierineiseriesiesisesssssissssssssesssseesssssssssssssssssns | nevnne | oo | evveseenndh | e 1FE ...1,513,652 |...100.482 ..1,507,222 1,500,000 | ..ovoeeree 1,501,140 | oo [ s (13,323) [ .oovvrererneerienins [ ceverineineeiiseines [ e 2.190 |...... 2.168 |MON.. 41,514 | 03/23/2018. | 09/16/2024.
02587A AN 4 [AMXCA 192 A= ABS......ooiiiriieiiinsiiesiesisesssisssie s ssessssnses | ceveens 4] ... 1FE ..1,749,897 |..101.762 | .... ..1,780,831 1,750,000 22 | e [ s [ e 2.670 |...... 2.687 |MON.. e 29,333 | 04/22/2019. | 11/15/2024.
05377R CR 3 [AESOP 171 B = ABS......oiiiiiiiriirierierineesssisssiesiesiessssesssssssessesssessssensnns | covnees | o | severenenes 4 .. 1FE| coovir 1,999,169 |[...101.715 | .cccovvrnnnee 2,034,291 | .o 2,000,000 154 | oo [ e [ e 3410 |...... 3.443 |MON... | ...........2,084 | .......... 68,200 |03/08/2017. | 09/20/2023.
05588U  AA 0 [HGVGI19A A - ABS......ooiiiiiiiiiiiiistississieiesissisisssssssssssiassissssnnes | sviiens | 1FE ..1,723,704 |...102.041 ..1,759,324 1,724,141 22 [ o | e [ 3.280 |...... 3.282 |N/A..... 140,179 | 04/03/2019. | 09/26/2033.
05683L  AA 4 |BCC 181 AT = CDO0.....ouiiieiriiiierienieeiesissesessssssssssesssssesssssssssssssenssesenas | seenes Cloond| 1FE ...1,000,000 |...100.000 | .... ..1,000,000 1,000,000 | .. 2.8% |.... 2.924 | JAJO.. e 35,320 | 03/12/2018. | 04/23/2031.
08763Q  AA 0 |BTNY2 2 AT - CDO..c.ouuiiiiiiieieiiesiee et sssessssnssssinas | soeees (o I 4. 1FE| cooei 1,250,000 |...100.000 | ....cccoveneee 1,250,000 | ..coovvrennee 1,250,000 | ..cooovvrenee 1,250,000 [ ..oceouevericriciines | cererreernnsiinnieiis | e | e | s 3.015 |...... 3.019 |JAJO.. | e 8,596 | e 45,733 | 06/05/2018. | 04/30/2031.
14041IN FT 3 [COMET 191 A= ABS.....coiiiiieiiireiniisinnineiensssiessessssssssssssssssssesssssssssenssssens | evenes | oo [sovnvercnnidh | i 1FE ..1,999,652 |...102.028 | ..............2,040,553 | ..... .2,000,000 | ...covvenee 1,999,750 99 [ v e [ 2.840 |...... 2.863 | MON.. 44,967 | 02/20/2019. | 12/16/2024.
17119B AD 9 |CCART 16B Ad - ABS.......ooviiieieeieineierisssiessessss et esssssssssssssansss | soeees 4] ... 1FE 713,246 |..... 99.921 ..713,378 | ... 713,362 K72 [T DRI P 1.870 |...... 1.883 |MON.. .13,340 | 10/26/2016. | 02/15/2022.
17305E  GR 0 |CCCIT 18AB AB - ABS........ooveiriersieierssieiresisisssssiesssssssessssssssesssssssnssnsss | neveens | oo | eersveenns 41 ... TFE| oo 5,313,984 |..103.708 | .............5,444,642 | ............. 5,250,000 | ...cvernens 5,300,389 | ..ovvvirerrrieeirennns | e (13,596) [ ..ovvorvrerrnirerens | vevrveierssniseeeninee [ s 3.210 02/21/2019. | 12/09/2024.
28415P  AA 2 [EHGVT 16A A = ABS.....oooiicrieecrinirserenieseseessssssnssessesssssessssssssssensessns | nevenee | oo | evenerenedh | s 1FE 330,942 |...100.003 | .................330,956 | ....... 330,947 | ... 330,944 (V) USRI FUUPPOOPSPORRITRPOOPOR BRSO 2.730 06/22/2016. | 04/25/2028.
34528Q EC 4 |FORDF 155 A= ABS.....cooiiiiieineiiiniieeiieniesiseesssisssssssessssssssssssssssssssessns | connee | oo | vevereenenidh | i 1FE ..1,005,938 |...100.227 | .... ..1,002,266 | .........c.... 1,000,000 | ..coovvrenne 1,000,992 (1,763) [ oo | e | e 2.390 02/15/2017. | 08/15/2022.
34528Q GS 7 |FORDF 191 A= ABS.....coviiiririnrinninerienierinsesssissniessesssssssssssssssessessns | onene | oo | vevereneeeidh | v 1FE| oo 1,999,713 |...101.463 | ............. 2,029,269 | ....cooon. 2,000,000 | ..ocverneen 1,999,738 25 | o [ e [ 2.840 04/02/2019. | 03/15/2024.
34532F  AD 4 |FORDL 19A A3 - ABS......contirirmerierineenensssisnsesiesssseesssssssssessessssesssessonses | nevenne | oo | eevenenenndh | e 1FE ..2,249,824 |..100.915 ..2,270,587 | ........ 2,250,000 2,249,910 86 | .ovvvrereereninees [ eeerenreninenienes [ e 2.900 02/20/2019. | 05/15/2022.
34532R  AA 4 [FORDR 18REVT A - ABS......oiiiiiiiieinisieseissssiessssssiessssssssesssssssssssenss | covens 4 ... 1FE ..2,998,947 |..103.928 | ... W3M7,840 | e 3,000,000 | ... 2,999,213 142 [ e e [ 3.190 01/23/2018. | 07/15/2031.
36257F  AD 2 [GMCAR 192 A3 = ABS......ooeoeeeeeeeeeerseeereeeeeseesseeseresessssessssessssssssessssssesssessees | eonees | oo | veversennns 4 .. TFE| oo 4,249,654 |...100.841 | ....ccoouven. 4,285,727 | coovvverens 4,250,000 | ..oocvvrnees 4,249,761 107 | oo [ v [ o 2.650 04/09/2019. | 02/16/2024.
363210 AC 8 | GALXY 28 A1 - CDO.....iiiiiiciicisisissisiesisissssssisss s | soenes ...100.000 ..3,000,000 | ..... .3,000,000 13,000,000 [ oo | e | e [ [ 3.101 06/29/2018. | 07/15/2031.
38137H BU 1 |GLD1111RRAR2-CDO... e [ [eeend | W TFE 3,000,000 99.510 ..2,985,300 | ..... .3,000,000 | .. 13,000,000 [ oo | e | e | | 3.073 12/08/2017. | 01/21/2031.
65478W  AE 5 |NAROT 16C A4 - ABS.......cconvemienerinrineinenissisesssssissssessssssssssssssssssssssssnsess | avvonee | oo | eovneveendt | e IFE | iinnien5,188,484 | ..., 99.744 ..5,336,291 | ..... 15,350,000 | ...ovrvene 5,314,652 | .cooovvveerincirnerinns | e 79,966 | oooovvncreerirneen | cerereerieriesineen | e 1.380 03/29/2018. | 01/17/2023.
80286) AA 3 |SREV19AA-ABS.....cooiicivciinrnriincsniscnennensssissssssissssssississsenns | eonnees | oo | connenendt | el IFE | 749,901 | .. 99.561 .746,708 749,902 1 2510 11/20/2019. | 01/26/2032.
82652  AA 5 |SRFC 153 A= ABS.....ooieeceeeeeeeceeseeeseeeseeseeseeesse s essesssseneen | einees ...100.048 133,377 9 | e [ s [ 2.580 10/14/2015. | 09/20/2032.
82652K  AA 2 [SRFC 171 A - ABS......ooiiiiiiiciiricsse s | ereeas ..100.723 229,654 T ] e | e [ 2.910 03/13/2017. | 03/20/2034.
82652M  AA 8 |SRFC 192 A - ABS ...100.094 798,431 4 002590 07/16/2019. | 05/20/2036.
82652N  AA 6 [SRFC 193 A-ABS.....coiiiierierineiieeinenerisssssssensssisesssssessssessssssssssssessinns | aevoeee | oo [ eonseeveendt | et TFE | 0,931,432 | ...l 99.998 . 931,432 (V1 SOOI FUUPPIUSPORIRTROPOR PR 2.340 10/17/2019. | 08/20/2036.
82653E  AB 3 [SRFC 191 B - ABS.....cooiiieiiiieiieieeise st sssssssssnns | seveons ..101.358 1,144,617 66,597 [ ..vvvererieiiviins e [ 3.420 03/12/2019. | 01/22/2036.
92347Y AC 8 |VZOT 19AB-ABS ...101.667 .1,250,000 . 97 .r.3.020 03/05/2019. | 09/20/2023.
92348A  AD 7 [VZOT 19C C - ABS......ovoveiieriireenniessensienssisesensssissssssssssssssssssssssssenssssnnes | conens | oo [ovrvneerndt | vt IFE | vii..999,838 | ... 99.476 999,849 T | e [ | 2.160 10/01/2019. | 04/22/2024.
92348R  AB 4 |VZOT 173 A1B - ABS ...100.044 785,348 2.035 10/11/2017. | 04/20/2022.
92349F AB 9 |VZOT 181 A1B - ABS . ...100.058 ..3,001,733 13,000,000 | oo [ | | e | seeens 2.025 03/06/2018. | 09/20/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNItIES.................coovvrvrreieriieieieceierceies e 51,308,776 XXX corennn.D1,943,435 . 51,471,755 | 0] 118,693 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ...t snssenssees | essseans 386,060,798 XXX | s 404,894,166 | .......... 384,423,946 | ......... 385,691,045 11,068 66,437 0 0 XXX XXX XXX | ... 2,864,618 |....12,529,547 XXX XXX

Totals




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

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
7699999.  Total - ISSUET OBGAHIONS. ...vv.rerserssresreserseressees st nntns | ernseaas 430,034,397 XXX | s 443,600,139 | .......... 415,699,031 | ......... 423,616,078 | ..ocovvnvs 484,459 | ..... (1,819,509) 0 0 XXX XXX XXX | ... 4,323,073 |....14,538,382 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 109,508,375 XXX ..111,440,499 107,767,273 | ......... 109,395,617 11,080 | e (38,379) 0 0 XXX XXX XXX | e 37112 | ... 2,766,160 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities AN 97,855,248 XXX ..102,814,996 .97,253,014 0].. 189,858) 0 0 XXX XXX XXX .301,625 | .....3,477,316 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES............ovrvererririeieieieieceeieenns 52,045,558 XXX corennn.D2,704,384 .. .. 52,189,473 |. 0 107,696 0 0 XXX XXX XXX | . 112,397 | ... 1,315,820 XXX XXX
8399999.  Grand TOtal - BONGS...........cuuuevireverrerieiriiererierieeeseeiseiesesee st esesssssenssensesssssssessses | eonseeed 689,443,578 XXX | 710,560,018 | .......... 671,492,123 | ......... 682,454,182 | ........... 495519 | ...... (1,940,050) 0 0 XXX XXX XXX | ... 5,054,206 |....22,097,678 XXX XXX

cLol3a
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired

NONE
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU 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 - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

000360 20 6 |AAON ORD 8,400 5,782 54 ..2,440 2,440 .| 10/09/2018.
000361 10 5 |AAR ORD.....ccooomiiiiiiciiieceiiesesiesesi s | oo 6,388 42 ..1,086 .| 10/09/2018. | ..
00081T 10 8 |ACCO BRANDS ORD.......coviuuiiriirieriiirerisisisessssssssssessssssssesssssssssessssssssessessnss | aveeres 4,115 54 (44) .108/14/2019. | ..
000957 10 0 |ABM INDUSTRIES ORD 8,818 | v 50 194 1,612 .| 10/09/2018.
001055 10 2 | AFLAC ORD.....coviumiiimiiireiireisssiiesesssess s | oo 165,048 | ..........52.900 | ..................165,048 | ...... 92,419 3,370 22,901 .1 12/18/2018. | ..
001084 10 2 [AGCO ORD......cooviiiiiiriiiniiiseissisess s | oo 270.000 20,858 | ........77.250 | ...................20,858 | ... 15,755 170 .5,827 .| 10/09/2018. | ..
001228 10 5 |AG MORTGAGE INVEST TRUST REIT ORD.........cooovurrrimerimnriinneesnneisenesesens | evvenes [ eoe | coieeeeens 140.000 | .ooovveirrriiens 2,159 . 2,225 | oo 63 63 (67) .| 06/28/2019. | ..
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......cccovvivrirriririeiinirsiernessisesssissssssssssssessessnssens | sernee | oo | verenene 1,935.000 | .o 34211 | e 17.680 | .o 34211 | ... 35,548 310 3,909 271 10/09/2018.
00130H 10 5 | THE AES CORPORATION........civiiriiireiriceieeeisesisesessesesssesessssesssnessssesssnesens | evennes | ane | ceveo 2,680.000 153,332 | 1.0 19.900 | oo 53,332 | ...... 39,744 1,463 14,579 | oo | e 14,579 .| 10/09/2018. | ..
001547 10 8 | AK STEEL HOLDING ORD........ostivimrririririeiieeiseseiessisessisssssssssssesssssssssssseses | evveees | eoe | voeeees 1,270.000 4,178 6,109 L1321 | | e 1,321 .| 10/09/2018. | ..
00163U 10 6 | AMAG PHARMACEUTICALS ORD.........ccooomirimieineiineiissnsisssiessssesssssssssssnnses | avvvins | ane | cvvveinnes 145.000 1,765 1,730 35 08/14/2019.
00164V 10 3 | AMC NETWORKS CL A ORD......ccooouuriiirriimeeieneeiecesiesesiesesissesssesessesssssnesesenens | coenenen | e | coneevinns 180.000 7,110 | ...... 10,795 | oo [ e | cereieseisesniensins | e (2,768) | ..o .| 10/09/2018. | ..
00165C 10 4 |AMC ENTERTAINMENT HOLDINGS CL A ORD.....c.oeuoverirermnieernnisirsssesssisssnsenens | ovvenes 225.000 1,629 | v 7.240 1,629 2,439 90 .(810) .| 08/14/2019. | ..
001744 10 1 |AMN HEALTHCARE ORD........cooooiiiiiiiiiiiiiiniiseseissessisssseisssssssessssesesssssssssensssenes | cvnenes | eoe | cveeeeeens 190.000 62.310 | .oovveeriiinnnne 11,839 | ... 10,015 1,074 10/09/2018.
00182C 10 3 |ANIPHARMACEUTICALS ORD ....40.000 2,467 3,287 .(820) .| 06/28/2019. | ..
00191U 10 2 |ASGN ORD ..210.000 |. ..14,904 970 | o 14,904 | ...... 14,767 ..3,459 .| 10/09/2018. | ..
00206R 10 2 [ AT&T ORD....oiiiiiieiiieiiceeiereeireeiesssi e enesseneseenesienes | envvnns | ene | cvons 25,514.000 | coovooeriinnan 997,087 | .......... 39.080 | oo 997,087 | ..coervvenenenn 776,940 50,774 | covvoeeeieeieniiies | e 262,707 | .o [ v 262,707 | ..o 06/28/2019.
002474 10 4 | AZZ ORD...coiiiiieicierieieeesis sttt nnnns | areenes ..110.000 5,055 5,023 75 615 | oo | e 615 .110/09/2018. | ..
002535 30 0 |AARONS ORD.......coovoiiriiireiiiceiissesisesisesesessesssssssssesesesessesssssssssssesssssssssesns | oo ..280.000 . 10 | 15,991 | ...... 14,358 | .o 1" 39 AT | i | e 4,217 .| 10/09/2018. | ..
002824 10 0 |ABBOTT LABORATORIES ORD.......ovveririrrrirerieneiseesisssissssisessssssssssssssssssens | evnnene | onn | voeeend 6,443.996 | .....ocoovrrennnd 559,725 | .......... 86.860 | ...cooovvvreenn 559,725 | ..oovvrvieninens 170,031 8,210 93,831 [ cvoourererrinreiienns | v 93,631 | oo 02/03/2014.
00287Y 10 9 |ABBVIE ORD........ccooviiriiimeiieceiiesesieeesiesesissesisssesssesessssessssssssssssssssssssssssssssnsenns | coneenen | e | coveeens 5,520.000 488,741 88.540 | ..coovrvnen: 488,741 | ....... 522,082 23,626 (20,148) (20,148)| .. .| 10/09/2018. | ..
002896 20 7 |ABERCROMBIE AND FITCH CL A ORD.........cooviiereiireieeceiieseeieseeeesesiesessssesesnens | oo 280.000 4841 | 17.290 4,841 5,446 224 (T73) (773) | .. .| 10/09/2018. | ..
003654 10 0 |ABIOMED ORD.........cooiriiiriiiieiineiisnsiesssisesissssssssssssssssssssssssssssssssssnssss | cvnnnes | ooe | svvnnneees 180.000 | ...cocceirrerernn 30,706 | ...... 170590 | oo 30,706 | ...... 71,116 (27,801) (27,801) | oo 10/09/2018.
00401C 10 8 | ACACIA COMMUNICATIONS ORD.........cooourriememirmerirserissesiesenissesesssesssessssesenens. | avvvnes | aee | cevveeenes 120.000 8,137 6,692 45 | | e 1,445 .103/19/2019. | ..
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD......ccovuirrmivmirrirernniciresiseessssssssssnssensnns | sneenes 350.000 | ..cooovvrennn 11,627 | ..033.220 | i 11,627 13,545 22,629 | s [ e 2,629 .1 10/09/2018. | ..
004225 10 8 | ACADIA PHARMACEUTICALS ORD........ccommiiimiiiniiisnniissesisssiessesssssssssnsssnniens | evienes [ eoe | cveinniens 400.000 8,468 10,644 .| 10/09/2018. | ..
004239 10 9 |ACADIA REALTY REIT ORD.... 330.000 9,263 | v 96 370 716 .| 10/09/2018.
00434H 10 8 |ACCELERON PHARMA ORD.......ccooiimiiiimiiiiniiineisneisssissssisssssssssssssssssnsssnenes. | avviins | ane | cvvveinnes 160.000 8,050 1,515 .| 10/09/2018. | ..
00448Q 20 1 |ACHILLION PHARMACEUTICALS ORD..........cooveivemrrireneireneiseseesenessesessesesienens | ceevenas 585.000 2,802 725 | e [ v 725 .1 08/14/2019. | ..
004498 10 1 |ACI WORLDWIDE ORD 12,427 ..4,801 4,801 .| 10/09/2018.
00507V 10 9 |ACTIVISION BLIZZARD ORD.......ccccoovvrimmiiiriiminiisnniesnsisssiessnesssnssssssssssnssssnsnes | connenen | oe | 000000:2,860.000 | i 169,941 | 0.59.420 | ... 169,941 | L 222,079 1,058 36,751 [ o | s 36,751 .| 10/09/2018. | ..
00508X 20 3 |ACTUANT CL A ORD....costiiimirimriiiieiiesiisessiessis s | oeeeees 250.000 6,668 10 21,260 | e | e 1,260 .| 10/09/2018. | ..
00508Y 10 2 |ACUITY BRANDS ORD. ..170.000 000 | o 23,460 | ... 21,430 88 3,919 .| 10/09/2018.
006739 10 6 |ADDUS HOMECARE ORD 250.000 | oo 4,861 | 97.220 4,861 BTAT | oo e [ | e 114 | [ 1,114 .| 06/28/2019. | ..
00724F 10 1 | ADOBE ORD......ooviirirrieirerisissisesiessnsssiesssssssssessssssssessssssssssssssssssssesssssssesssssnns | avvesnes | ne | vonneee 1,955.000 644,779 329.810 | .ovvvvireiinen 644,779 | ....... 234,741 202,479 .| 12/18/2018. | ..
00737L 10 3 |ADTALEM GLOBAL EDUCATION ORD... 250.000 8,743 11,773 ...(3,088) | .. .| 10/09/2018.
00738A 10 6 |ADTRAN ORD 210.000 3,202 38 .| 06/28/2019. | ..
00751Y 10 6 |ADVANCE AUTO PARTS ORD ..290.000 | ....................46,446 | ........160.160 | ...................46,446 | ..... 48,981 | ..coovviis 17 70 .| 10/09/2018. | ..
00766T 10 0 |AECOM ORD ..650.000 | ....cccoevrre.nn28,035 | ..........43.130 | oo 28,035 | oo 21,041 .| 10/09/2018. | ..
00770F 10 4 |AEGIO CLA ORD....coivriieriiiisinsiersssssie s isssssssesssssssssesssssssssesssssssssenssens | avennee | e | sveverennne 140.000 2,576 06/28/2019. | ...vocvvrirenee
00771V 10 8 |AERIE PHARMACEUTICALS ORD........ccooiiriemeiimeeirerieseniesesissesesnesessessssessnne | connenen | e | coneevinns 150.000 7,983 10/09/2018. | ....cccvvvvvnves
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

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

F Rate per Unrealized Other-Than-

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

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
00773T 10 1 | ADVANSIX ORD....cooviviuuriiiriiiiriiieseiieseiiesessesesseseseesesssesessesessssesseseseeseseesssis | coieies B 130.000 | ..oovvverrrriens 2,595 2,595 3,928 | oo | s [ s | e (1,333) 04/22/2019.
00773U 10 8 |ADVERUM BIOTECHNOLOGIES ORD..... . 230.000 2,650 2,650 2,735 (85) . 06/28/2019. | ..
007800 10 5 |AEROJET ROCKETDYNE HOLDINGS ORD........ccoosivuimiiiirrerieeriresissssissssiinneins. | oo | 290.000 | ..oocovveeeriiinans 13,241 | ... 45,660 | oo 13,241 9,341 ..3,025 10/09/2018.
007903 10 7 |ADVANCED MICRO DEVICES ORD......ccooriviririiciiniiisiiesissisiiessiesssessssissnions | convenes | o | eeviens 3,680.000 | ...ocovvvciinnne 168,765 | .........45.860 | ....cccoounnnnee 168,765 | ...cccoovvvennne. 100,280 | oo v | s | i 100,832 | oo | s 100,832 10/09/2018.
00790X 10 1 |ADVANCED DISPOSAL SERVICES ORD..........cccoooeimrimimimeririeniienesienesisnesesesesons | coneeees 300.000 9,861 9,861 7,902 22,879 | s [ e 2,679 10/09/2018.
007973 10 0 |ADVANCED ENERGY INDUSTRIES ORD.......cooommrvermrrirerirniinsiieneisensisensisenees | e B I 160.000 | ..ovvevrriiis 11,392 | oo 71200 | i 11,392 7,626 523 | e | e 4,523 | ... 10/09/2018.
008073 10 8 |AEROVIRONMENT ORD........cooooimiiimiiinriiseiissssssssessssssssssssssssssssssssssssnnss | coenes 90.000 5,557 5,557 8,855 .(559) (559) | .... 10/09/2018.
008252 10 8 |AFFILIATED MANAGERS GROUP ORD........coccosmiiiieiireiicesiesesiesessesesiesessesesens | o | 225.000 | ..ooorviieriins 19,067 | .........84.740 | oo 19,067 | ...... 30,655 288 | . [ e (2,858) 10/09/2018.
00846U 10 1 |AGILENT TECHNOLOGIES ORD........ccccomvviiriririiiniiinniienisisssiinsiesssessenssssssennies. | wovnnies | eve | ovvi 1,305.000 111,330 | .00eern.85.310 | e 111,330 | v 50,905 235 856 23,294 10/09/2018.
00847J 10 5 |AGILYSYS ORD 90.000 2,287 2,287 2,367 (80) 10/15/2019.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD.. .210.000 | .ovovvviirenn. 10,028 | i 47750 | i 10,028 | ...... 13,833 344 10/09/2018.
008492 10 0 |AGREE REALTY REIT ORD.......coocoiiiiiimiiiinieiineiiisniissesisssissssiessssssssssssssssssssns | v o .130.000 9,122 6,933 | oo 76 293 1,437 10/09/2018.
00900T 10 7 |AIMMUNE THERAPEUTICS ORD.........ccoovuriiereiirieiieseiisesissesiesessssssssssssssesssens. | v B - 190.000 4,051 ..2,309 08/14/2019.
00912X 30 2 [AIRLEASE CLA ORD......ccovrviierniinrinrinsrnirnsiersssssiessssisssssssssnsssssesesssssssssssssssnnss | avnneee | ooe | crerenernnd00.000 | vviiiiiiiennn.. 19,008 | ... 47.520 | e 19,008 | 17432 | o 60 208 ..6,924 10/09/2018.
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD........ccooirviireiircerireeineeesenessesessssesiens | coieees . AT | 234990 | oo 182,17 | 84,958 899 3,550 58,079 10/09/2018.
00922R 10 5 |AIR TRANSPORT SERVICES GROUP ORD........coosmivirriieciieerieneiseseiesssesissniens | cevvenns . 240.000 5,630 23.460 5,237 156 10/09/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD..........ccooouriiimreiineiineiiesesienssesnssesssssssessssssesnnns | cveines e 680.000 | ..................58,738 | .........86.380 | .................58,738 | ...... 42,529 17,204 10/09/2018.
00972D 10 5 |AKEBIA THERAPEUTICS ORD..........cviveuiiireiireeieeeiseseisesesssssisessssesessesssoeness | cevvenas 510.000 2,468 755 06/28/2019.
011311 10 7 |ALAMO GROUP ORD 4,774 5 876 .| 08/14/2019. | ..
011642 10 5 |ALARMCOM HOLDINGS ORD 6,332 | ovverierireenrninens [ e | e | e (1,157) 10/09/2018.
011659 10 9 |ALASKA AIR GROUP ORD.......cccvevieriiiririinniincniicsienisssisensisssissiessssssessissinssns | conveee | oo | eorreeeene$30.000 | i 29,133 | 1167750 | v 29,133 | L. 26,927 602 ..2,967 10/09/2018.
012348 10 8 | ALBANY INTERNATIONAL CL A ORD........coorviimrrireiiereeisenissneisesesessessssesesnenes | o 8,946 | ..o 23 86 1,619 10/09/2018.
012653 10 1 | ALBEMARLE ORD.......ccooiiiiriiiireiiceiiecesiecesiessssesessesesssesssssesssssessssesssssssennns | oo 440.000 | .o 32,138 | 1 73.040 | 32,138 | 42,808 162 633 (1,773) 10/09/2018.
013872 10 6 |ALCOAORD..... .760.000 | .ovovvrriiinnrn. 16,348 | 121510 | e 16,348 | 28,614 ..(3,853) .| 10/09/2018. | ..
014491 10 4 | ALEXANDER AND BALDWIN ORD..........ccovuemeiirmiernierineissneissnessessssesessesssseneses | oo 280.000 5,858 193 722 10/09/2018.
014CVR 01 3 |ALDER BIOPHARMACEUTICALS INC........cccoiiriiiriinniseiiienissisnissiseiiesiesiienes. | i . 250.000 250 10/22/2019.
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.........ccoovuimiiiinniiiiriiineieneiissiesssiins | v B 430.000 161.580 ...54,418 443 1,694 19,926 10/09/2018.
015351 10 9 | ALEXION PHARMACEUTICALS ORD..........ceevuirrrvirrieircerirserissssieesesesssesssseneseions | v .870.000 108.150 113,613 ..9,387 10/09/2018.
016255 10 1 |ALIGN TECHNOLOGY ORD .330.000 .279.040 22,971 .| 10/09/2018. | ..
01671P 10 0 |ALLAKOS ORD.........coriiriiiimreiieseiisesiesessesesseseseesessesessesessssssssesesesesessessseesenes | coneenes I 95.360 791 08/14/2019.
017175 10 0 | ALLEGHANY ORD......cooiiriiiriirieieissierssisseensssssssssensssssssesssssssssesssessssssessessssssess | cvsenes | ao | veresennennd 60.000 799.570 10,575 , 10/09/2018.
01741R 10 2 |ALLEGHENY TECHNOLOGIES ORD........ccoocosmviiririnriiineiiieneiissesissssissssiesssennns | cevveoas 510.000 , 20.660 .(566) (566) 10/09/2018.
01748H 10 7 |ALLEGIANCE BANCSHARES ORD........cooimmivirriireiireiiresieseisesssssses s | cevvenns 90.000 3384 | o 37.600 384 | s [ e 384 06/28/2019.
01748X 10 2 |ALLEGIANT TRAVEL ORD.........cocovviiririnnrinnnisnniissnisnnissniesssssssnsssssssssnessnnees | connene | e | evennnernnn80.0000 | i 10,442 | i 174.040 | oo 10,442 7,141 168 .4,429 10/09/2018.
018522 30 0 |ALLETE ORD.....ccooiiiiiiiiriiiereiieceeseneiiesesssesissesissessssessssssssssssssssssssssnnesnnnnnes | evvnenes | eoe | cveveenenn 10,000 | i 17,0468 | e 81170 | oo 17,046 | ...... 16,254 494 .1,040 10/09/2018.
018581 10 8 |ALLIANCE DATA SYSTEMS ORD.......ccccovrrmirrrirmrrrernrssrirersnsssesnssesssnssnsensnsssssensennes | cvenvene | vee | ereerrnni200.000 | coiriviiiiinnnnnn 22,440 | i, 112.200 22,440 | ...... 45,454 504 [ .o | e (7,576) [ ooveeevereieiinineins 10/09/2018.
018802 10 8 |ALLIANT ENERGY ORD........cccooommmrimrmriinnriinnriesneissseisssssssnssssnssssnnsssssesssnssnsnens | evevenes | eoe | cveeeneen 940,000 | i .51,456 | oo 54.740 51,456 | ...... 39,411 1,335 11,741 10/09/2018.
01973R 10 1 | ALLISON TRANSMISSION HOLDINGS ORD.........coocmsmrvemrrierrriienniirnnerisnnrisnninnens | evvvnne | ene | eerrrnennd70.000 | 22,710 | v 48.320 | ............ 22,710 | ..... 23,660 282 .2,073 10/09/2018.
01988P 10 8 |ALLSCRIPTS HEALTHCARE SOLUTIONS ORD.........ccoomviiimriimniinniiinniiisniiisnniens | oeneees 6,969 9,770 124 10/09/2018.
020002 10 1 |ALLSTATE ORD.......ooirvirriirrriiereiieceiienesieneseesessssessssesssssssssssssssssssssssnssssnnnnes | evinenee | eoe | voreee 1,218,000 | i 136,964 | ... 112450 | oo, 136,964 | ..oovoriis 82,853 609 2,387 36,321 [ oo | e 36,321 | ..o 06/22/2018. | ...
02005N 10 0 |ALLY FINANCIAL ORD.......ccoviriireriririrerisisiresiessssssesesssssssssessssssssesssesssssssssessssses | sosvnees | enn | vevenene 1,720.000 | .ooverirreinen 52,563 | .......... 30.560 | oo 52,563 | ...... 45,993 1,170 13,688 | .o | v 13,588 | .o 10/09/2018. | ...ovvverrrans
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02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD.........ccocvueriierrerirrerinesisnsiesseesssessssssisnssens | eevvnns | ene | cevvioenes 370.000 | ..ocooorronenn 42,613 | 115.170 15,636 ...15,636 .| 10/09/2018. | ..
02079K 10 7 |ALPHABET CL C ORD.. e 1,102.000 | ... 1,473,396 | 1,337.020 .325,855 .1 03/19/2019.
02079K 30 5 |ALPHABET CL A ORD.......oiiiiiiiiiiiiinniiiesiieseiseseisesessssessesssssesssssesessesessssesins | coenenes | e | oeneeens 1,056.000 | ..............1,414,396 | ..... 1,339.390 310,918 .1 02/17/2015. ..
021369 10 3 |ALTAIR ENGINEERING CL A ORD......coviiriiiireiiniieiniieissisissssssessesssseessssssssenes. | aveenes ..170.000 35.910 (760) | .. .| 06/28/2019. | ..
02156B 10 3 |ALTERYX CL A ORD......oriiireiiceiimceiisnesissesesesesssesessssesssssesssssssssessesessssssesnes .120.000 | ..o 12,008 | ... 100.070 | oo 12,008 [ 8,224 | | e | e | e W BT2 | | e 4,872 .| 10/09/2018.
02208R 10 6 |ALTRAINDUSTRIAL MOTION ORD 250.000 | .coooveivirrernen9,053 | 10ii36.210 | v 9,053 | 8,133 [ s 43 85 .103/19/2019. | ..
022098 10 3 |ALTRIA GROUP ORD........ccooviriiiniiinniisniisssiissicsssssssssssssssssssssssssssssssssssnns | conneies | s | coneeees 4,551.000 3,823 14,745 ..2,367 .| 10/09/2018. | ..
023135 10 6 | AMAZON COM ORD.....coooouiiimiiririeriieeieseseeseeesseesessssssssssssssssssssssssesssssesssssssessns | evienes | eoe | woeeees 1,590.000 | ...............2,938,066 | .....1,847.840 | ..............2,938,066 | ........c..... 2,972,073 | .ooooioooiiiiiririiinnns | e | e | e 496,431 | .o .| 06/28/2019. | ..
023139 88 4 | AMBAC FINANCIAL GROUP ORD......c.covvimrirririiiieeiierisesesissiseissssiessesisesins. | cevvees 200.000 945 06/28/2019.
023436 10 8 |AMEDISYS ORD .110.000 | ..o 18,361 | ... 166.920 | .................... 18,361 | ... 13,076 .5,479 .| 10/09/2018. | ..
023586 10 0 |AMERCO ORD . . +30.000 | .o 11,275 | 10375820 | e 11,275 | 10,382 | oo 15 45 1,431 .1 10/09/2018. | ..
023608 10 2 |AMEREN ORD.......oooiriiiriiiimiiiineisseiissesissssisssesssssssssssssesssssssssssssssssssssesssnses | evnnnes | eoe | covsenneens 990.000 | .....ccccoererr.... 76,032 | .........76.800 | .................... 76,032 | ...... 59,921 1,901 11,454 10/09/2018.
02376R 10 2 | AMERICAN AIRLINES GROUP ORD........coosiiiirieiiriiieneiiineessesesssssessesesesnessenesens | eevvnes | one | ceveens 1,680.000 | ...coovrverrrrr 48,182 | ... 28680 | oo 48,182 | 56,381 L3772 RTINS (5,762) | ..oovvvercveereiieneees .| 10/09/2018. | ..
024013 10 4 |AMERICAN ASSETS REIT ORD.......cccvuuierriiirmiiieinnieressssiesssssssssssssssssssssensssans | avinnnee | e | svvvernnene 160.000 5,989 182 917 .1 10/09/2018. | ..
024061 10 3 | AMERICAN AXLE AND MANUFACTURING ORD.......ccoomiveimiiimmeiieneeiecenissiirnnnees | evvenes [ eoe | cvieeneens 450.000 7,709 .(153) 10/09/2018.
024835 10 0 | AMERICAN CAMPUS COMM REIT ORD........coomsmviiimriienniiinneiisnesisesisssisnsisnnens | coienes [ eoe | covinenens 555.000 | .....ccccceeer.een26,102 | ..........47.030 | ....................26,102 | ...... 23,115 1,038 3,130 .| 10/09/2018. | ..
025537 10 1 | AMERICAN ELECTRIC POWER ORD.......cccooiiiiimiiniiiiniisneiisniisssiessesssnesisness | evienes | eoe | weveenes 1,733.000 | ..................163,786 | .........94.510 | .................163,786 | ...... 90,620 4,356 34,261 .| 10/09/2018. | ..
02553E 10 6 |AMERICAN EAGLE OUTFITTERS ORD.......coocoiiiiiriiiiriieneiieseiiesesessesisseesenssons | coneeees 650.000 | ...cccoovreerrrenn9,555 | 1 14700 | 9,555 | 14,092 268 | .. [ e (R0 [0) N O 10/09/2018.
025676 20 6 |AMERICAN EQUITY INV LIFE HLD ORD......coccsviirirrirrirerieisirsiersnsseessssissssenssins | aveeens 370.000 11,074 29.930 | .cocvvrren 11,074 | L, 13,357 1M 736 .1 10/09/2018. | ..
025816 10 9 | AMERICAN EXPRESS ORD..........ccooureiimremimcemisesisesissesisnessssssssssssssssssssesssesnnes | oo 2,223.000 276,741 | ... 124.490 276,741 | 156,109 3,557 64,845 .| 06/22/2018. | ..
025932 10 4 | AMERICAN FINANCIAL GROUP ORD.........oevvuemrirmrriemneiisesssessssessssnsssssssssssnnens | evnnees | eoe | cvvreneens 250.000 | ..o 27413 | ... 109.650 | ..ooovvvrnirirnnn 27413 | ... 24,730 1,238 4,780 08/08/2018.
02607T 10 9 |AMERICAN FIN CL A ORD..........oiviirriiiriiiineiiineesseneesesessessssssessssessessssensseeneses | evnenes | eoe | coerenneens 450.000 | ..oooovverrinne 5,967 5,967 4,904 248 1,063 .| 06/28/2019. | ..
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD........ocoomivimrienniiieneiieneeeeeeissseiienees | evveees [ eoe | woieees 1,050.000 27,521 | 0026210 | oo 27,521 | ...... 22124 | oo 53 210 6,678 .| 10/09/2018. | ..
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD........ SRS (NI DU IO 3,605.000 | ....oooocirrinnae 185,045 | ........51.330 | .o 185,045 | oo 195,371 4,614 42,972 10/09/2018.
027745 10 8 | AMERICAN NATIONAL BANKSHARES ORD...........ccoooumvrerimririnieieneieeneniesiesessinns | o 50.000 1,979 1,979 1,975 4 .1 12/16/2019. | ..
028591 10 5 |AMERICAN NATIONAL INSURANCE ORD T [ 25.000 2,942 2,942 2,864 82 .(239) .1 06/23/2017. | ..
02874P 10 3 | AMERICAN OUTDOOR BRANDS ORD...........ccoommviimiiineiinniiseiissiisesessssesssnens | coneeees 240.000 2,227 2,227 2,162 65 .| 06/28/2019. | ..
02913V 10 3 |AMERICAN PUBLIC EDUCATION ORD.. . 1,917 1,917 2,070 (153) .| 06/28/2019.
029683 10 9 |AMERICAN SOFTWARE CLA ORD.......cccooiimviimriiineiinciensiisssissssisssssssesensiees | covnes .1,934 . 1,934 1,709 29 225 .| 06/28/2019. | ..
029899 10 1 |AMERICAN STATES WATER ORD.........coooimiiiriiirieinceeieneeeesesiesesiesesieseseessses | cveees 12,996 86.640 12,996 9,224 174 ..2,940 .| 10/09/2018. | ..
03027X 10 0 |AMERICAN TOWER REIT . 327,034 ....327,034 ....141,429 1,437 5,034 ....101,929 .| 06/22/2018.
030371 10 8 |AMER VANGUARD ORD........ccooommiiirriiriiineiinniissesissssessssssssssssssssssssssssssssnnss | evinnes | eoe | coveneeens 125.000 | .ooovveiiriieens 2,434 2,434 2,251 | oo 3 183 .1 12/16/2019. | ..
030420 10 3 | AMERICAN WATER WORKS ORD........cocomiiiimriiimriinreiineesissesisssssssesessssssnssennns | evveees | eoe | cveneeeens 730.000 | .o 89,681 | ........ 122.850 | ..ooovvveriii 89,681 | ...... 60,536 1,427 23,418 .| 12/18/2018. | ..
030506 10 9 |AMERICAN WOODMARK ORD.... 65.000 6,793 104.510 6,793 4,934 ..1,860 .| 08/14/2019.
03062T 10 5 |AMERICA'S CAR-MART ORD 30.000 3290 | ... 109.660 3,290 2,582 708 .| 06/28/2019. | ..
03064D 10 8 | AMERICOLD REALTY ORD......cocoviiirmiriirerinieirenisisesssessnsssssesssssessessssssssessssssans | ronsnes 350.000 | .coocvivieenen 12,271 | 10 35.060 | oo 12,271 8,831 | oo 70 276 .3,332 .110/09/2018. | ..
03071H 10 0 |AMERISAFE ORD..... 90.000 5,943 5,229 383 714 .| 04/22/2019.
03073E 10 5 |AMERISOURCEBERGEN ORD..........ccccociimiiiiiiiiinniiniinsiiesiesissisensisssisssesisins | coienes 630.000 | .....ccccoeeree53,563 | ..........85.020 | oo 53,563 | ...... 57,286 1,008 ..6,691 .| 10/09/2018. | ..
03076C 10 6 |AMERIPRISE FINANCE ORD.........cccoccommiimimmiinmniinnnisnsiisnnisnsissnssssnssssssesssssnnns | avvveies | ane | ereeeenn580.000 | i 96,616 | ........166.580 | oo, 96,616 | ...... 86,437 2,210 36,082 | ..oovvirireiininii | s 36,082 .| 10/09/2018. | ..
03076K 10 8 |AMERIS BANCORP ORD.........ccooriiemriiimieiiseeisesissessssssissesssssssesssssesssisessssnns | oneeees . 7,657 8,221 | oo 27 81 L1957 | e | e 1,957 .| 10/09/2018. | ..
031100 10 0 |AMETEK ORD.....coutiriiiiiririieienssesssesss s essssssesessssssssssssesssssssssessasssssessnes | avsenes 66,826 | .......... 99.740 | covvivien 66,826 | ...... 37,045 375 21,467 | o [ v 21,467 | oo 07/27/12017. | .oovovevrricinne
031162 10 0 [AMGEN ORD........oiiiiieiimeiireiiseieesesiesssesessesessssessssessssessssssssssssssssssnsssns | cooiees 2,399.000 578,327 | ....... 241.070 | oo 578,327 | oo 414,313 13,914 | e | v 1314 | s | e 11,314 | s 10/09/2018. | ....cccvvvvvnves
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03152W 10 9 |AMICUS THERAPEUTICS ORD.........corvierreverreiirneirerisesesnesisssssssesesssssssnsssnens | coneenen | e | coneeiinns 770.000 | oo 7,500 7,500 9,895 123 .| 10/09/2018. | ..
03168L 10 5 |AMNEAL PHARMACEUTICALS CLA ORD...... . 350.000 1,687 1,687 6,752 ..(3,049) | ... .| 10/09/2018.
032095 10 1 |AMPHENOL CL A ORD.......cooiiiiiiriiimiiireiiesesieseseesessesessesesssesssssesssssssesssssssssenens | cvvenes | eoe | woeeees 1,002.000 | ...cooovveonns 108,446 | ........108.230 | ...cccooounere. 108,446 | ... 43,844 251 942 27,264 .| 06/23/2017. | ..
032090R 10 3 |AMPHASTAR PHARMACEUTICALS ORD.........cocovmiimirieriiiinnisnisssissiinesssissionns | venens | oo | e 160.000 3,086 3,377 .(290) .| 06/28/2019. | ..
032654 10 5 |ANALOG DEVICES ORD.. ..165,086 . ....155,086 69,022 2,736 43,078 .| 10/09/2018.
032724 10 6 |ANAPTYSBIO ORD 1,300 | oo 16.250 1,300 6,969 (3,803) | ..o .| 10/09/2018. | ..
034164 10 3 |ANDERSONS ORD 3,539 25.280 3,539 3,813 | oo 25 24 .(273) .| 06/28/2019. | ..
03475V 10 1 |ANGIODYNAMICS ORD . 3,150 .(588) .| 06/28/2019. | ..
035255 10 8 | ANIKA THERAPEUTICS ORD......ccvvviiririiiiriiniiieiieniesisssissieesiesissssssssssisssiis | convees | o | corevenniond 60.000 2,437 674 06/28/2019.
035290 10 5 | ANIXTER INTERNATIONAL ORD.........ccovuermruimieririenirsenirsesessesessssssssssesssssssssssssns | evvenes | eoe | coereneeens 120.000 7,912 .4,535 .| 10/09/2018. | ..
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD.......ccooimriiiririiniiniiicsiiesiinsiissinnis | cevvees [ oo | eeviens 5,155.000 X 52,991 1,289 5,671 (2,062) | ..oovvoriciiens .1 10/09/2018. | ..
03662Q 10 5 [ANSYS ORD....ccooviiiiiiiciiiniiseisssissiesssisssssssssssssssssssssnsssssssssnssssnsssnssns | avviens | ane | creveinnes 330.000 | ..ocooovrinens 84,945 | ... 257410 | .o 84,945 41,484 37,775 12/18/2018.
036642 10 6 | ANTARES PHARMA ORD........cooiiiiriiireiieresiesesiesesisesesssesessssesssesesssessssesssssesnnes | oo 690.000 3,243 ...4.700 3,243 2,270 973 .| 06/28/2019. | ..
03674X 10 6 |ANTERO RESOURCES ORD s | e 980.000 2,793 ....2.850 2,793 19,100 (6,409) | ...cvovriririeni .1 10/09/2018. | ..
036752 10 3 | ANTHEM ORD.....coiiiiiiiiiieiiiceiieceiiesesiesesiesesisesissesisesssssssssssssssssssssnsiens | oo . 847.000 255,819 302.030 | ..o 255,819 | oo 181,390 2,658 33,372 10/09/2018.
03676B 10 2 |ANTERO MIDSTREAM ORD........ccooiiiiiiiniiiniiieniriinsissiiesiesisssssississssssiinss | cvienes . 1.....141,980.000 | ...............1,077,628 | ........... 7.590 | .cccocevnuncee 1,077,628 1,530,158 77,872 (452,530) .112/19/2019. | ..
037347 10 1 |ANWORTH MORTGAGE ASSET REIT ORD..........ccoooimmviimeiimeiisniiieneisnesisnesinnes | evienes [ eoe | covieeneees 425.000 1,496 1,539 | s 38 (43) .1 12/16/2019. | ..
037411 10 5 |APACHE ORD.....ccooiiiiiiiieceieceiereieceiiesesiesesiseseesessessssesssssessssessssssssesssssnnns | evienes | eoe | coeeees 1,550.000 39,665 | ........25.590 | ..o 39,665 76,431 1,550 10/09/2018.
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD.......coovvviriiriniinnieriesiesissiseiiesiiens | coneeens 639.000 32,998 | .........51.640 | ............ 32,998 29,104 2,002 .| 03/22/2019. | ..
03753U 10 6 |APELLIS PHARMACEUTICALS ORD........cocoimiiiririieiicerisseeiesessesssesssssessnsesnnees | cevvenns 210.000 6,430 6,430 5,320 .| 06/28/2019. | ..
03755L 10 4 |APERGY ORD......cocosiiieiiiiiiiiiriiisiiesisesiesi s sssssssssssssesssssssnsies | cnviens 320.000 10,810 | .o 33.780 | v 10,810 11,042 10/09/2018.
037598 10 9 |APOGEE ENTERPRISES ORD [SSSSEUSSRSRR [ROPR ON RS 120.000 3,900 3,900 5,212 42 .| 06/28/2019. | ..
03762U 10 5 |APOLLO COMM REAL EST FIN REIT ORD........ooorvvireiireririeisseeeesesissesesnsiienns | cevvenas 500.000 9,145 9,145 9,425 230 920 .| 10/09/2018. | ..
03782L 10 1 |APPIANCLAORD................ 38.210 5,349 5,049 06/28/2019.
037833 10 0 |APPLE ORD....coooiviiciiieieceieceieseiisceiisesesissessssesisssesssssesssessssssssssssssssssnssessnssnns | coonenes | woe | 0000 16,786.000 | ............4,929,209 | .......293.650 | ........ocvc 4,929,209 2,207,944 50,842 2,281,385 | ... [ e 2,281,385 .| 10/09/2018. | ..
03783C 10 0 |APPFOLIO CLAORD.........ccoomvvrimmiranriinriiin 7,697 6,567 1,130 .| 04/22/2019. | ..
03784Y 20 0 |APPLE HOSPITALITY REIT ORD.........ccoomviiimmiimiiineiisseisseiissssesssssesssesssssssnnens 15,267 1,062 1,761 .| 10/09/2018. | ..
03820C 10 5 |APPLIED INDUSTRIAL TECHNOLOGIES ORD.. 12,174 198 ..2,040 .| 10/09/2018.
038222 10 5 |APPLIED MATERIAL ORD . verennnn81.040 | 251,180 | 125,662 3,415 116,455 | ..o | e 116,455 .1 12/18/2018. | ..
038336 10 3 |APTARGROUP ORD........coovuiiiiriiiceiieceiiesesisesessecesisesesesesessesessssesssesssssesssesesenes | oo 205.000 23702 | ........ 115.620 17,794 291 4,418 .| 06/23/2017. | ..
03836W 10 3 |AQUA AMERICA ORD......... ..600.000 ....28,164 20,112 544 ..7,650 .| 06/23/2017.
03852U 10 6 |ARAMARK ORD.......ccooiiiiiiiiciisnississsisssssssssssssssss s | anvseons 990.000 42,966 41,253 436 14,286 .| 10/09/2018. | ..
03937C 10 5 |ARCBEST ORD......ccoiiiiriiiiciiciiieinsisissisisesissiisssssssssssssssesssssssesssssssesssenss. | venens | onn | oevivenens 110.000 3,079 9 (43) .| 08/14/2019. | ..
039380 40 7 |ARCHCOAL CLAORD.... . 80.000 7,318 144 .(900) .| 10/09/2018.
039483 10 2 | ARCHER DANIELS MIDLAND ORD.........ccooooriiirmemirmenirneeissenessesissssesssssssesssnnees. | evvenes | eoe | woveeees 1,975.000 | ....ccoovvvrn.. 91,541 | 146350 | oo 91,541 94,065 2,765 10,626 .| 10/09/2018. | ..
03957W 10 6 |ARCHROCK ORD........ccitriiiiiiiiiiinisiisesiissiesssssesssssssessssesssessssssssssessssens | cveenes 520.000 5,221 6,432 288 .1,326 .110/09/2018. | ..
039653 10 0 |ARCOSAORD... 8,598 6,345 39 ..3,254 .| 10/09/2018.
03965L 10 0 |ARCONIC ORD.........cccecumrinririiniisiienississississiiesississssssisssssssssssssssesssesssness | cvvveens | e | eoveeens 1,760,000 | i 84,165 | 1000 30.770 | v 54,155 40,216 211 24,482 .| 10/09/2018. | ..
040047 60 7 | ARENA PHARMACEUTICALS ORD......cocooimiiimriinriiineiisssiissssisssssssssssnssssnnnes | covnes 9,084 7,954 1,294 .| 10/09/2018. | ..
04010E 10 9 |ARGAN ORD....ccooiiiumiiiiriiireiieceiieceisesesiesess s | s 2,810 2,839 35 (29) .| 06/28/2019. | ..
04013V 10 8 |ARES COMMERCIAL REIT ORD.....cccostiiiiniiierieririiinsinsiiesiesississsissssessesesesens | cvienes 1,901 1,836 | oo 40 65 10/15/2019. | ..o
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040413 10 6 |ARISTANETWORKS ORD.......ccooirviiriiiereiienesiereiiecesiesessesessesesssesessssssssseninnns | cvvenes | eoe | coveeeeens 210.000 | ..cccoovoceneeeed2,714 | ... 203.400 | oo 42,714 | 50,119 ..(1,533) ] ... ..(1,533) | .. .| 10/09/2018. | ..
04206A 10 1 |ARLO TECHNOLOGIES ORD 237.635 1,000 2,674 ..(1,674)] ... (1,674)] .. .| 10/09/2018.
04208T 10 8 | ARMADA HOFFLER PROPERTIES REIT ORD........coooimiieiriiiiriiereiieneiiesieseniiies | v 230.000 4,221 3,806 | ..ovveeriireienns 48 48 415 L4151 .| 06/28/2019. | ..
042315 50 7 |ARMOUR RESIDENTIAL REIT ORD......ccvviiiiireiieieiiiieisssisisssssiessesssseenssssssesenes | aveenes 260.000 4,646 4,845 265 .(199) (199) | .. .1 06/28/2019. | ..
04247X 10 2 | ARMSTRONG WORLD INDUSTRIES ORD..........coommmvermriimeeieneniesieseeeesensesenenns | coeeenen | e | e ..190.000 17,854 | ........93.970 | .....cccc......... 17,854 | ... 12,607 138 BT | s [ e 6,794 .| 10/09/2018.
04269E 10 7 |ARQULE ORD......coooiiiimiriimiiiieeieceiisseisesesisess s | oneenes .460.000 | ..o 9,182 3,009 BAT2 | e | e 6,172 .| 04/22/2019. | ..
042735 10 0 |ARROW ELECTRONICS ORD........ccooimviimiiiiniiinniisssiisssiesesesssssssssssssessssssns | o 360.000 30,506 | .........84.740 | ....................30,506 | ...... 25,618 25,684 | s [ e 5,684 .| 10/09/2018. | ..
042744 10 2 | ARROW FINANCIAL ORD.......ccoooviimriiimmeiireeimeniesesieseseesesesesesssesessssssssssssesssseens | coeeees 60.000 2,268 . 2,251 17 17 .1 12/16/2019. | ..
04280A 10 0 |ARROWHEAD PHARMACEUTICALS ORD.......cccovvuirmmiiereririiernsissssssssserssssseensnne | snvens 390.000 24,738 63.430 | .ooviviinne 24,738 7,332 17,406 03/19/2019.
04316A 10 8 |ARTISAN PARTNERS ASSET MGMT CL A ORD e | s 200.000 6,464 32.320 6,464 6,294 678 ..2,042 .| 10/09/2018. | ..
043436 10 4 |ASBURY AUTOMOTIVE GROUP ORD........cooorveemriimieiimneiisesineesisssesissssssseseens | evvenes | eoe | covereneeenns 90.000 | .o 10,061 | ........ 1790 | i 10,061 5,676 ..4,062 .| 10/09/2018. | ..
044186 10 4 | ASHLAND GLOBAL ORD.........ccoimmiiirniiineiiinsiisesissesesssssssssssssssssssssssssssssnnes | oo 260.000 19,898 | .......... 76.530 | oo 19,898 | ...... 20,925 280 .1,448 10/09/2018.
045327 10 3 | ASPEN TECHNOLOGY ORD..........crvuimmirimmirerieeisneiseseesessssesessesessesessesssssssessens | coeeees 290.000 35,070 | ........ 120.930 | ..ccovvvinnee 35,070 | ...... 30,833 11,238 .| 10/09/2018. | ..
045396 10 8 |ASSEMBLY BIOSCIENCES ORD.......... BT SPOROTRURTORPTOTSURRURTOTOPR INOPUVOU UUR INOOOPRN 100.000 2,046 20.460 2,046 2,024 22 .| 12/16/2019. | ..
045487 10 5 | ASSOCIATED BANCORP ORD........ccocomiiuimieirieiireiisesisesissessessssssssssssssssssssesns | o 690.000 15,208 22.040 | oo 15,208 | ...... 18,313 476 ..1,553 10/09/2018.
04621X 10 8 |ASSURANT ORD ..220.000 | ...ccoovrvvene.. 28,838 | ... 131.080 | o 28,838 | ... 22,873 535 ..9,161 .| 10/09/2018. | ..
046224 10 1 |ASTEC INDUSTRIES ORD ..100.000 4,200 2,851 1" .1 08/14/2019. | ..
046433 10 8 |ASTRONICS ORD......coooumiiiriiiriiiereiieseieesesiesessesesiesessessssesesssessssessssssessssnenes | cvnenes | coe | cvveeeeens 110.000 3,075 4,423 06/28/2019.
04650Y 10 0 | AT HOME GROUP ORD.......oeviiiriiiiiiienisiississieeiiesiesssesssssisssssssssssssesssnsess. | cvienes . 990 4,912 .1 10/09/2018. | ..
046513 10 7 |ATARA BIOTHERAPEUTICS ORD.........ccoooirieireiineeieceiieneeienessssesssenessesesssnssses | v ..170.000 2,800 6,278 .| 10/09/2018. | ..
04685N 10 3 | ATHENEX ORD......cooiriimiiimriiissiiseisneessesessesessssssssssssssssssssesssssssssssssssens | avvseons 260.000 3,970 5,147 06/28/2019.
047649 10 8 | ATKORE INTERNATIONAL GROUP ORD..........coooureiimeeinenirnenisenissesessesesssenens | o 200.000 8,092 5173 .| 06/28/2019. | ..
048269 20 3 | ATLANTIC CAPITAL BANCSHARES ORD.........ccooovemiviirieiemeiienesienesenenissseinnness. | cvvenes | eoe | cvveeeeens 100.000 1,835 1,890 .1 12/16/2019. | ..
04911A° 10 7 |ATLANTIC UNION BANKSHARES ORD..........ccooomiimmiiiniiiniiinsissniessnsissiesnsies | coneeees 260.000 | ....ccoovriennenn 9,763 | 10037550 | 9,763 | ...... 10,135 250 10/09/2018.
049164 20 5 | ATLAS AIR WORLDWIDE HOLDINGS ORD..........cccocmiemmieimeminemiesesesneseeneseenes | evvenes | eoe | coereeeeens 100.000 2,757 5,596 .| 10/09/2018. | ..
049560 10 5 |ATMOS ENERGY ORD.......comiiiiririiiiirriissssiesssseeesssisssessessssssssesssssessessssenes | avsenes 380.000 | ....ccocovveeern. 42,507 | i 111860 | i 42,507 | ...... 31,902 817 .| 06/22/2018. | ..
04963C 20 9 |ATRICURE ORD........ccoooviiiiiiiiiniisniissiesssesssssssssssssssssssssesssssssssssssssssnes | anvseons 32510 5,202 4,358 .| 04/22/2019. | ..
049904 10 5 |ATRION ORD.... L1515 | 751.500 7,515 7,220 31 .| 08/14/2019.
05070R 10 4 |AUDENTES THERAPEUTICS ORD........cccooouiimmiiimriinriinniisneiesssissnessssssssssesnnns | avveeoas ..160.000 9,574 59.840 9,574 6,141 ..3,434 .1 03/19/2019. | ..
052769 10 6 |AUTODESK ORD.........ooriiiurriimceiiieeicesissessesesisesessesesssesessssesssesesssesssssesssssssssisns | oo 890.000 163,279 | ....... 183.460 ....163,279 ..127,154 48,817 .| 10/09/2018. | ..
053015 10 3 |AUTOMATIC DATA PROCESSING ORD......... 1,806.000 ..307,923 ...143,484 1,643 5,565 71,120 .| 12/18/2018.
05320W 10 2 |AUTONATION ORD.......cooviiiririnieinniineiisniississsssessesssssssssssssssssssssssssssssnsssns | connenes | e | coneeieonn 230.000 ...11,185 9,166 .2,974 .| 10/09/2018. | ..
053332 10 2 |AUTOZONE ORD........cooiiiiiiiiiniisiiiciiesisiissisiie s | cnsiens ....63.000 ...75,053 | ....1,191.310 | ................... 75,053 | ...... 18,371 22,237 .| 06/24/2011. | ..
05338G 10 6 |AVALARAORD.. ..120.000 ..8,790 6,682 .2,108 .1 03/19/2019.
053484 10 1 | AVALONBAY COMMUNITIES REIT ORD.......coooorvrimriirneeineiieneeieseeissesisseseeneees | o ..560.000 117432 | ....209.700 | ... 117,432 58,502 851 3,377 19,964 .| 10/09/2018. | ..
05350V 10 6 |AVANOS MEDICAL ORD.......cccovviriiriieririiinisnsierssssesesssssssesessssssssssssessssssssesssnsns | svnvnes | oee | vevnneee 190.000 6,401 | .........33.690 | .....ccccoverenn...6,401 | oo 12,002 [ oo | e [ | e (2,105) .110/09/2018. | ..
05351W 10 3 |AVANGRID ORD... 230.000 11,767 .11,245 101 405 246 .| 10/09/2018.
05351X 10 1 [AVAYAHOLDINGS ORD.......cccoovviiiiiiiniiiciiesissisiissiissiissiesiissssssssssssssessniss | sveenes | one | sveseienens 430.000 | ...coovverierirnns 5,805 8,776 .(456) .| 10/09/2018. | ..
053611 10 9 |AVERY DENNISON ORD........ccocviimiiiimiiimiieneiisssiissssssssesessssssssssssssessssssns | o 305.000 .39,900 | .......130.820 | ....................39,900 | ...... 27,403 689 12,502 . 06/22/2018. | ..
05368M 10 6 |AVID BIOSERVICES ORD.........cocriiiriiiriiiereiieneiieseisseseisesesssesesssessssssssssssssenns | cooeees 245.000 1,879 . 1,879 1,776 103 .1 12/16/2019. | ..
053774 10 5 |AVIS BUDGET GROUP ORD.......coviiiriiireriiisiresinisisssisessssssiesssssssssesssssssssssessnns | avsenes 270.000 8,705 32.240 8,705 8,616 ..2,635 10/09/2018. | ..o
05379B 10 7 [AVISTA ORD.....coiiiiiriiieeiieiiieeisesisssiss s | connenes 270.000 12,984 | ... 48.090 | ..o 12,984 | ..... 13,846 419 1,515 10/09/2018. | ....cccvvvvvnves
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053807 10 3 |AVNET ORD.....ccoooviiriirriirreieneiieneiienesiesesissessesesesnsssenssssssssensssssssssnssnnssns | evoneeee | eoe | cveeeenren 880,000 | i 20,366 | 42430 | oo 20,366 | ...... 19,973 394 23,096 | e | e 3,096 .| 10/09/2018. | ..
054540 20 8 | AXCELIS TECHNOLOGIES ORD 3,373 2,106 267 | | e 1,267 .| 06/28/2019.
05455M 10 0 | AVROBIO ORD........ccoiiiiimiiiimriiireiieseiseseisesessesessesesssesesssesessssesseseseessseesssiesens | coieees 1,812 1,982 (170) (170) | .. .1 12/16/2019. | ..
054561 10 5 |AXA EQUITABLE HOLDINGS ORD.......cccouurvrniiirnrniirnrnsrsinneersensseeensssssesenssenennss | veniene | vee | oererernne360.000 | covriviiiiinnnnen 13,877 | 10024780 | e, 13,877 | ...... 12,230 325 VA6 | [ 4,564 .| 10/09/2018. | ..
05463X 10 6 |AXOGEN ORD... 2,684 2,475 209 .| 12/16/2019.
05464C 10 1 | AXON ENTERPRISE ORD..........ccoovviumrvirriiiniiisiiinseissseesesesssssssssessessssssessesesens | covvenns . 273280 | o 17,587 | ...... 15,084 ..7,087 .| 10/09/2018. | ..
05464T 10 4 | AXSOME THERAPEUTICS ORD.........ccovuimviireiinriiseiisssiiessiesssssssssssssssssssssnnss | cviines | eoe | cvvinnneees 110.000 | .coovvvivriis 11,370 | ... 103.360 | ..oovvvvcrriiinne 11,370 2,832 ..8,538 .| 06/28/2019. | ..
05465C 10 0 | AXOS FINANCIAL ORD.......cooiiiviimmiiimmeeirieiesesiesesssesesseseseseseseesesssesssssssssssesssesses | ceevenns 240.000 7,267 | oo 30.280 7,267 7,346 (79) .103/19/2019. | ..
05508R 10 6 |B AND G FOODS ORD.......ccstiiiriiiernineisniseisessesssesesssssssssssesssssssssessssssssesssssssss | sossenes 270.000 4,841 | .. 17.930 4,841 7,058 128 513 [ e | e (2,965) 10/09/2018.
05541T 10 1 |BGC PARTNERS CL A ORD........coosviiimiiiciiriceinnieieseisssessesesssssssenssssnesssnessenens | eovnnes | eoe | eoeeees 1,100.000 | ..coovivriirinnns 6,534 | ..coovnne 5.940 6,534 8,085 616 847 .| 10/09/2018. | ..
05550) 10 1 | BJAS WHOLESALE CLUB HOLD ORD.........cooomiriimriirreiirenireerisesisssneesssesessiss | ceevenns 290.000 6,595 22.740 6,595 7,372 168 .| 10/09/2018. | ..
05561Q 20 1 |BOK FINANCIAL ORD.........coomviiriiiriiiniiiniesesisssiessssssssssssesssnssssssssssssnnnnes. | avvvins | ane | cvvveinnes 140.000 | ..covvvieriis 12,236 | ... 87.400 | ...coooovvrienrinns 12,236 | ...... 13,506 281 1,970 10/09/2018.
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT.......cooiiiiiriiireiierieieseiiesesiesesiesesessesienssisenes | coneenen | e | eeeeen 26,000.000 | ..cooovniernnne 405,860 | .......... 15610 | oo 405,860 | ....oooourrennn 465,551 33,106 1,820 .1 1211212018 ..
05591B 10 9 |BMC HOLDINGS ORD O IO 280.000 8,033 28.690 8,033 4,983 .3,050 .1 03/19/2019. | ..
05605H 10 0 |BWXTECHNOLOGIES ORD.........cooiimviimiiiriiieceiiereiiesesiesesisesessssesseseseessseenenes | ceevenns 345.000 21,418 62.080 | ...ccoovrvrirnnenne 21418 | ... 21,091 235 8,228 06/22/2018.
056525 10 8 |BADGER METER ORD........ccouiiiiiiiiiciiciiecisnisississiiesiesissessssssssssssensssssss | evvveens | e | ovviensiens 120.000 7,792 6,125 77 1,886 .| 10/09/2018. | ..
05722G 10 0 |BAKER HUGHES CL A ORD.........ccooviriiimiiiiniiineiieseiessesessssssssssssssssnssesnssennns | avvvins | ane | ceveo 2,130.000 | ..cooovvvierrrrnn 54,592 | 1.0 25.630 | i 54,592 | ... 67,301 1,451 5,894 .103/19/2019. | ..
057665 20 0 | BALCHEM ORD........coiriiiriiireiiereiiereiieseieesessesesssesesiesessesessessssssesssssssessnsenens | cvnenes | eoe | cvveeeeens 130.000 | .oovvvvrrienenn 13,212 | 100101630 | 13,212 | ...... 13,532 | oo 68 61 3,026 10/09/2018.
058498 10 6 |BALL ORD.....coviriiiiieicieisieisisiss s sssssssssesssssssesssnssssssssesssnssssenss | avvennes | ne | vonneeee 1,380.000 | .coververernnn89,245 | i B4.670 | oo 89,245 | ...... 63,107 759 25,792 .1 10/09/2018. | ..
05969A 10 5 |BANCORP ORD.......cooouiiiirieriieeieeeisseissesissssssesssssssssessssssssssssssesesseseseenenes | coneenes 220.000 2,853 2,179 674 .110/15/2019. | ..
05971 10 2 |BANCORPSOUTH BANK ORD......cvuemrriimriimeriireeiiessiesssssesssssesssssssssssssssssssenns | evvvinee | eee | sevvereees 380.000 | .ovovvrrirennn 11,936 | 31410 | i, 11,936 | ...... 12,388 | ..o 70 264 ..2,003 10/09/2018.
05988) 10 3 |BANDWIDTH CL A ORD.......oiiiiimieineiieeiieseiieseisessisssessssssssssssssesssssssssssssnsssenens | evvvens | eve | cevevenenees 70.000 4,484 5,250 (767) .| 06/28/2019. | ..
05990K 10 6 |BANC OF CALIFORNIA ORD.........covuemreiimmeiimceiireiieseseeseseseseseesesssssssssssessesiens | coneeees 200.000 . 3,436 2,793 | oo 12 12 643 .| 06/28/2019. | ..
060505 10 4 |BANK OF AMERICA ORD.........ccoooiimiiiimriiinniiinsinniisssiessssissssisssssssssssssssnssssnns | coienns | ooe | e 29,460.000 1,037,581 35220 | .o 1,037,581 | oo 882,888 18,559 | .o [ i 302,728 03/19/2019.
062540 10 9 | BANK OF HAWAII ORD.........ooiviiieirniiiienisieeiseseessssessssssesssssssssessssssssssssessenes | oo ..145.000 13,798 95.160 | ..o 13,798 | ...... 11,755 376 L0837 | | e 4,037 .| 06/22/2018. | ..
063425 10 2 |BANK OF MARIN BANCORP ORD.........cooomiimiiiiniiniiesiiesiiesississisesissisessnnies | ceviees .60.000 | oo 2,703 | .......... 45.050 2,703 2,461 25 242 | oo | e 242 .1 06/28/2019. | ..
064058 10 0 |BANK OF NEW YORK MELLON ORD.........ccooocmmiiniiiciiisnieissiissiessneisnesssnsnes | v 189,744 | 194,227 4,449 12,290 .1 12/18/2018. | ..
06417N 10 3 |BANK OZK ORD 19,120 470 ..3,838 .| 10/09/2018.
06652K 10 3 |BANKUNITED ORD......cccooimmriiimriiinriiinriisnsisnsissnsssnsissnssssnssssssssssssessssssnnssnns | connenes | oo | connreeennc$30.0000 | i 15,721 | 111010036.560 | oo 15,721 | 15,046 361 ..2,847 .| 10/09/2018. | ..
06652V 20 8 |BANNER ORD........cooooiiiimieiiieiieeiieseisseiessisssses s ssessessssessssessssssesiens | connenes 8,017 209 404 .| 10/09/2018. | ..
066849 10 0 |BAR HARBOR BANKSHARES ORD 1,799 (22) .| 12/16/2019.
067806 10 9 |BARNES GROUP ORD.........ccooiiiiiiniiiriiinniisssiisssiissiisssessssssssssssssessssssesnssenns | oo 200.000 | ..oocvirrnennn12,392 | .........61.960 | oo 12,392 | 13,176 128 ..1,668 .| 10/09/2018. | ..
068463 10 8 |BARRETT BUSINESS SERVICES ORD.........ccocomiiiiiiniiiciiiiiniinsicsissiisesissinnis | cevies ....40.000 3,303 24 315 .| 06/28/2019. | ..
071813 10 9 |BAXTER INTERNATIONAL ORD.......ccoooiiiriiiriiniisniissiisssiesssessnesssssssssnsssnneses | evienes | eoe | woienes 1,763.000 147422 | ... 83620 | e 14T 422 88,561 388 1,446 31,381 .| 10/09/2018.
073685 10 9 |BEACON ROOFING SUPPLY ORD........coomiiiimriiiirriieniiseseisesesssesessssessesessesesiene | v 280.000 8,954 9,335 73 .| 10/09/2018. | ..
07556Q 88 1 |BEAZER HOMES ORD........covtvirmriimrriimnisnesissesssssssssssssssssessssssssssssssssssnsssens. | avssnes | aee | cevvenenns 125.000 1,936 .(170) .1 10/15/2019. | ..
075887 10 9 |BECTON DICKINSON ORD.. 1,042.997 ..283,664 ...178,344 3,102 46,324 .1 03/19/2019.
075896 10 0 |BED BATH AND BEYOND ORD.......ccooomiviirireriieeieneiseseissssessessssssessssssseseiens. | v 550.000 9,515 7,662 363 ..3,289 .| 10/09/2018. | ..
077454 10 6 |BELDEN ORD......ccooooiiiiiiiiinniicniiesciissssssinsssssssssssssssssssssssssssssssssssssneses | coeines 9,350 | .........55.000 | .ccoovviiiriiinnnn9,350 | i 11,098 34 ..2,249 .| 10/09/2018. | ..
08160H 10 1 |BENCHMARK ELECTRONICS ORD........ccoommrvimrriimrrinnriscneineneeseneineneisssesssenees | cnvvenne | eee | eervereee 170.000 | i 5,841 4,270 26 1,571 .| 06/28/2019. | ..
08180D 10 6 |BENEFITFOCUS ORD.......ccsvrmrrnirnrirneiersniscirernnissesnsesssssssssensssssssesssssssssssssssssnssess | oveninne | aee | sereernnn 120.0000 | ovioeiiievicireninns 2,633 5,664 | ..o | e | | e (3,031) [ v 03/19/2019. | oo
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084423 10 2 |WRBERKLEY ORD.........ooiiuiiiiimiiireninesieeseissssisessssessesessssessssessssssessesssssnens | oo 585.000 40,424 69.100 | ..ccoovvvnnn 40,424 | 27,485 983 10,929 ...10,929 .| 10/09/2018. | ..
084670 70 2 |BERKSHIRE HATHWAY CL B ORD 6,480.000 1,467,720 | ....... 813,331 ....144,634 .| 06/23/2017.
084680 10 7 | BERKSHIRE HILLS BANCORP ORD..........ccoooueriiimieiirreeirseeisesissenessnssssesssnseens | covenes | eoe | coveeeeens 170.000 5,590 6,972 156 ..1,005 .| 10/09/2018. | ..
08579W 10 3 |BERRY GLOBAL GROUP ORD.......cccostuuriiiiniiierisisiississiiesiesisssisensisssisssienes. | avveies | one | sveeeiiens 540.000 | ..cccooveierni 25,645 | i 47490 | i 25,645 | ... 24,322 (22) .| 10/09/2018. | ..
08579X 10 1 |BERRY PETROLEUM ORD.. 270.000 2,546 2,867 | oo 32 32 .(315) .| 06/28/2019.
086516 10 1 |BEST BUY ORD.....coooiiiiimiiiiriiiriiieseiieseisesessesessssssesessessssssesssssssessssesssisees | oo 330.000 | .o 28,974 | .........87.800 | oo 28,974 | ...... 23,546 165 257 11,497 .| 10/09/2018. | ..
089302 10 3 |BIGLOTS ORD 4,882 7,166 204 (34) .| 10/09/2018. | ..
090572 20 7 |BIO RAD LABORATORIES CL A ORD | e e | 095,000 | 35,153 | 1..370.030 | s 35,153 | ...... 23,157 13,092 .| 10/09/2018. | ..
09058V 10 3 |BIOCRYST PHARMACEUTICALS ORD.......cccoovuirmrriirerrrisererssisissssersssssesesssssssenes | snvens 1,622 3,792 | e | e [ | e (V2R (1) ) RN 04/22/2019.
09060J 10 6 |BIODELIVERY SCIENCE INTERNATIONL ORD..........cccoommviireririerisnneieneieneninene | ceevenns 360.000 2,275 1,778 497 .110/15/2019. | ..
09061G 10 1 | BIOMARIN PHARMACEUTICAL ORD.........cccocisiiiiiniiniiiciisniciissississsississinnis | verins | oo | e 720.000 | ..ooovvvrinnnd 60,876 .84.550 | oo, 60,876 | ...... 75,082 .(432) .| 10/09/2018. | ..
09062X 10 3 |BIOGEN ORD........ccooouiiiiiniiiniisiissiissiesssissssssssssssssssssssssssssssssssssssesssns | coneenes 801.000 237,681 | ....... 296.730 | oo 237,681 | ....... 211,379 25,035 10/15/2019.
090672 10 6 |BIOTELEMETRY ORD......ccocoomriiimiimreiereiiecenisenesienenisnessesesesssssssssssssssnsesnsnnnes | evevenes | eoe | cvvneneens 140,000 | i 6,482 | i 46.300 6,482 7,505 | oo | e | e | e (1,879) | oo .| 10/09/2018. | ..
09073M 10 4 |BIO TECHNE ORD....c.ocvvvireriririiinrinerierinrinssississniesisnessessssissssssssnsssessssesssses | convenes | oo | conneeenenn 128000 | i 27,439 [ 10000219510 | i 27,439 | 14,687 160 .9,349 .| 06/23/2017. | ..
09180C 10 6 |BJS RESTAURANTS ORD.......ccoouriiireiiceiieceiiecesiesesiesesessessssessssssssesssesssssssnes | ceevenas 6,230 A4 | e [ e (1,135) | oo 10/09/2018.
092113 10 9 |BLACKHILLS ORD.........cocoimriiiiciiriinissinsisnissiisnississsiessiessssessssssssssesssnnsns | conveee | oo | eoneeenn220.000 | ciiiiiiiiinnnn 17,279 | 10 78.540 | 17,279 13,466 451 ..3,467 .| 10/09/2018. | ..
09215C 10 5 |BLACKKNIGHT ORD....c.cevvirirrrrrrinrrinerienieessesssssensenssssessssssssnessesssesssnssensnes | eonnenes | ene | oneeeenen78.001 | i 37,270 | ......64.480 | oo 37,270 | e 28,129 11,225 .| 10/09/2018. | ..
09227Q 10 0 |BLACKBAUD ORD..........osriiimrriimeeimresisesescesissessesessesessessssssssssssssssssssesssssssees | aevvenas 600 | .o 15,920 | 15,478 96 3,340 10/09/2018.
09239B 10 9 |BLACKLINE ORD.......ccoviiiiirirniriiissisiienie s sesssissssessesssssssnies | cvienes . 150.000 | .o 7,734 | .......... 51.560 7,734 6,920 592 | [ 1,592 .1 10/09/2018. | ..
09247X 10 1 |BLACKROCK ORD.........ccooeiiiieiirierinerisseissesisesssssssssssessessssssessssesssssessssssens | coneenes ..498.000 250,345 | ........502.700 | ..................250,345 | .....cccccco.... 152,528 6,574 54,720 | oo | e 54,720 .1 12/18/2018. | ..
09257W 10 0 |BLACKSTONE MORTGAGE CL A REIT ORD........commvvirrrirrrinniirneninseissnssssnesins | vveeeen | e | rveriinn 450.000 | ..ooovrverrrirnnns 16,749 | 0037220 | oo 16,749 | 14,940 279 1,116 D212 | e | e 2412 | s 10/09/2018.
093671 10 5 |HER BLOCK ORD..........coouuueiiureiimceiicesisesissesissesesessssessssessssesssssssssssssssnssss | oo 840.000 19,723 | 23480 | i 19,723 | 22,487 218 857 .| 10/09/2018. | ..
094235 10 8 | BLOOMIN' BRANDS ORD.........cocomiiimmeiimreiimceiiresiseseesesssesssesessesssssesesssesssesnens | oo 340.000 7,504 6,882 136 .| 10/09/2018. | ..
095229 10 0 |BLUCORA ORD..........covviiiriiiniinniiiniississsssssssssssssssssssssssssssssssssssssssssssnnss | coeines 200.000 5,228 7,208 10/09/2018.
09609G 10 0 |BLUEBIRD BIO ORD..........coovueurieimeiircerimsesisseeissessssessssessssssssssssessssssssssesssssssnns | aeevenas ..220.000 ....19,305 19,305 | ...... 29,982 .| 10/09/2018. | ..
09627Y 10 9 |BLUEPRINT MEDICINES ORD.......ccooiiiiiiniiniiieiiirisieissiessesississssssssissssenes | coienes ..170.000 ...13,619 . 13,619 | ... 11,665 .1 10/09/2018. | ..
097023 10 5 |BOEING ORD........ocooriiiiriiiiniiiciissiississiisssisssssssssssssssssssssssssssssssnsssnesis | evinnes | ooe | covennes 1,849.000 602,330 | .......325.760 | .....cccoco..... 602,330 | ....... 562,217 14,691 .| 10/09/2018. | ..
09739C 10 2 |BOINGO WIRELESS ORD ..10.950 1,862 5,527 .| 10/09/2018.
09739D 10 0 |BOISE CASCADE ORD.........ccoovvimmiiimmiiinniiisniisssiessiisssssssssssssssssssssssssssssnns | avvsenas ..36.530 5,845 5,312 219 .| 10/09/2018. | ..
09857L 10 8 | BOOKING HOLDINGS ORD.........ccououreiimreiirceiirceiiesesesesesessesisesesssessssessssesssesssnes | cvieees 349,134 | ... 317,987 56,323 .| 10/09/2018. | ..
099406 10 0 |BOOT BARN HOLDINGS ORD. 5,344 4,276 ..1,068 .| 06/28/2019.
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD........cccccuvvimmmrimnmiirnneirsnnnrnnirsnniins | wvvvenne [ eoe | wveeeenee570.000 | i 40,544 | 71130 | 40,544 | ..... 28,266 547 14,854 .| 10/09/2018. | ..
099724 10 6 |BORGWARNER ORD.........coommiiimiiimriiiieiiseiesessisssiessissssssssssssssssssssssesessnses | oo 56,741 | ..... 39,730 889 11,301 .1 01/19/2016. | ..
100557 10 7 |BOSTON BEER CL A ORD.......ccooooiriiriiiiniiiniiisesissesissesissssessssessssssssssssssnsss | connenen | e | oo ....40.000 L5114 11,224 .5,480 .| 10/09/2018.
101119 10 5 |BOSTON PRIVATE FINANCIAL HOLDING ORD........cocourieemirirmerirneeiisneisieneiiienenes | oerenes 360.000 4,331 4,092 130 239 .| 04/22/2019. | ..
101121 10 1 |BOSTON PROPERTIES REIT ORD.......covvirirririreirrisrnnssiesssessssssssssssessssssssesss | soseenes 635.000 | ...ocovvreen 87,541 | 10 137.860 | i 87,541 |l 77,961 622 2,413 16,072 .110/09/2018. | ..
101137 10 7 |BOSTON SCIENTIFIC ORD.........ccoomveerrerirmerirerirsnniressissssesessessessssssssssssnsssssssssenees | connenen | e | coveeens 5,580.000 208,804 55,130 .| 10/09/2018.
101388 10 6 |BOTTOMLINE TECHNOLOGIES ORD..........ccovuumiiiiiicriiiiniisiissiissiesisssissiessisens | cveeies | one | sveeeiinns 170.000 | oo 9,112 | 100000053600 | oo 9,112 | 11,560 952 .| 10/09/2018. | ..
10316T 10 4 |BOX CLA ORD......ooiriiiriiiriiisneisesssii s sssessssssnsssnnnes | anesenas 500.000 9,865 (50) .| 10/09/2018. | ..
103304 10 1 |BOYD GAMING ORD.........oomivimiiiriiireeiseniisseieessisessesesesssssss s ssssseseeseseens | coenenes 340.000 | ... 10,180 | ........29.940 | ..., 10,180 | e 10,955 | ..o 24 88 LA | .| 10/09/2018. | ..
104674 10 6 |BRADY NONVOTING CL A ORD.......coovtuirirriniiieiinriiieissisnieessssssessenssssisesienns | cvvenes | one | svevesinns 190.000 7,963 162 22,622 | s | 10/09/2018. | ..o
105368 20 3 |BRANDYWINE REALTY REIT ORD.........ccoovuimmeiiierinerineeissesesssesssessssesesssssesennees | connenen | e | coneeviins 720.000 | ...ccoovrirenn. 11,340 | 115750 | e 11,340 ] 10,973 547 22,074 | | e 10/09/2018. | ....cccvvvvvnves
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108035 10 6 |BRIDGE BANCORP ORD........cocmmmiiimreiimriiimceiiseeiesessesesssssssesesssessssesssssesssenns | coenenes 275.000 | coiiiien2,515 | 33.530 2,515 2,532 (17) .1 12/16/2019. | ..
109194 10 0 |BRIGHT HORIZONS FAMILY SOLUTIONS ORD..... ..200.000 ..30,058 | ...... 21,092 LTTB8 | | e .| 06/22/2018.
10921T 10 1 | BRIGHTCOVE ORD........coosiiiiiiiireiireiieceiiesesiesesiesesssesesssesesissssesessessssssssisesnnes | cnevenns ..160.000 8. 1,390 1,922 .(531) .1 08/14/2019. | ..
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD......ccviiiiririiieiiieinsiseiesssisssessssssssssssenssssssenss | avnenee | e | sveveneens 721.001 .28,285 39.230 | oo 28,285 | ... 32,085 26,309 | oo [ e .| 06/15/2018. | ..
10948W 10 3 |BRIGHTSPHERE INVESTMENT GROUP ORD... 300.000 3,066 3,066 3,027 39 .| 12/16/2019.
109641 10 0 |BRINKER INTERNATIONAL ORD........cooooriiirriimeiiceeieesissnssssssssssssessssessnsssins | oeneeen | e | coveevinns 180.000 | ..ovverrrieens 7,560 7,560 8,253 274 .(356) .| 10/09/2018. | ..
109696 10 4 |BRINK'S ORD......ccocooiriiiiriiiiniiirisssissessisssssessssssssssssssssssssssssssssssssnnss | onneses | e | conneieenn 210.000 | .........cc.........19,043 | .........90.680 | ...................19,043 | ... 13,627 126 ..5,466 .| 10/09/2018. | ..
110122 10 8 |BRISTOL MYERS SQUIBB ORD..........coovvuireiirreiiceiireiieceseesesiesesssssesessssessesees | coneeees | 8,455.000 | ................542,726 | .........64.190 | .................542,726 | ....... 513,365 9,455 91,319 .| 11/20/2019. | ..
110448 10 7 [BRITISH AMERICAN TOBACCO ADR REP ORD.........ccocmiumimrierniinseresinerisnsnsiennns | wnvenes C 0.998 AB0 |82 | 69 | e 1 (572) 1 T 07/25/2017.
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.........coocvuiieriimrereceeinnesiesensseensssssenens | evvenes | eoe | eeeeees 1,220.000 ..26,364 | .......... 21.610 26,364 | ...... 19,703 1,366 L8442 | s [ e 8,442 .| 10/09/2018. | ..
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD........coocirverrierrieimeieeceeesnsieneinens | evvvies | eee | cervireens 475.000 ...58,682 | ... 123.540 | ... 58,682 | ..o 42,699 257 948 12,963 .| 10/09/2018. | ..
11135F 10 1 |BROADCOM ORD.....ccooviiiiiiniineiisniissiissiississsssssssssssssssssssssssssssssssssnssssnens. | avvvenns | ane | soveens 1,470.000 | ...cooovvvrnnns 464,549 | ........ 316.020 | ...ccoovvvrnnns 464,549 | ....... 359,724 16,464 90,758 [ .oooverrieriiienes | e 90,758 | ..o 10/09/2018.
112463 10 4 |BROOKDALE SENIOR LIVING ORD.........cooriiiriiireiieneriecesiecesiesesssseseesesessesees | conrenes ..760.000 5,525 7,228 433 | o | e 433 .| 10/09/2018. | ..
11282X 10 3 |BROOKFIELD PROPERTY REIT CL A ORD.....ccevuerirerrrrirsirsirernseesesssssnsssssessns | rovvnes ..640.000 |.......ccc....... 11,805 | ......... 18445 | 11,805 12,960 845 50T | [ 1,501 .1 10/09/2018. | ..
11373M 10 7 |BROOKLINE BANCORP ORD..........cocmiivimirimriinneiseneiseseisssessseseesssssssssssssesesiens | coneenes 320.000 5,434 141 845 | e [ e 845 | . 10/09/2018.
114340 10 2 |BROOKS AUTOMATION ORD......coriimiiiiiciiiiiieiniissiieniesisssissississssssisssssnens | covenes 280.000 11,749 8,985 112 AA8 | e [ 4,418 .| 10/09/2018. | ..
115236 10 1 |BROWN & BROWN ORD........ccooviriiiriiiiniiiineiieneiiesesisnesisssesesssssssessssssssssssesnns | connenen | e | connevins 790.000 31,189 | ..........39.480 | .....cccc......... 31,189 | L 16,957 257 AT | | e 9,417 .| 06/23/2017. | ..
115637 10 0 |BROWN FORMAN CL A ORD.......coocosriiiivierririreiieeeisnesiesessssssssssesissesssssssssssseens | coenenen | e | coneeviins 180.000 11,299 8,329 | oo 31 120 Z2,783 | e | e 2,763 | oo 06/22/2018.
115637 20 9 |BROWN FORMAN CL B ORD......coviiuiriiriririiiniinsiieniesisesssiesssiessensssssssssssions | aveenes | ooe | voreeens 1,110.000 | coovevirriinen 75,036 | ..oe.e0ee67.600 | oo 75,036 | v 46,011 193 737 Y227 2 I 22,222 .1 10/09/2018. | ..
116794 10 8 |BRUKER ORD........ccoooiiireiiecciieceeieseeiesesisesissesiessssssssssssssssssessssssssssnnssssnssenns | conneeen | e | coneeeeond 410.000 20,898 . .20,898 | ..... 13,264 66 28,692 | oo | e 8,692 .| 10/09/2018. | ..
117043 10 9 |BRUNSWICK ORD.......corviimiiimiiisiisssisssssssssssssssesssssessesssssssssessssesssssssssnns | coneeees 350.000 .20,993 59.980 | .o 20,993 | ...... 21,270 305 T30 | | e 4736 [ 10/09/2018.
117665 10 9 |BRYN MAWR BANK ORD.......coooiiiiiriiiniiiniieeeiessisessssessssssssessssesessesesssnenes | coneenes . 90.000 3712 | 41.240 3,712 3,358 47 354 | s [ e 354 .| 06/28/2019. | ..
12008R 10 7 |BUILDERS FIRSTSOURCE ORD.........cooriiriierieirreiernesinesssesesessessssssssssssessnens | evvenes | eoe | covveeneens 460.000 11,689 25410 | oo 11,689 6,215 BL670 | e | e 6,670 .| 10/09/2018. | ..
122017 10 6 |BURLINGTON STORES ORD.......ccocismmiimmiiinriinniisssiisssissnsisssssssssssssssssssnenes | conneees 270.000 61,568 228.030 | ..o 61,568 | ...... 41,259 LT A O R 17,847 | e 10/09/2018.
12477X 10 6 | CALINTERNATIONAL ORD.....ccoooviieiieiireiineeeesesissessessssssssssssssssssssssssssssssnnsenns | avvvins | eee | coreveeeeees 75.000 2,174 28.980 2,174 2,168 L2 OO ISP 6 .1 12/16/2019. | ..
124805 10 2 [CBIZ ORD....c.ovuiiieiiieiirieie ittt ssienssniens | siesenes 220.000 5,931 26.960 5,931 4,309 L1822 | [ e 1,622 .| 06/28/2019. | ..
12503M 10 8 |CBOE GLOBAL MARKETS ORD.........ccoovumiiiriiimniiinesimesesssssssssessesesnsssssnsenne | connenen | e | coneeieon 460.000 ...55,154 | ... 119.900 55,154 | ...... 46,649 616 10,152 .| 10/09/2018. | ..
12504L 10 9 |CBRE GROUP CL A ORD......coouriiiriiireiinreiiecesiesssiesssissesssssssssssssessssssssssnnnes | coneenes | e | oeveeens 1,290.000 ....79,064 .61.290 53,161 27,413 .| 10/09/2018.
12508E 10 1 |CDK GLOBAL ORD........ccoviiriiiriiiineiissiissiisssissssssssssssessssssssssssssssesnsssoas | anvvenas 530.000 28,980 | .........54.680 | ...................28,980 | ...... 30,904 318 ..3,604 .| 10/09/2018. | ..
12514G 10 8 | CDW ORD......cooouiiiceiiceiiceiicesisesissesis s | s 600.000 85,704 | ........ 142.840 | ...................85,704 | ... 50,688 759 37,074 | oo | v 37,074 .| 10/09/2018. | ..
125269 10 0 |CF INDUSTRIES HOLDINGS ORD 950.000 45,353 52,079 1,140 .4,019 4,019 .| 10/09/2018.
12541W 20 9 | CH ROBINSON WORLDWIDE ORD...........coooorvvieiirrniirnniissessssssessnsessssssssnsesnnss | evvenes | eoe | cveveeniens 565.000 | .......coccc.......44,183 | .........78.200 | ...................44,183 | ... 41,653 1136 | o [ e (3,328) | .o [ e (3,328 .| 10/09/2018. | ..
125523 10 0 [CIGNA ORD......coouiiiiiiiiiiic s | coiienes 1,194.000 | ......cccc....... 244,161 | ........204.490 | .................244,161 | e 177,112 48 17,397 | oo [ s 17,397 .| 12/120/2018. | ..
125581 80 1 |CIT GROUP ORD.........cooriiiriiiriiiriiisssiisesessesssesssess s ..460.000 23,557 598 ..3,386 3,386 .| 10/09/2018.
12572Q 10 5 |CME GROUP CL A ORD......cooiiiiiiiieiireiisceeiesesiesesiesssissesiesssissssesssessssissneeas | coeeenes 1,348.000 ) 270,571 | 157,648 3,370 6,403 16,985 | ..o | e 16,985 .| 10/09/2018. | ..
125896 10 0 [CMS ENERGY ORD.....ccoviiiieiiiiiirerinieiiesisisssssssessssesesssssessessssssessssssssesssessnsss | senenes 860.000 62.840 | .coovrvriinne 54,042 | ...... 38,081 1,316 1,343 | s | v, 11,343 .| 03/27/2018. | ..
126117 10 0 |CNAFINANCIAL ORD.. 95.000 4,257 4,257 4,419 323 63 .| 06/22/2018.
126128 10 7 |CNB FINANCIAL ORD......ccviiiiiiriiiiiciiesisiinsissiississississsississssssssssssssssnnies. | coivenes | eee | soveecsiensd 65.000 2,124 2,124 2,146 (21) .1 12/16/2019. | ..
12618T 10 5 | CRAINTERNATIONAL ORD.........ccoomviiriiimnieiniiinniisssiissssssssssssssssssssssssssns | cevienas . 35.000 1,906 1,906 1,904 3 .1 12/16/2019. | ..
12621E 10 3 | CNO FINANCIAL GROUP ORD........cociivimiiireriieneiseseisseseesseseisesessssessesesssnesene | enevnns | ane | cevvieeeed 670.000 | ...ooovvvveree 12,147 | 118130 | 12,147 | ...... 14,512 288 L2078 | e | e .| 10/09/2018. | ..
126349 10 9 |CSG SYSTEMS INTERNATIONAL ORD........ccovvuirirrirriinniieiinsiienississnisesiesseenss | evvenes | one | sveveiinns 140.000 7,249 5,344 125 22,801 | | 10/09/2018. | ...
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126402 10 6 | CSW INDUSTRIALS ORD........ocosmiiimiiirieiieiiieeeiessisseisssssesssssessssessssesessesssans | coenenes ....70.000 5,390 4,769 19 621 .| 06/28/2019. | ..
126408 10 3 |CSXORD... 0003,060.000 | ..................220,698 | ..........72.360 | ..................220,698 | ....... 222,545 2,928 31,202 .| 12/18/2018.
126501 10 5 | CTS ORD.....coiiuiiiiciiireiiereiieceiieresiesessesesiesessesessesessesessessssesessesessesssisnssinns | oenenen | e | conneeiins 140.000 4336 | oo 6 1" (134) .| 04/22/2019. | ..
12653C 10 8 |CNXRESOURCES ORD........cooomriiinriinniinnicsnsisnssisssssssssssssssssssssssssssnnnies. | sonines 850.000 | ....ocoovvverreennn 7,523 | 8850 | i 7,523 | 12,376 [ .o | e [ | s (2,185) .| 10/09/2018. | ..
126600 10 5 |CVB FINANCIAL ORD........oiviiireeimreiiceeiecesiecesiesessesesssesessesessesessssessesessssenas 10,085 306 608 .| 10/09/2018.
126650 10 0 |CVSHEALTH ORD covrvenennnnnnsnsssssssssssnnssnnenes e o | 003,637,000 | i 418,773 | 1 T4.290 | i 418773 341,912 9,152 50,368 .110/15/2019. | ..
12685 10 5 |CABLE ONE ORD........ccoooviimriiirriinrisnrisnsissnisnsisssssnsssssnsssssssssnsssssssssnsss | connenes | o | ovennnernnni29.000 | i 37,212 | 10 1,488.470 | i 37,212 | 21,351 213 16,709 .| 10/09/2018. | ..
127055 10 1 | CABOT ORD......coiuiiiiiiiiriiieceiseseiicesseseseesessesessesessesesessesssess s essnins | coenenes . .. 11,880 | ... 47.520 | ..o 11,880 | 15,350 345 1,145 .| 10/09/2018. | ..
127097 10 3 [CABOT OIL & GAS ORD.......cocvvrrvrrernrieierinnirsnssissennsnessssssssesssssssssssssessssssssenssssnnes | avvnneee e | onneeee 770,000 | oo, 30,816 | .........17.410 | ...................30,816 | ...... 43,223 820 [ .o | e (8,744) 10/09/2018.
12709P 10 3 | CABOT MICROELECTRONICS ORD.........ccocirviireeireiiceiiseissesesnsssesessenesennes | cevvenns ..15,875 | .....144.320 | .................. 15,875 | ... 10,754 | oo 46 183 5,387 .| 10/09/2018. | ..
127190 30 4 |CACIINTERNATIONAL CL A ORD......ccoooiviciiiiiiiiniissiesiesissinsississsississssnnins | coienes 24,999 | .......249.990 | ..........cc...... 24,999 | ... 18,391 10,596 | ..o [ s 10,596 .1 10/09/2018. | ..
127203 10 7 |CACTUS CLA ORD.......ooiiiiiirienniirniissiisssiesssisssssssssssssssssssssssssssssssnssssnens | connenen | e | connniins 160.000 | ..oovveirriens 5,491 6,482 14 1,106 | oo [ s 1,906 | oo 10/09/2018.
127387 10 8 | CADENCE DESIGN SYSTEMS ORD..........ccooorveerieimeninesiesesienesessessssessssesssnnns | coseenen | e | cereeens 1,135.000 78,724 | .....89.360 | oo 78,724 | L 43,443 29,374 29,374 .| 10/09/2018. | ..
12739A 10 0 |CADENCE BANCORPORATION CL A ORD........ccccovrrrrrnrrniines IO [ 300.000 5439 | ... 18.130 5,439 7,650 210 405 | s [ 405 .110/09/2018. | ..
127686 10 3 | CAESARS ENTERTAINMENT ORD........ccooiiriiiriiinniieneeiesesieseseesessesesssssessssnsnens | coenenes | e | ceneeens 2,410.000 | .covveirrrinns 32,776 | oo 13.600 | ..o 32,776 | ...... 23,425 16,412 | oo | e 16,412 | .o 10/09/2018.
128030 20 2 | CAL MAINE FOODS ORD.........ooiviriiiiiciieririniissis s | covenes 5,558 5,853 55 59 59 .| 10/09/2018. | ..
128246 10 5 | CALAVO GROWERS ORD.........cccoomiiimiiiriiineiissesieneseessssnesessssssssssssssssssssens | conneees 6,341 6,905 77 284 | | e 1,234 .| 10/09/2018. | ..
129500 10 4 | CALERES ORD........coiiiiiriiimieiireiieceieeseseesesissessesessessssssesissssssessssessssssssisnnees | oenenes 4,038 5,843 | oo 12 48 .(694) (e 10/09/2018.
13057Q 20 6 |CALIFORNIA RESOURCES ORD........cccivuiimiiiereriiisirnniersssssessessssesesssssssssssennns | snvenes ..190.000 1,716 81436 | ..o | e [ | e (U772 | N (1,522) | .. .1 10/09/2018. | ..
130788 10 2 | CALIFORNIA WATER SERVICE GROUP ORD..........cccoooommmimimeieieriieeisenesienesinnes | coeeeees ..200.000 | ..oocoovvrieenn 10,312 | 51560 | i 10,312 8,520 158 .| 10/09/2018. | ..
131193 10 4 | CALLAWAY GOLF ORD......ovviiiiiiniiiiiiininrisiiesiiiiesississssssssssssesssessssessssens | coienes 380.000 8,056 8,812 15 10/09/2018.
13123X 10 2 | CALLON PETROLEUM ORD........cooiiiiieriieiiineisneiseeeessssssssssesssssssssssssessenenes. | ceevenns 1,550.000 L1487 | 4830 | 7487 | ... 20,448 .| 10/09/2018. | ..
133034 10 8 | CAMDEN NATIONAL ORD........ooouriemreiirreiirieeiseeeesesiesessesesssesesssessssessssessseess | coeeenes ....70.000 3,224 .46, 3,224 3,210 42 14 .| 06/28/2019. | ..
133131 10 2 | CAMDEN PROPERTY REIT ORD........ocooumiiiimmiimiiniisnsiisssisssssissssssssssssssssssens | conneees 360.000 38,196 | ........ 106.100 | ............ 38,196 | ...... 33,064 288 1,141 .6,498 10/09/2018.
134429 10 9 |CAMPBELL SOUP ORD ...35,582 | ..........49.420 | ........... 35,582 | ...... 27,022 1,008 11,830 .| 10/09/2018. | ..
13462K 10 9 | CAMPING WORLD CL A ORD 2,018 119 .| 12/16/2019. | ..
13765N 10 7 | CANNAE HOLDINGS ORD........cooiirviimriimeiirieissesisnsissessssssessesessssesssssesssssesnns | v . 5,830 ..5,620 .| 10/09/2018. | ..
138098 10 8 |CANTEL MEDICAL ORD .155.000 | ...cooorrerenrn10,990 | ....i..70.900 | .o 10,990 | 14,136 31 .(550) .| 10/09/2018.
14040H 10 5 | CAPITAL ONE FINANCIAL ORD.........cooommiinniiinniinniessicssiisnssssssissssssssssssnnees | o ....70.000 7,285 (81) .1 12/16/2019. | ..
140570 10 1 |CAPITOL FEDERAL FINANCIAL ORD.........ccoovieiiiririiineiieceiessesiesssessssssssessssesenes | coenenes 520.000 6,786 484 499 .| 10/09/2018. | ..
14067E 50 6 | CAPSTEAD MORTGAGE REIT ORD 370.000 3,089 | .o 56 44 .(158) .| 06/28/2019.
140755 10 9 | CARATHERAPEUTICS ORD.......cooviiriiiriiiniissiisssesssisneissessssissssssnsssnness | onnenen | e | conneiiins 150.000 3,224 .(808) .| 06/28/2019. | ..
14149Y 10 8 | CARDINAL HEALTH ORD......covtvuimriimiriireiisceeiesseieessisssssssssssssssssssssssssssensinnns | evvvnes | one | eeviees 1,260.000 | ....ccoovverernn83,731 | 1100150580 | viiien83,731 | 68,531 606 2,413 7,535 .1 10/09/2018. | ..
141619 10 6 |CARDIOVASCULAR SYSTEMS ORD.. ..140.000 5518 1,285 .1 03/19/2019.
141665 10 9 |CAREER EDUCATION ORD... 290.000 5,096 237 .| 04/22/2019. | ..
14167L 10 3 [CAREDX ORD....coiviiieriiiciiiisiesinisissssesssssssessssssssessssssssessesssssssssessssssssesssssens | svnvnes | oer | vevnneens 150.000 5,500 [ .o | e s | (2,265) .| 03/19/2019. | ..
14174T 10 7 |CARETRUST REIT ORD 330.000 S8 | 74 290 716 .| 10/09/2018.
141788 10 9 | CARGURUS CL A ORD.......cosiviumriimreiieeiiseiessesissessessssessssssessesssssssssesssisensnes | coeeeees 210.000 9,618 305 .| 10/09/2018. | ..
142339 10 0 |CARLISLE COMPANIES ORD.........ccoovviiriiiiniinniinniissiissisisssisssssssssssssssnnnes | conneees ..215.000 | .oovivvrrirnn 34,796 | ... 161840 | i 34796 | 20,244 387 13,184 .| 06/23/2017. | ..
143130 10 2 | CARMAX ORD.....cooiiiiiiceiieceiieseiiesessesess s | oenenes .620.000 | ....................54,355 | .......... 87.670 | ... 54,355 | ... 43,890 15,463 .| 10/09/2018. | ..
143658 30 0 [CARNIVAL ORD.....cooiiririiiriiriisiniieiessssiessessssssessssssssssesssssssssessssssssssssessssssssenss | avvesses | re | sosvsee 1,117.000 | oo 56,777 | oo 50.830 | oo 56,777 | ...... 52,643 2,169 1,709 10/09/2018. | ..o
143873 10 7 | CAROLINA FINANCIAL ORD.......coovieieireeirieeirieeiseseesssesessesessssssssssssssesesssnens | coenenes 90.000 3,891 | ..o 43.230 3,891 3157 | e 9. 8 T OO IO T TN 06/28/2019. | ...
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143905 10 7 |CARRIAGE SERVICES ORD........coooiriiimiiireiiereiieseeiecesiesesiesesiessssssssesssssesssins | coenenes ...75.000 1,920 25.600 1,920 2,070 .(150) (150) | .. .1 12/16/2019. | ..
144285 10 3 |CARPENTER TECHNOLOGY ORD.. ..190.000 | .....cccocoveerrn.....9,458 | ... 49.780 | ..................... 9,458 | ... 11,113 152 ..2,692 2,692 .| 10/09/2018.
14575E 10 5 | CARS.COM ORD......cosiiiiimiiimriiiceiieseieesessesessesessesesssesissess s | crevens 290.000 TA85 | oo | e [ e | e (2,891) | oo [ e (2,691) .| 10/09/2018. | ..
146102 10 8 |CARTER BANK AND TRUST ORD 2,278 94 94 .| 12/16/2019. | ..
146229 10 9 |CARTERS ORD........ooirviirrereiinceiieneiinnesisnesissesssnesesssnssssssssssssssssssssnssnsnssnnnss | connene | coe | cveeerernn190.0000 | o 20,775 | ... 109.340 | oo 20,775 | e 17,784 380 ..5,267 .| 10/09/2018.
146869 10 2 | CARVANA CL A ORD......cosiiiimiiiiieieeeiesiisesisssiseseissesssssss e | oereees 7,175 ..8,308 .| 10/09/2018. | ..
147448 10 4 |CASELLAWASTE CLA ORD.....ccoooiiiriiiireiiirrisneisseisssissssisesssssssssssssssnnies | conneees 6,316 ..1,969 .1 03/19/2019. | ..
147528 10 3 |CASEYS GENERAL STORES ORD.. . cevevrnnneneeneines | cverees o [ 150,000 | 23,849 | .. 158.990 | ... 23,849 | . 18,633 183 .4,628 .| 10/09/2018. | ..
14808P 10 9 | CASS INFORMATION SYSTEMS ORD.......ccruvumiieiiimriiirinississiisssiesiesisesesssiies | ceveons 2,908 32 556 06/28/2019.
148806 10 2 | CATALENT ORD......ooiiiiociiimeeicesiecesissesiesesissesssessessssssesssssssssssssssssssssssnnnes | coenenes 590.000 | ..oocvivrnenn33,217 | ...rr.56.300 | v 33,217 | 25,966 14,821 .| 10/09/2018. | ..
14888U 10 1 | CATALYST PHARMACEUTICALS ORD........coouniiiciiniiienieninnisiissiiesienissiieniiens | cvvveens | e | ervineieadd 410.000 | ..o 1,538 | oo 3.750 1,538 2,206 .(668) .| 04/22/2019. | ..
149123 10 1 |CATERPILLAR ORD.....ccooiiiiiiiiriiiireiisneisseiiensiissesissssessssssssssssssssssssssssessnnsess | connenes | e | coneeens 1,820.000 | ...ccoovvvrnnne. 268,778 | ........ 147.680 | ..oovvorrienan 268,778 | ....... 272,035 6,880 37,510 10/09/2018.
14912Y 20 2 | CATCHMARK TIMBER CL A ORD.........covriuiriiirreiiienirseriesesiesesissesessesessssessseens | ceevenns 210.000 2,409 | ..coo... 11.470 2,409 2,194 57 215 .| 06/28/2019. | ..
149150 10 4 |CATHAY GENERAL BANCORP ORD........ccomiirirmiiernireirersnieesesssissssssssssssssessnns | snvenes 320.000 12,176 38.050 | oo 12,176 | ...... 13,613 397 .1,446 .1 10/09/2018. | ..
149568 10 7 | CAVCO INDUSTRIES ORD........oooririiviriciireniienieseneesssesssenessssssssssessssessessssenes | coneenen | e | worerevinens 40.000 | oo 7,815 | ... 195.380 7,815 8,994 ..2,600 10/09/2018.
150870 10 3 |CELANESE ORD......coiiiiiiiiciiciiciiisissississiesisasnssssissssessssssssssssssssssnns | sveenes | one | sveseieanns 550.000 | ...cccoovvrinnenad 67,716 | ........ 123.120 67,716 | ...... 57,310 1,320 18,233 .| 10/09/2018. | ..
15135B 10 1 [CENTENE ORD.......cooiiiiiiiiriiineiieceiisseisssiiesssienssiesssessssssssssssssssssssssssssssnnsens. | anvvnns | ane | coveens 1,660.000 | ..................104,364 | ..........62.870 | ..................104,364 | ................. 118,690 31,656 .| 10/09/2018. | ..
15136A 10 2 | CENTENNIAL RESOURCE DEVLP CL A ORD.........coocvummriiiamieimieieneeissesieseseesenes | cevvnes | ene | cevvieeees 750.000 | ..oocovvrviienrnn 3,465 | 4620 | e 3,465 | 16,680 | ..evveoecrereriirreiins [ e | cerviseneiseneiensins | e (4,800) 10/09/2018.
15189T 10 7 |CENTERPOINT ENERGY ORD......ccvivriirieiniiiierissisiressssssssssessssssssenssesssssssssenss | vnnees | oer | veveenes 1,995.000 | ..ccoceeveeenn. 54,404 | ... 27.270 | e 54,404 | L 44,010 2,290 | .o | e (1,915) .1 10/09/2018. | ..
15201P 10 9 | CENTERSTATE BANKS ORD........ccoooriiiriiimreiicenisesiesesissesissesessesesssssssesesssnns | cevvenns 370.000 9,243 | ... 24980 | oo 9,243 | L 10,327 163 1,458 .| 10/09/2018. | ..
153527 20 5 |CENTRAL GARDEN AND PET CL A ORD........cccoviiivniiniirerinisesnisrensssiesessssesensnnes | svnvenes | oer | overnnees 170.000 4,991 5,445 (321) 10/09/2018.
154760 40 9 |CENTRAL PACIFIC FINANCIAL ORD..........ccovvimeeirerinerersneeseesisessesssssssssssessnses | coneenes 3,550 3,594 55 (45) .| 06/28/2019. | ..
156504 30 0 |CENTURY COMMUNITIES ORD.......ccooomiviemvimmeirnmeeieceiienesiesesissenisnesisnnnessnenens | cvneenen | e | reerrernn 120,000 | oo 3,282 3,189 93 .| 06/28/2019. | ..
156700 10 6 |CENTURYLINK ORD.......cccoocosmriiimniiinniiinciissnisnnissniisssicssnisssnsssssssssnsssnssnnnnes | connenes | oo | 000ee0e 3,970,000 | oo 52,444 | ......13210 | ... 52,444 | ...... 78,063 3,820 | oo | e (5,770) 03/19/2019.
156727 10 9 |CERENCE ORD . 3,236 3,236 2,643 593 .| 10/09/2018. | ..
15677 10 8 |CERIDIAN HCM HOLDING ORD .150.000 | ...oovvvriiiane 10,182 | ..ee.ee.B67.880 | oo 10,182 7,607 ..2,576 .| 03/19/2019. | ..
156782 10 4 |CERNER ORD.......coooiiiiiriiiimeiiireiseissesisssisesisssissssssssssssssssssssssssssssessnnes | connenes | e | coneeens 1,289.000 | ....cccovvvnneenn 94,600 | ..........73.390 | ..ccoooriiinnnenn. 94,600 | ....ccooovvirnnennn 67,903 232 464 27,005 .| 10/09/2018. | ..
157085 10 1 |CERUS ORD. 580.000 2,448 2,448 3,446 .(999) .| 04/22/2019.
157210 10 5 |CEVAORD......ooiiiiricerisessssississsssssnsss s | onnenes | e | conneiins 100.000 2,696 2,696 2,434 262 .| 06/28/2019. | ..
159864 10 7 |CHRLS RIVER LABS ORD........ccooueiiiiierimieriieesiesesissesisesessesssssssssssssssssssesssssans | coenenes 200.000 30,552 | ....... 152760 | ..o 30,552 | ...... 25,642 7,916 .| 10/09/2018. | ..
16115Q 30 8 |CHART INDUSTRIES ORD... ..130.000 8,774 8,774 9,188 320 .| 10/09/2018.
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD.......cooomrviimriiinniiieiisniesneesssssessesenns | crvvenas 669.000 324,518 | .......485.080 | .........cc.c..... 324518 | ..o 122,638 | oo e [ e | s 133,873 .| 02/08/2016. | ..
16150R 10 4 | CHASE ORD....oiiviiiiiieiereiereseieseiisesssesssessesess s essssssssssssiesssssnsnins | svnnnes | ooe | covernenonns 40.000 4,739 4,305 32 435 .| 06/28/2019. | ..
16208T 10 2 |CHATHAM LODGING REIT ORD. 200.000 3,668 3773 | s 22 110 .(105) .| 06/28/2019.
163072 10 1 |CHEESECAKE FACTORY ORD......cccoomiriiriiireiieneeienesienesessesssssessssnsssssssssnsins | oerenen | e | coneevinns 180.000 6,995 9,434 248 .(837) .| 10/09/2018. | ..
163086 10 1 |CHEFS' WAREHOUSE ORD........cooomiiiriiiiiniiniieiierisiissisiiesiesssessessssissessnns | cvienes ..110.000 4,192 3,857 335 .| 06/28/2019. | ..
163092 10 9 |CHEGGORD..... ..440.000 .16,680 | ..... 12,082 4,176 .| 10/09/2018.
16359R 10 3 |CHEMED ORD.. ....65.000 ..28,552 | ...... 20,567 81 10,139 .| 10/09/2018. | ..
163851 10 8 | CHEMOURS ORD.........ccooviimiiiriiiniiiniiisssiisssissnssssssssssssssssssssssnsssnssssnssssns | conneies | e | conneieins 730.000 | .o 13,206 | 18,090 | i 13,206 | o 25,937 730 [ oo | e (7,395) .| 10/09/2018. | ..
16411R 20 8 |CHENIERE ENERGY ORD 18 (SOOI O R 2,740.000 | .oooocereeenn 167,332 | 161070 | oo 167,332 | 173,172 542 .| 1111212019, ..
165167 10 7 |CHESAPEAKE ENERGY ORD.......ccoiiiiinriiirerinnisisnssersssssiessssssssessssssssssssessassnes | avvesees | re | sosnses 3,640.000 | ...coccoviereenenn3,005 | 0826 | 3,005 | 17,763 | e | e | e | e (4,639) 10/09/2018. | ...
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165303 10 8 |CHESAPEAKE UTILITIES ORD 5,918 | oo 28 109 1,017 10/09/2018.
166764 10 0 |CHEVRON ORD 744,422 33,780 78,829 .1 08/14/2019. | ..
168905 10 7 |CHILDREN S PLACE ORD 9,083 LT TR IR (1,930 10/09/2018.
16934Q 20 8 |CHIMERA INVESTMENT REIT.....cooiiiirirerieinriereriseiennensennisensnsseeenssessssesssessnnns | sonenee | oor | cverrenene 749,000 | oviiviiiiiennnnn 15,317 | 1000000020560 | oo 15,317 | e 13,481 373 1,490 ..2,041 10/09/2018.
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD.........ccooomvviimriinrieneeieneeenensnensnnnesnesesnnnns | coneenen | e | cveeerernn 100,000 | oo 83,711 | .......837.110 | ..o 83711 | L 44,710 40,532 10/09/2018.
169905 10 6 |CHOICE HOTELS INTERNATIONAL ORD.......ccoocomvvvimnriimenrineneineneinnneissneisnneinnne | conreeen | e | creerreenn 150,000 | i 15,5615 | 1. 103.430 | oo 15,515 | 11,410 | s 34 129 L4778 10/09/2018.
171340 10 2 |CHURCH AND DWIGHT ORD , 789 | ... 42,438 774 ..3,893 06/22/2018.
171484 10 8 | CHURCHILL DOWNS ORD.........cooommrveiemrrinnnieenenisnenisseiissssissssessssessnsnsssssssssnnns | coneene | e | cveerrernn 190,000 | oo 20,580 | ........ 137.200 | oo 20,580 | ...... 14,205 | .o 87 82 12,399 10/09/2018.
171604 10 1 [CHUY'S HOLDINGS ORD......cceriiiriririneirieisiseissieisssssiesssssesssssssssssssesssssssssessanes 1,814 25.920 1,814 1,751 63 08/14/2019.
171779 30 9 |CIENAORD............... .580.000 | ....ooovveernen. 24760 | .......... 42690 | .o 24760 | ...... 16,826 .5,092 10/09/2018.
171798 10 1 |CIMAREX ENERGY ORD......oceviiiiiiiiiiiisnisiiesissiissississiesissesnsssssissssssines | covienes 548.000 28,765 52490 | oo 28,765 | ... 40,863 L IR IO (5,020) 07/24/2013.
171871 50 2 | CINCINNATI BELL ORD.........cooriiirriireiiniiisreiisseeisseseesesessssesesssesssssssssssssenns | conneees . 215.000 2,251 | oo 10.470 2,251 1,621 630 12/16/2019.
172062 10 1 | CINCINNATI FINANCIAL ORD.......covviirimieiirciieniiseseisseseisesessesessesessssesessesins | coneenes e 630.000 | ...covvvorreenand 66,245 | ........ 105.150 | oo 66,245 | ...... 25,598 353 1,392 17,470 10/09/2018.
17243V 10 2 | CINEMARK HOLDINGS ORD......cceiuiiirirriiiriisieisnnisssenssssessssssesesssssssssesssesssssssens | soseenes E 14,894 33.850 | oo 14,894 | ...... 17,750 598 .(858) 10/09/2018.
17273K 10 9 | CIRCOR INTERNATIONAL ORD.........ccovviirieimmeeirreiiesesiesesessessesesssesesesssssesesesenns | ceevenns ...90.000 4,139 23 06/28/2019.
172755 10 0 [CIRRUS LOGIC ORD.......ccviiiiiiiiiciiesiriineissisiesisesssississsssssssssssssiesisans | covenes 250.000 9,125 12,308 10/09/2018.
17275R 10 2 | CISCO SYSTEMS ORD......ccooveiriiiiriiiriiiisisiesesiesesissesessssssssssssssssssssssssssssesesns | cveines I 16,593.000 457,041 22,823 76,826 10/09/2018.
172908 10 5 | CINTAS ORD....cooiiiimiiiiiiiceeieceeisesisssi s | erenes B I 349.000 18,118 890 12/18/2018.
172967 42 4 |CITIGROUP ORD.. .10,122.000 431,652 18,872 259,965 .| 04/22/2019. | ..
174610 10 5 |CITIZENS FINANCIAL GROUP ORD..........ccovurriemirirnenissesisesisesesessesessnsessnssnnns | coenenes | e | coveeens 1,930.000 , . . 75,231 2,625 | covveeeevcenereeeeriiens | eererieennenn 20,998 [ o | s 20,998 10/09/2018.
177376 10 0 [CITRIX SYSTEMS ORD......coovviriiiiiiniiiiieiieiississiesiesisssissississssssssssssnins | cvienes 550.000 60,995 | ... 110.900 | ..ovvciriciinnn 60,995 | ...... 58,559 TT0 | e [ o842 | s | e 4,642 10/09/2018.
177835 10 5 |CITY HOLDING ORD.........cosiiriiriirciereiisineisseeisesesssesessssessesesssssssssssssssessssessns | coneenes w0000 | 5,737 | 81.950 5,737 5,380 114 03/19/2019.
178587 10 1 |CITY OFFICE REIT ORD.....ccccooouiirimiieiiiriieiiseesiessieseisesessesssessssessssssesoesesens. | coenenes c A70.000 | 2,298 | e 13.520 2,298 2,038 80 06/28/2019.
178867 10 7 |CIVISTA BANCSHARES ORD.. ...70.000 | . 1,680 1,621 .1 12/16/2019. | ..
184496 10 7 |CLEAN HARBORS ORD 210.000 18,008 85.750 | ..o 18,008 | ...... 14,706 ..7,644 10/09/2018.
18539C 10 5 |CLEARWAY ENERGY CL A ORD......ccocosviiririiniiniineiiesississeississsiesiessssssssians | coviees B IR 150.000 | .ovveverecerrinens 2,868 | .......... 19.120 2,868 2,426 60 442 06/28/2019.
18539C 20 4 | CLEARWAY ENERGY CL C ORD.......coocviiriiinieiniiisseiisseiesssinesessssessssenssssnns | v 280.000 5586 | .......... 19.950 5,586 5,561 224 756 10/09/2018.
185899 10 1 |CLEVELAND CLIFFS ORD........ccosrviimmrinrriinneiisnniissesisssssssssissssessssssssssssessnnnees | conneeen | e | oeeeenn1,200.000 | i 10,080 | c...e...8.400 | oooivnece.n 10,080 | e 14,724 312 852 10/09/2018.
189054 10 9 [CLOROX ORD.......ccomirimrinirierirrirnteisriisniensenessssessnsssensessssssssssnsssessensnnsennes. | avcvnees | ooe | cvrerernnd50.000 | woviiiriinennn69,093 | ... 153.540 | .........c.......69,003 | ... 37,146 1,818 (270) .| 06/22/2018. | ..
18914U 10 0 | CLOUDERA ORD........cooiiviririrerisneiiseniisseeiseseissnsisssessssnsssssssssssssssssssssssssnnenes | evoneeee | eoe | evreenneee 198,000 | v ,281 | 111630 | i 9,281 | 13,791 | e [ | e | e (1,858) 10/09/2018.
189464 10 0 |CLOVIS ONCOLOGY ORD.....ccrivuirirrirriiiiniisiiesiesissesssississesssssssssssssssisssiens | cvvenes 5,818 | oo [ e | e | e (1,507) 10/09/2018.
191098 10 2 |COCA COLA CONSOLIDATED ORD..........ccovuriiimrieiniiinieisniessseesssesssssisssssesnns | coeneees . 20.000 5,681 5,181 15 500 03/19/2019.
191216 10 0 [COCA-COLA ORD......cosiiiiiiiriiiiiniissisiiesisisssisssssissssssssssssssisssssssssssssssnies. | svvenes | one | oeees 14,298.000 791,394 55.350 | oo 791,394 | ... 520,781 21,738 | oo | e 117,002 | oo | e 117,002 |.... 03/19/2019.
192005 10 6 |CODEXIS ORD.........ooriiiuieiiiriiiisniinsiisssissssissssssssssssssss s | conneies 230.000 3,678 4,238 .(560) (560) | .... 06/28/2019.
192108 50 4 | COEUR MINING ORD.......ccooriiimieiimieeiseiiseiiesesiesesisesessssessssessssssssssssssssssssssens | consenes . 870.000 7,030 3,775 23,255 | e | e 3,255 | oo 06/28/2019.
19239V 30 2 |COGENT COMMUNICATIONS HOLDINGS ORD........ccomrivurieirieriiieienirsisssineniens | eeeens N 170.000 11,188 8,772 415 23,502 | s [ 3,502 10/09/2018.
192422 10 3 | COGNEX ORD.....ooiviiriiimriiireiieseiicesissesisessesesessesessessssesssssssssssssssssssssssssnns | connenes 670.000 37,547 | ........56.040 | ..o 37,547 | e 32,649 137 BCKCT: T 11,638 10/09/2018.
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD.......coovveumriirrnrirerinniieneiaeneiens | oerenes 8,904 824 | ..o [ e (1,139) [ oo [ e (1,139) 07/24/2007.
192479 10 3 |COHERENT ORD.......ccooviiimiiiniiiniisssisssississsissssesssssssssssssssssssssssssesnns | conneies . 635 | ........166.350 | ....................16,635 | ...... 14,555 6,064 | ..coovviiriiirriiinns | 6,064 10/09/2018.
19249H 10 3 | COHERUS BIOSCIENCES ORD..........cvueureiimeeirrenisceiiesesisesessssessesiessssesssessnees | oo . 220.000 3,961 3,213 T48 | e [ v TA8 | e 04/22/2019. | ...ccoovrv
192576 10 6 [COHU ORD.....ooviirriiieireriiseesie st essesssssessesssssansns | srevenes B 180.000 4,113 2777 | e 1 1 1,336 | v | e 1,336 | o 06/28/2019. | ...oocvvrerenee
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194014 10 6 | COLFAX ORD.......coouiiimceiirieiisesiesesieresissesissesssse s | oerenes 350.000 | ..oooovervienneens 12,733 12,156 A8 | e | e 5,418 10/09/2018.
194162 10 3 |COLGATE PALMOLIVE ORD ,540.000 243,694 178,587 5,629 29,691 29,691 .1 03/19/2019. | ..
19459) 10 4 |COLLEGIUM PHARMACEUTICAL ORD........ccoveiviminrirnriieseiieneiseneesseseisseseiseseies | oereees 140.000 2,881 . 1,586 21,295 | | e 1,295 | ... 08/14/2019.
19625T 10 1 |COLONY CREDIT REAL ESTATE CL A ORD......c.cviieiiiiirierinniseeresieisesssiesssssenes | oenvees 340.000 4474 | .......... 13.160 4,474 719 | s 34 576 .(894) (894) ... 10/09/2018.
19626G 10 8 | COLONY CAPITAL CL A ORD.......ooivuireeirrericeiicerissenisseseesssessessssssssssssssssnssnns | coneenes | e | ceveeens 1,970.000 | ..o 9,358 | ..o 4750 | oo 9,358 | oo 11,544 217 867 138 10/09/2018.
197236 10 2 | COLUMBIA BANKING SYSTEM ORD.......cooommriiimirierririeneisessisesessesssssssisessisssees | coeeeees . 300.000 12,208 | ... 40.685 | ... 12,206 | ... 11,604 420 1,319 10/09/2018.
198287 20 3 |COLUMBIA PROPERTY REIT ORD.......ccooiiimiiiniiiiniiinniiinsicsscssecsssessssssesnsseans | conneees R [ 485.000 10,141 20.910 | oo 10,141 | 10,975 102 388 757 10/09/2018.
198516 10 6 | COLUMBIA SPORTSWEAR ORD.........coovieiimreiinneiieseiseneissesesssssessssesseseseesesiens | coerenes B - 130.000 | ..ccocoierienenn 13,025 | ... 100190 | ... 13,025 | e 11,634 125 ..2,093 10/09/2018.
199333 10 5 |COLUMBUS MCKINNON ORD........ocoevirririiiiiiieiieriiesssiisisesssssiessssssssissiiens | cveenes . 3,282 6 721 08/14/2019.
199908 10 4 |COMFORT SYSTEMS USA ORD.........coocvuirerirmeeimeminesiesesessesisesesssesessssssssesens | coneenes . .150.000 8,138 59 926 10/09/2018.
20030N 10 1 |COMCAST CLA ORD.......ccoiiiiiiiniiiiisiisiissiis s | coeriins ] 19,188.000 | ..................862,884 | .........44.970 | ..................862,884 | ... 359,511 14421 | e [ i 185,140 04/22/2019.
200340 10 7 |COMERICA ORD........cooomiiiriiiiriiireissesiseiessss s | o [ I 170.000 | oo 12,198 | 71750 | 12198 | 15,628 114 444 520 10/09/2018.
200525 10 3 | COMMERCE BANCSHARES ORD........ccosiiviiiimiriiiiceieneeseseesssessesessseseseesesienes | cveees B I 365.000 | ...ccooovirennn.24,798 | ... B67.940 | 24798 | 18,110 361 .5,129 06/22/2018.
201723 10 3 | COMMERCIAL METALS ORD.......cooviiiiiireriririeiiisisnssesesssssessessssesesssssssssesssssnsses | aveneees 9,466 226 ..2,938 10/09/2018.
20337X 10 9 | COMMSCOPE HOLDING ORD.........cooovvemrrirrerernrrinneeseneiieneessnesssssesssenssssenessenens | coneenen | coe | cveeeeeeee170.000 | i 10,926 | 1140190 | e 10,926 | 20,936 | ..o | e | s | oo (1,694) 10/09/2018.
203607 10 6 | COMMUNITY BANK SYSTEM ORD.........ccocooimmriemniinnniieneiisnnieisnnsisnnissnnsssnnssnnenes | cvinnns | eon | evennenenn210.000 | oo 14,897 | 170,940 | i 14,897 | 12,986 | .coovvcierine 86 326 ..2,654 10/09/2018.
20369C 10 6 | COMMUNITY HEALTHCARE TRUST ORD.......ccoooiimviiimiiiineiiineiiesniissesissnsisneninns | ceveenas 3,152 66 06/28/2019.
204149 10 8 |COMMUNITY TRUST BANCORP ORD 2,960 | oovvvirriiirinns 27 27 06/28/2019.
204166 10 2 | COMMVAULT SYSTEMS ORD.........cceeuvmrirmrinrirnriinninesienirnnesnnissssessssesssensssssensies | convnes | oo | conrenenenn160.000 | v 7,142 | 1 44.640 | i 7,142 | 10,059 .1 10/09/2018. | ..
2045IN° 10 1 | COMPASS MINERALS INTERNATIONAL ORD.........coooimeiimirinnrieninieneieesenisensinns | cevvenas 9,131 403 10/09/2018.
205826 20 9 |COMTECH TELECOMMUNICATIONS ORD.......ccoomiiiriimrimiiiiiieiiinsisessnsissiiesinns | coviees 3,091 22 06/28/2019.
205887 10 2 | CONAGRABRANDS ORD.........ccomimricririerirneeiinnesnnessenessssssssnesssnesssnessnnesnnns | cooveeee | eoe | eeeees1,898.999 | Liiiiiii.65,022 | ..........34.240 | ....................65,022 | ...... 51,224 1,579 10/26/2018.
206787 10 3 | CONDUENT ORD......ccoooerrrirrriirnricnninneeseesisessissssssssssessssssesssesssnesssnesesnnness | evonenee | eoe | cvreennees 180.000 | oviiiiiviiiiienrnnd,828 | 8190 | i 4,828 | 16,193 10/09/2018.
207410 10 1 |CONMED ORD.........ccoooimmmiiimriinniisnniisnniissssissniesnssssnsssssessssssnssssssssnsssnnnens | ennnns | ooe | connenen 110,000 | 12,301 |, 111.830 8,062 | oovvvvvi 22 88 .| 10/09/2018. | ..
20786W 10 7 | CONNECTONE BANCORP ORD.........cococimuimimrirnnirineeseeiseeissssessssssssssssssessenes | coeeeees 25.720 3,398 27 06/28/2019.
20825C 10 4 | CONOCOPHILLIPS ORD........cvuiuvirriiiiiisiiicsiesisssisssiesiiesiessssssssssssssessessssess | conneons 65.030 | ..coovirirnns 294,586 | ....... 352,636 6,048 12,140 12,140 | ... 12/18/2018.
20854L 10 8 | CONSOL ENERGY ORD.........ccomimimiriiiniiiniiisniissniesssssssssssssssssssssssssssssnsssnenes | oo 3192 | e s [ | s (1,451) | v [ e (1,451)| ... 06/28/2019.
209115 10 4 | CONSOLIDATED EDISON ORD........cccoucmveerriirnninnrirnerisensissssissnsssnsssissnnsnsenes | evivenee | eoe | vereeee 1,294,000 | oo 117,088 | .....90.470 | .o 117,088 99,116 3,460 14,544 03/19/2019.
21036P 10 8 |CONSTELLATION BRANDS CL A ORD X ) 079 | ... 61,021 852 ..8,245 .| 08/08/2018. | ..
211171 10 3 | CONTINENTAL BUILDING PRODUCTS ORD....... | 5,465 36.430 5,465 5,231 .1,647 10/09/2018.
212015 10 1 |CONTINENTAL RESOURCES ORD........covmiiieririiinininsiiesiinesesessssissisessesiiens | cevvees R [ 360.000 | ..coovvviriiinnne 12,348 | ......... 34.300 | oo 12,348 | ...... 23,623 18 ..(2,120) 10/09/2018.
21241B° 10 0 |CONTURAENERGY ORD........ccooooimiiimiiireiineiissesiesssissssessssesssssssssssssessssssss | conneees L 90.000 815 | oo 9.050 815 4,670 ....(3,855) 06/28/2019.
216648 40 2 |COOPER ORD | 200.000 | ..o 64,258 | ........ 321.290 | oo 64,258 | ...... 51,925 12 13,358 10/09/2018.
21676P 10 3 |COOPER STANDARD HOLDINGS ORD I 80.000 2,653 33.160 2,653 8,266 | ...oooverrereerrrinins [ e | e | e (2,317) , 10/09/2018.
216831 10 7 |COOPER TIRE AND RUBBER ORD...........cooriimieireiineiineeiesesiesesissesesseseessnens | o 210.000 6,038 28.750 6,038 5515 88 (752) (U472 10/09/2018.
217204 10 6 |COPART ORD.....ccovvieririeierineiennsisinsrssensssssensssssssenssssssssssssensssssssessssssssesssessnnss | svenene | oo | errnnennnn820.000 | vovvirvvirerinnnnen TASTT | i 90.940 | .ovvrviiinne 74,571 | ... 30,645 35,391 | o [ e 35,391 10/09/2018.
218352 10 2 | CORCEPT THERAPEUTICS ORD.........ccocoimmmriminrinnnicnrisenneseneessnesssnessnnessenssens | evivenes | eoe | eveeeeneni00.000 | i 4,840 | i 12.100 4,840 5,488 .(504) (504) 10/09/2018.
218681 10 4 |CORE MARKHOLDING ORD.......cccccosviimrinrinriiniinniicsisninsiiessissisesisnissssensisssnns | convene | oo | cenieeeenn190.000 | iiiiciiiiiinnnn5,166 | e 27.190 5,166 6,608 86 T49 | e [ e 749 10/09/2018.
21870Q 10 5 |CORESITE REALTY REIT ORD . 818 | ... 112120 | v 16,818 | oo 15,831 183 696 LT3 | [ 3,734 10/09/2018.
21870U 50 2 |CORENERGY INFRASTRUCTURE REIT ORD........ccooovimrvierriieneiieneeesnessssnsiinnees | eevvnns | ene | cerevieeensd 60.000 | ..o 2,683 | .......... 44.710 2,683 2,379 90 304 | e [ e 304 | 06/28/2019.
218710 10 3 | CORELOGIC ORD......cocovverrierririeeerisinssrnsssisssssesensssssesssssssssssssssssssssesssssssssenons | ovenvene | aee | serneerenn330.000 | vovrerivvnnnnnnnnn 14,424 | i 43.710 | v 14,424 | ... 15,355 23,396 | i [ 3,396 10/09/2018.
2187IN. 10 1 |CORECIVIC REIT ORD........coovvrimrrrmrnriirneissnrissnnisensienssssssssssssssnsssssesssneninnnes. | avvinne | aee | erevernnnn480.000 | 8,342 | s 17.380 8,342 | ...... 11,597 840 .(216) (216) 10/09/2018.
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21925Y 10 3 | CORNERSTONE ONDEMAND ORD.........coovvuemrrmirimmirrenirnesessessssesssssnsssssssnseinns | cvnreees | e | coneevion 220.000 | ..ooorvireriiins 12,881 | .........58.550 | .......c.c......... 12,881 | ...... 11,350 .1,786 .| 10/09/2018. | ..
219350 10 5 |CORNING ORD........ rr...3,235.000 94,171 88,914 2,495 ..(3,559) ] ... .| 10/09/2018.
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD........ccoooiriiirriiieneiiereiieneieesesssssiseneinnne | evvenes | eoe | cvvreeeeens 420.000 12,340 | 29380 | e 12,340 | 12,121 462 ..3,507 .| 10/09/2018. | ..
22052L 10 4 |CORTEVAORD.......ccooviimmiimmiinniisssinssinssissssissssssssssssssssssssssssssssssssssssnnsss | sonnnss | oon | cereees 3,215.000 95,035 | ........29.560 | .......c.occ.....95,035 | ..o 104,630 836 .| 06/28/2019. | ..
22160K 10 5 |COSTCO WHOLESALE ORD......... voeer.1,724.000 506,718 214,175 4,322 .155,522 .| 12/18/2018.
22160N 10 9 | COSTAR GROUP ORD.......coveuiviriiiiriiieiisesiiseseisessisessssesesssssssssessssessnsessnns | sevvnns | eee | eevvioeenes 150.000 | ..ovvevnrrierns 89,745 57,567 .| 10/09/2018. | ..
222070 20 3 |COTY CLA ORD.....ooiiiiirirrineissississsnsssssssssssssssssssssssssssssssssssnnsses. | svnnns | ooe | coennes 1,477.000 | ..o 16,616 17,491 735 .1 1211172019, ..
22266L 10 6 | COUPA SOFTWARE ORD........cooooriiimriiiceiienesisereseesesissesessesessesssesssssesssessessnns | o 220.000 32,175 | ... 146.250 | ..o 32,175 | i 14,656 .| 10/09/2018. | ..
222795 50 2 | COUSINS PROPERTIES REIT ORD.......ccvumiiirrimriaiiieiinniiesiesissiseisessisssessssninns | cevvees 596.000 .24,555 24,555 | ... 20,713 579 | v | e 3,806 | s | e 5408 | e 03/19/2019.
22282E 10 2 | COVANTAHOLDING ORD.........ccovviireiimmeiiereeisesisesesssesissesssssesssssssessesssssssssnnes | connenen | e | coneeeeonn 480.000 7,670 480 .| 10/09/2018. | ..
22304C 10 0 | COVETRUS ORD......csiiiimiiiimeiiseiissssiseesessssises s | seevenns 246.000 | ...ocoovrrieenrnn 3,247 | 1013.200 | i 3,247 | 10,535 .| 10/09/2018. | ..
223622 60 6 |COWEN CLA ORD......ccooiiiiiiieiiciiseiiseisses s | oo 2,234 | oo e e | e T87) [ i (187) | s 06/28/2019.
22410J) 10 6 |CRACKER BARREL OLD COUNTRY STORE ORD.........ccccoonmmrirmmmrirmmmrermmmineniiinne | eevvree | eee | verererenns80.000 | i 12,299 | ... 153.740 | .cooooeeeennnn 12,299 | 11,869 648 .| 10/09/2018. | ..
224399 10 5 |CRANE ORD......cooiiiiiiriiiieiiisiesiesessiis it siesssenes | cesienes A7,708 | ..........86.380 | ..o 17,708 | e 19,355 320 | oo [ e 2911 | | e .1 10/09/2018. | ..
225310 10 1 | CREDIT ACCEPTANCE ORD.......ccoccommuimriiemeeierenisseeieneeesnesissesesssnsssesssnessnnnes | eviveene | eoe | eeverennerne30.000 | i 22,117 217 | .. 20,776 | oo | e | e | eevneneenenn 3,029 | i | e 10/09/2018.
225447 10 1 |CREE ORD......oiiieiecscses s | conines 18,922 | ... 46.150 | ... 18,922 | L 14,576 [ .o | e e | e 1,384 i | e .| 10/09/2018. | ..
2270486 10 9 |CROCS ORD........coiiriiiriiiriiineiiesesessssissesissess s | oo . BA43 | o e [ | o488 | [ s .| 10/09/2018. | ..
227483 10 4 |CROSS COUNTRY HEALTHCARE ORD [SSTSTTUSTUTOTORTUROTOI IVOPTURVRN VU VPP 150.000 1,713 12/16/2019.
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD.....ccotvumivierimririniinisneiiesiinenissesnnes | evvvenes | eee | vereeens 1,720.000 244,498 | ... 190,986 7,588 53,747 | oo | v .| 03/19/2019. | ..
228368 10 6 | CROWN HOLDINGS ORD........cocrvireririeiirieeisseeesiesssensssessssessssesessssessssesssnens | evvenes | eoe | cveneeeeees 530.000 38,446 | ... 25,848 16,414 | oo | e .| 10/09/2018. | ..
228903 10 0 | CRYOLIFE ORD......coosiviiriirriireiieeiiesisessisssssssssssssssssssssssssssssssssssesssssennnes. | avneees | ooe | svvveeneens 160.000 4,334 4,467 (133) | e | e (133) [ 04/22/2019.
229050 30 7 | CRYOPORT ORD.......coouiriireiiieniseeisssisesesessssesssssssssssssssssssessssesssssnessnnes | cooenes 1,975 2,808 .(833) .1 08/14/2019. | ..
229663 10 9 | CUBESMART REIT ORD.......ccoooiiiireiireiieseiiesesiesesissesiesesssesssiseseseessssessseeneses | coieees . 23,610 | oo 21,113 960 22,093 | o | e .| 10/09/2018. | ..
229669 10 6 |CUBIC ORD.......ooiriiiriiiriiiniseiseisseisssisesssssssssssssssssssssssnsssssssssnnnes | svsienes | ooe | soeonneees 110.000 6,993 6,993 7,693 30 L1081 | | e 08T 10/09/2018.
229899 10 9 | CULLEN FROST BANKERS ORD...........cccommeiimmemimniirnneiseesissesessssesssssessssssesssssens | oo 235.000 22,978 22978 | ...... 25,072 658 22,312 | e | e .| 10/09/2018. | ..
231021 10 6 | CUMMINS ORD......cooomrvirmriiriemssisnsesssesssessssssesssesssssssssssssssssssssssssssssssessenns | svnenes | ane | svvseneens 400.000 | ..ooovvvevrrrirnnes 71,584 71,584 | ...... 23,680 1,961 18,128 | oo | i .1 03/03/2010. | ..
231561 10 1 |CURTISS WRIGHT ORD........oocoiriiiriiimriisneiisseiisssessssissssessssssssessssessssssssssssenns. | cvines ..180.000 | ....ccoovvvoen. 25,360 25,360 | ...... 23,256 119 8,979 | | e .| 10/09/2018. | ..
23204G 10 0 |CUSTOMERS BANCORP ORD ..130.000 3,095 3,095 2,730 365 .| 06/28/2019.
232109 10 8 |CUTERA ORD.....coiiiiiiiiniiississiississis s sssssssssssnsssnnnes | oo ....60.000 2,149 2,149 1,855 293 .1 08/14/2019. | ..
23255M 10 5 | CYCLERION THERAPEUTICS ORD.... . 56.000 152 | o720 | e 152 | e 1802 | s [ | s | e (1,449) .| 10/09/2018. | ..
232806 10 9 |CYPRESS SEMICONDUCTOR ORD.......ccvuvimrimiiriierienersiseeensissssesiesesssssnnies | convenes | o | eevivens 1,450.000 .33,829 638 15,385 .| 10/09/2018.
23282W 60 5 |CYTOKINETICS ORD . 240.000 2,546 .(153) .| 06/28/2019. | ..
23283R 10 0 |CYRUSONE REIT ORD.......ccooouriiiriiimreiiieeinssiesesissssesesssssssssssssesssssssssnnssens | aevvnns | aee | eevveoeees 420.000 27,481 790 .5,271 .| 10/09/2018. | ..
23284F 10 5 |CYTOMX THERAPEUTICS ORD 200.000 1,662 .(581) .| 06/28/2019.
23291C 10 3 | DMC GLOBAL ORD.....ccoveuivireiiieiireeisesisseesssssssssssessssessssesesssssssssssssssssssnens | anvvenns | ene | coveveeseees 70.000 | .o 3,146 | 144940 | 3146 | ATAA O OO IO (1,598) .| 04/22/2019. | ..
233314 10 9 [DRHORTON ORD.....oviiiiiiiirirriiiinsiiessesississssissssessesssssessssssssssssesssssssnsses | svevenes | ooe | voreeens 1,220.000 | ....cccooverr..64,355 | ..........52.750 | ....ccooouce.....64,355 | ... 48,068 763 22,070 .110/09/2018. | ..
233331 10 7 |DTE ENERGY ORD ..630.000 .42,373 2,381 12,329 .| 06/22/2018.
233377 40 7 |DXPENTERPRISES ORD ....70.000 3,066 (279) .| 04/22/2019. | ..
23355L 10 6 |DXC TECHNOLOGY ORD.......cocooiimiiimiiiniiisneiisseiisssissnssssssssssssssssssssssssssssssnns | svinnns | ooe | coennes 1,140.000 .42,853 | ...... 42,647 205 .1 12/16/2019. | ..
235825 20 5 | DANAINCORPORATED ORD.......cooiriieiriiiinieiereiiecesesesssssssssssssesssssssessesesenses | evvenes | eoe | coveeeeens 590.000 ...10,738 10,738 | ..... 10,242 236 ..2,696 .| 10/09/2018. | ..
235851 10 2 | DANAHER ORD......cocosiiiiiiriiiieiiniiiesies et ssessssssssssanssenes | cessenes 2,080.000 319,238 319,238 | .ccovvenee 113,182 1,394 | s | s 104,749 08/28/2017. | cooovvvrrirens
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237194 10 5 | DARDEN RESTAURANTS ORD........coorvuimriiimremirreiiscesissesssssessssesesssesssssssssesienes | cvvenes | eoe | coveeeeens 180.000 | ..coovvverrrnn 19,622 | e 109.010 15,379 587 BAT | | e .| 10/09/2018. | ..
237266 10 1 |DARLING INGREDIENTS ORD.... 660.000 12,646 25,834 | | .| 10/09/2018.

238337 10 9 | DAVE BUSTERS ENTERTAINMENT ORD........ccoooiriuiriiireieseniecniieneeissseisnnsinns | evvenes [ eoe | cvieeneens 160.000 10,238 98 (702) .| 10/09/2018. | ..
23918K 10 8 |DAVITAORD ..39,766 39,671 12,492 | oo [ e, .| 10/09/2018. | ..
243537 10 7 |DECKERS OUTDOOR ORD ..21,952 14,206 .5,318 .| 10/09/2018.

244199 10 5 |DEERE ORD......ccooooomiiriiriiinriisnrrinsneinseiissesessessssessnssssssssssssssssssssssssssnsesns | evnnene | eoe | vereees 1,010,000 | i 174,993 | i, 173260 | ..covoveveen 174,993 | 151,965 3,070 24,331 | o | e .| 10/09/2018. | ..
24665A 10 3 |DELEK US HOLDINGS ORD 340.000 33.530 13,845 388 347 .| 10/09/2018. | ..
24703L 20 2 |DELL TECHNOLOGIES CL € ORD.........coovviirriimreeimeeieneeinesissesssesesssssesessesesenenes | cvvenes | eoe | coeneeneens 459.000 | ....................23,588 | .......... 51.390 24,032 ..3,851 .| 10/09/2018. | ..
247361 70 2 |Delta Air LiNES, INC......ouvvuiiriieiieiiniicrienissississiiesienessesssisssiesiesssssssssisssies | evveeens | e | cevveniend 820.000 41,713 1,234 ..7,036 10/09/2018.

247916 20 8 |DENBURY RESOURCES ORD.........cocomiiiiieiiriceiiieeiieeeissneisesessssesssssssesessssessens | evvenes | eoe | weveeees 1,850.000 | ..o 2,609 12,062 .(555) .| 10/09/2018. | ..
248019 10 1 |DELUXE ORD.....ccooommrriirmrrrinnnes 200.000 9,984 10,918 240 ..2,296 .| 10/09/2018. | ..
24869P 10 4 |DENNYS ORD.......coooiiiiriiiriiiriiisseiisseiissesiesesessssse s 250.000 4,970 5,607 AB37) | v | e (B37) [ 08/14/2019.

24906P 10 9 |DENTSPLY SIRONA ORD 890.000 50,365 28,388 | ..o 323 17,248 .| 10/09/2018. | ..
24983L 10 4 |DERMIRAORD......... 205.000 3,108 2,673 435 .| 12/16/2019. | ..
250565 10 8 |DESIGNER BRANDS CL A ORD.......ccooiiiviiceiireiieneiiecesiecesieceseeseneenenes 280.000 4,407 9,153 | i 280 | . [ e (2,509) 10/09/2018.

25179M 10 3 |DEVON ENERGY ORD.. 2,370.000 61,549 81,741 830 8,129 .| 04/20/2018. | ..
252131 10 7 |DEXCOM ORD......ccoooriiiriiiiniiisneiisseiissesiseseesssesseseenenenas 360.000 78,746 | ....... 218.740 44,104 35,618 .| 10/09/2018. | ..
25264R 20 7 |DIAMOND HILL INVESTMENT GRP CL A ORD.....ccoooouirviimriireiereiieneiieneiiseneinns | eevvnns | ene | cerevieneees 15.000 | .ocovviciieniis 2,107 | ....... 140.460 2,121 (14) 12/16/2019.

25271C 10 2 | DIAMOND OFFSHORE DRILLING ORD 270.000 1,941 5,619 .(608) .1 10/09/2018. | ..
252784 30 1 |DIAMONDROCK HOSPITALITY REIT ORD..... . 840.000 9,307 . 9,433 420 1,680 .| 10/09/2018. | ..
25278X 10 9 |DIAMONDBACK ENERGY ORD........cosvvuemriimiriemeriimcesinssssssssssssssesssins 631.000 .58,595 92.860 85,019 434 101 10/09/2018.

253031 10 8 | DICERNA PHARMACEUTICALS ORD 230.000 5,067 22.030 3,183 .1,884 .| 04/22/2019. | ..
253393 10 2 | DICKS SPORTING ORD........ccvveuevimerirrerireeeirsenissesessessssssssesssssesssssssssssssssnees | evnenes | eoe | coveeeeens 310.000 | .o 15,342 | .......... 49.490 10,379 341 .5,670 .| 10/09/2018. | ..
253651 10 3 |DIEBOLD NIXDORF ORD.........ccocouommriiamriirnniirns 330.000 3,485 | .......... 10.560 4,257 ATT2) | o s (TT2) 04/22/2019.

253798 10 2 | DIGI INTERNATIONAL ORD..........oorvvemremirrerirmeeirsenesnesessesesssesesssssssssssessssesssssssnns | cvnenes | eoe | cveneneeens 125.000 | .ooovveicerienens 2215 | . 17.720 2,215 .1 12/16/2019. | ..
25381B 10 1 |DIGIMARC ORD 55.000 1,846 33.560 1,846 1,895 (50) .| 12/16/2019. | ..
253868 10 3 |DIGITAL REALTY REIT ORD 840.000 100,582 | ........ 119.740 | oo 100,582 | ..ovvoociis 93,845 3,570 11,080 .| 10/09/2018. | ..
253922 10 8 |DIME COMMUNITY BANCSHARES ORD ..140.000 2,925 20.890 2,925 2,815 20 109 .| 08/14/2019.
25400W 10 2 |DIGITAL TURBINE ORD 330.000 2,353 | oo 7.130 2,353 2,092 261 .1 08/14/2019. | ..
254423 10 6 | DINE BRANDS GLOBAL ORD ....70.000 5,846 5,459 | oo 189 21,133 .| 10/09/2018. | ..
254543 10 1 |DIODES ORD . ..170.000 9,583 5,639 ..4,099 .| 12/18/2018.

254687 10 6 |WALT DISNEY ORD.......coooiiriiimiiimiiimiiisneiisnesissesissssesssssssssssssssssssssssssssssssens | evienes | ooe | coeened 6,831.000 | .... 987,968 | ........144.630 | .......ccccco.... 987,968 390,623 10,404 | .o [ e 238,395 | ... [ e .1 03/19/2019. | ..
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD..........cccooiiiiriiiiniinsiiesieniississiississiins | convees | oo | eeviens 1,211.000 | oo 102,717 ...102,717 72,148 2,034 31,292 [ e | e .| 05/26/2017. | ..
25470F 10 4 |DISCOVERY SRS A ORD. 630.000 20,626 ..20,626 20,393 ..5,040 .| 10/09/2018.

25470F 30 2 | DISCOVERY SRS C ORD......coovuiriiireeirceiiseenissessssesessesssssesssesssssesssssssssssssssenns | evvenes | eoe | woeeees 1,400.000 42,686 ..42,686 41,706 10,374 | oo | e .| 10/09/2018. | ..
25470M 10 9 |DISH NETWORK CL A ORD 998.000 .35,399 35,399 34,159 29,529 | s [ e .| 12/03/2019. | ..
256163 10 6 |DOCUSIGN ORD ...23,715 23,715 16,114 1,789 .1 03/19/2019.

25659T 10 7 |DOLBY LABORATORIES CL A ORD . ...13,072 9,972 150 L1822 | [ .| 07/27/2017. | ..
256677 10 5 | DOLLAR GENERAL ORD........ocooimiiimiiinrinniisniiisssiessssssssssssssssssssssssssssssnsess. | aviinns | ooe | sovnnneens 799.000 | ..ccoovvvns 24,628 63,895 999 38,272 | oo | s .| 10/09/2018. | ..
256746 10 8 |DOLLAR TREE ORD...... 830.000 .78,062 68,782 23,096 | e | e .| 10/09/2018. | ..
25746U 10 9 | DOMINION ENERGY ORD.......coriirirmirirmerinmeesmesssnsssmssssssssssssssssssssssssssessssnsnnss. | avssinee | aee | eovere 3,026.000 250,613 | ..........82.820 | ..o 250,613 | oo 189,539 11,105 40,267 | ..o | cerrerirenrnnnd0,267 | e 10/09/2018. | ...ooovvvernns
25754A 20 1 |DOMINOS PIZZA ORD........cooirrimeiireeieceeiesesissesisesesssssesssssesssesesssssesessessssesennns | coneenes | e | coneevinns 180.000 52,880 293.780 | .o 52,880 42,918 177 10,169 | oo | e 10,169 | e 08/14/2019. | ...
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257554 10 5 | DOMO CL B ORD.........cosriiimriimreiiieiieseeessesiesesisesesesesessssessssessssessessssessssesssinns. | oo 80.000 1,738 1,738 (94) .1 12/16/2019. | ..
257559 20 3 |DOMTAR ORD.. 260.000 9,942 9,942 118 463 809 .| 10/09/2018.
257651 10 9 | DONALDSON ORD........coovorririiieneiinneiienesienesienesessessessssssssssssssssessnsssssesns | wvoneeee | eoe | cvereeneei50.000 | i 25,929 | 00057620 | e 25,929 369 .6,404 .| 06/22/2018. | ..
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD.......ccvuiuiiriiriiniiniiicsisesississssissisessissssenes | conreens 1,466 .(402) .| 06/28/2019. | ..
258278 10 0 |DORMAN PRODUCTS ORD. 8,329 (1,573) ... .| 10/09/2018.
25960P 10 9 |DOUGLAS EMMETT REIT ORI .560. 43900 | o 24,584 157 582 .5,471 .| 06/22/2018. | ..
25960R 10 5 | DOUGLAS DYNAMICS ORD.........ccocvermiirnriiiniisniesniississssissssessssssssssssnsssnns | avvieoas 95.000 5,225 55.000 5,225 52 .1,184 .1 08/14/2019. | ..
260003 10 8 |DOVER ORD........coooouiiiiriiiceiieseiiecesiesessesessesessesesisesesssesessesessesesssessssessseenenes | oo 530.000 61,088 | ........ 115.260 | ..o 61,088 1,028 23,484 .1 08/08/2018. | ..
260557 10 3 | DOW ORD.....coovuuiireriiriiiieissisieissiesse s sssesssisssssssssssssessessssssesssssssssenssssssssanse | avvennes | ne | vonneeee 1,875.000 | c.ovvreverirnne 102,619 | .......... 54.730 | oo 102,619 | ...... 96,988 3,938 .5,631 10/09/2018.
262037 10 4 |DRIL QUIP ORD......ccoooiiieiiriiieceiireeiesesiesesiesessesesssesesssesessssesssesssssssesssssssessnsens. | coenes 7,506 8,122 .2,701 .| 10/09/2018. | ..
26210C 10 4 |DROPBOX CL A ORD .920. LABATT | 17910 | 16,477 | ...... 17,944 | oo [ | e | e (1,466) .1 10/15/2019. | ..
264147 10 9 | DUCOMMUN ORD........coooiiiiimriiinniineieissiississsssssssssssssssssssssssssssssssssssssssnes | v . 50.000 2,527 2,527 2,517 10 12/16/2019.
264411 50 5 | DUKE REALTY REIT ORD.......ccooouiiiirieiieeiiceeiecesiesesiessssssssssessssssesssesssssesssssnns | evvenes | eoe | woeeees 1,450.000 | ...ocooovvernnnens 50,272 | ........34670 | ..............50,272 | ... 41,658 1,276 12,7117 .| 10/09/2018. | ..
26441C 20 4 |DUKE ENERGY ORD.....ccoviiiimiiiireiinisessiessesssessssessessssssssesssesssssssssesssssessessnes | rosvnes 2,213.003 201,848 | ........91.210 | .................201,848 | ...ccceeoinnnn 152,445 8,135 10,866 .1 10/09/2018. | ..
265504 10 O | DUNKIN BRANDS GROUP ORD..........ccoouemieiirerirenircnsissesisssesssssssssssssssssssssnsennns | cvveees | eoe | coveeeeens 340.000 | .....cccooceee....25,684 | ... 75540 | ....................25,684 | ... 24,886 510 ..3,883 10/09/2018.
26614N 10 2 | DUPONT DE NEMOURS ORD........cocmiviimiriimmieimreisceessesssesssssssssesssssssssssinnns | avevnns | aee | eeveo 2,845.000 | ..coooeeee...nn 182,649 | .......64.200 | ................. 182,649 | ... 224,374 1,707 (41,725) . .| 10/09/2018. | ..
267475 10 1 |DYCOM INDUSTRIES ORD.........ccoomvimiiiiiinnieinsiiissiisssessssessssssssssssssssesnssennes | cvinnes | eoe | covenneees 130.000 | .ocovviiirriiennnn8,130 | i 47150 | 8,130 | 10,384 .(896) (896) | .. .| 10/09/2018. | ..
268158 20 1 |DYNAVAX TECHNOLOGIES ORD.......cocmiiviiriririieneiseniiseseiiessisesessesessesessesens | oo 360.000 . 1,516 544 10/15/2019.
26817Q 88 6 |DYNEX CAPITAL REIT ORD.......cocoviiirerriieinieienssissssssesssssseessssssssessssssssssnsnens | oovenes | eon | svererennes 105.000 | coovevvrerciiiiens 1779 | v 16.940 1,779 1,783 | e 16 (4) .| 12/16/2019. | ..
26875P 10 1 |EOG RESOURCES ORD........coomiivieiiieiiieeiseeieceisesessssessssssssssssssnesssnessnnenes | connenes | e | coveeens 1,120.000 93,811 83.760 | ...ovvvrirnnne 93,811 | oo 104,603 325 .3,656 .1 12/16/2019. | ..
26884L 10 9 |EQT ORD....ovioiiimriiimreiississesseessessss s ssssssssssesssssssssssssssssssssnsisns | sveenes | oon | voeenes 1,080.000 | ...oovvrverrneene 772 | 10.900 | vooorveereriir 1,772 | ...... 27,278 130 [ oo | e (8,629) 10/09/2018.
26884U 10 9 |EPRPROPERTIES REIT ORD.........ccoomvuiieiirririreeineeisesissnsessssssssssssssesssssssesnnees | ceevenns ..260.000 | ....cccoooererr... 18,366 | ..........70.640 | oo 18,366 | ...... 16,235 | ..o 98 1,166 1,719 .| 06/22/2018. | ..
268948 10 6 |EAGLE BANCORP ORD.........cooriiiiiierieiimieeireeissesisssesesssssessssssssseesssssssssssssssens | cooeees ..130.000 X 6,322 6,531 57 (10) .| 10/09/2018. | ..
269246 40 1 |E TRADE FINANCIAL ORD........ccoovimmiimriinniiinniisseiesnssisssssssssssssssssssssssssssnnnes. | sveinnns | ooe | woennes 1,060.000 | ....cccovvvvrnnnn: 48,092 | .......... 45.370 | oo 48,092 | ..... 56,360 594 1,579 10/09/2018.
26927E 10 4 |EVO PAYMENTS CL A ORD.......cooiiiiriiiieiieeiieeeeieseeiesesessssssssesesssssssssssssssnnnes | coneenes ..140.000 3,697 26.410 3,697 4,413 (716) .| 06/28/2019. | ..
26969P 10 8 | EAGLE MATERIALS ORD.......coriviiiierrieisireierssiseeesssisssesssssssssssesssssessesssisnses | soesenes .190.000 | .ovovveririrnns 17,225 | ... 90.660 | ..ovvvirrriirns 17,225 | ...... 15,762 | oo 19 76 ..5,630 .110/09/2018. | ..
27579R 10 4 |EAST WEST BANCORP ORD........ccoooiriiiriiiriiiineiieseiissssissssessessssssesssssesssssssnns | avvveoas 590.000 28,733 | ..o 48.700 | .......... 28,733 | ... 35,854 622 3,050 .| 10/09/2018. | ..
27616P 10 3 |EASTERLY GOVERNMENT PROPERTIES ORD. 300.000 7,119 23.730 7,119 5432 156 1,687 .| 06/28/2019.
277276 10 1 |EASTGROUP PROPERTIES REIT ORD..........ccooouimmiiiriiniisnniisssiesnsesisssissnssennss | coienes [ ooe | covinniees 150.000 | .oovvvevriis 19,901 | ........ 132.670 | .ooovvverii 19,901 | oo 14,273 113 437 6,141 .| 10/09/2018. | ..
277432 10 0 |EASTMAN CHEMICAL ORD.......ccooviiiiiriieniiisseiessieseisesessesesseseseeseseesesieseses | cveeees LAB,367 | s 41,624 386 1,451 3,598 .109/21/2015. | ..
278265 10 3 |EATON VANCE COM NON VTG ORD 18,909 | ... 21,652 577 4,662 .| 06/22/2018.
278642 10 3 |EBAY ORD....iiiiiciiciccissiiseiesssssssssss s | o 3,069 2,830 48 683 .| 10/09/2018. | ..
278715 20 6 |EBIXORD . 3,341 6,342 30 (915) .1 10/09/2018. | ..
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD.........ccocvurriimriineiinesissesissessssssessssessssesnnsens. | avvnnes [ eoe | cvees ..120.000 2,484 2,504 (20) .| 06/28/2019.
278768 10 6 |ECHOSTAR CL A ORD......oiiiiiiiiieiiieiireiieseeisseisessisessssessssesssssssssessssssessens | oo 200.000 . 8,662 7,205 .1,457 .| 10/09/2018. | ..
278865 10 0 |ECOLAB ORD.......oviiiuieriireiiiiscirerisisssisssssssssssessssssessesssssessesssssssssessssssssessssssnses | avnenee | e | sveverenens 885.000 | ...ccoerercenne 170,796 | ........ 192.990 | ..ooovvvininnne 170,796 | oo 66,890 416 1,587 40,391 .| 06/22/2018. | ..
28035Q 10 2 |EDGEWELL PERSONAL CARE ORD 220.000 6,811 6,811 10,252 ...(1,408) | ... .| 10/09/2018.
281020 10 7 |EDISON INTERNATIONAL ORD.......ccocomirverimrinriiniinnissiisnisnisssissississssssssnssns | snvenns | e | eeeenee1,290.0000 | oo 97,279 A10 | s 97,279 | ...... 83,963 822 3,161 24,046 .| 10/09/2018. | ..
28106W 10 3 |EDITAS MEDICINE ORD........cooiimiiiriiiniiinriisssiesssissesssssnsssssssssssssssssssnnnes | oeneees 5,626 29.610 5,626 5,276 .1,303 .| 10/09/2018. | ..
28176E 10 8 |EDWARDS LIFESCIENCES ORD........ccooomrivirriinnrinnneissniiseneiseneisssessesessesesnnnes | conrenen | e | reeereree:880.000 | oo 198,297 | ........ 233.290 | oo 198,297 | oo 125,758 68,102 .| 10/09/2018. | ..
28238P 10 9 |EHEALTH ORD....oiiiiiiiiieierinsieisesieisesss s ssssesssssssessssssssenssnss | soenens 8,647 | .......... 96.080 8,647 5,131 23,517 | e | 3517 | s 03/19/2019. | ..o
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282914 10 0 |8X8ORD 370.000 7,008 96 96 .| 10/09/2018. | ..
283677 85 4 |ELPASOELECTRIC ORD 10,103 258 .3,019 3,019 .| 10/09/2018.
28414H 10 3 |ELANCO ANIMAL HEALTH ORD 40,838 216 | e | e 1,216 .| 04/22/2019. | ..
28470R 10 2 |ELDORADO RESORTS ORD.........ccocvuummriimriirinnisinsissssisnssssssssssssssssssssssnssssnns | aevieens 270.000 12,631 8,326 | i | e 6,326 .| 10/09/2018. | ..
285512 10 9 |ELECTRONIC ARTS ORD......cccoiiiiiieririnrirseeisensissssissssesessssesssssessssssessssnsssenens | evvenes | eoe | woveeees 1,070.000 ..117,165 30,602 . 30,602 .| 10/09/2018.
28618M 10 6 |ELEMENT SOLUTIONS ORD........oovrvimriiimriiinniiiseiississesesseseisssessssssssesssssssins | evvenes | eoe | cvveeeeens 890.000 10,377 21,202 | e | e 1,202 .| 10/09/2018. | ..
28852N 10 9 |ELLINGTON FINANCIAL ORD........ocoomriiiriiiiniiinniisssiissicsnisnsssssessssssssnssssnnnes | anvsenas ..120.000 2,156 | oo 84 45 45 .| 06/28/2019. | ..
29084Q 10 0 |EMCOR GROUP ORD........cooouiieiimiiirierisseeissesisessesessissssssessssessssssssssssssssssees | aeevenns ..240.000 17,479 77 8,386 | e | e 6,386 .| 10/09/2018. | ..
29089Q 10 5 |EMERGENT BIOSOLUTIONS ORD.......coiiriiereriririrersrsmsnsesersessssesenssssssssssssensnns | oevenes | eon | svererennes 180.000 11,673 .(959) (LTS R 10/09/2018.
291011 10 4 |EMERSON ELECTRIC ORD........ccooooimiiimeiiereiiceiiecnsiesesissesesssesssssesssssessssssssesnees | evvenes | eoe | woreeees 2,015.000 | ..................153,664 | .........76.260 | .................153,664 | ............c.... 102,756 3,571 KT R I 33,268 .| 08/28/2017. | ..
292104 10 6 |EMPIRE STATE REALTY CL A REIT ORD......ccoosmiviriirriiieriiieseieseesisessiessiinnees | v 560.000 7,818 9,089 235 (151) .| 10/09/2018. | ..
292218 10 4 |EMPLOYERS HOLDINGS ORD.........ccocoomimiiiimiiiniiiiniisssieiessisssesississssssssnssesnens | oo IO 130.000 5,428 5,875 114 (29) 10/09/2018.
29250N 10 5 |ENBRIDGE ORD.....coooiiiiiiiiiciieeieseseiseesisesssssssssessss s sssssssssssessesssens | aeesenns C 3,300.000 39.770 | oo 131,241 | o 117,862 1,372 13,379 .110/10/2019. | ..
29251M 10 6 |ENANTA PHARMACEUTICALS ORD......ccovviiiriirerinrisirenisisisessssssssiessssssesenssssns | aveneees ....70.000 61.780 4,325 5,458 .(634) .1 10/09/2018. | ..
292554 10 2 |ENCORE CAPITAL GROUP ORD.........coooiiiirieinerineiisesissenissssssssssssssssesssssesens | cvvenes | eoe | cveeeneens 140.000 35.360 4,950 4,741 210 06/28/2019.
292562 10 5 |ENCORE WIRE ORD........ccosriiiriiemiriirieiirsesiessiesssissssssssssssssssssssssssssssssssessinns | oo . 80.000 57.400 4,592 4,765 5 (173) .| 03/19/2019. | ..
29261A 10 0 |ENCOMPASS HEALTH ORD.........cooovuimriimiiimeiineiissesissesissssessesessssesssssssnssns | connenes | e | coneeieon 405.000 69.270 | ........... 28,054 30,014 441 ..3,066 .| 10/09/2018. | ..
29272W 10 9 |ENERGIZER HOLDINGS ORD........cooiriiemiiirieiireiieresieceseeseseesessssssssssssssssssseens | coeeenes | 240.000 14,582 288 21,217 10/09/2018.
29273V 10 0 |ENERGY TRANSFER UNT.....coiiiiiiririiiiinisinnieisnsssiesssssssesessssssssssensssssseesssnsnns | soevens I 208,240.000 3,399,507 254,053 (79,131) (79,131) | .. .| 04/11/2018. | ..
29275Y 10 2 |ENERSYS ORD.....cooiiiiiriiiceiiceiiesesiesesssesesssessssesssssssssesssssssesesesesessssssssssssns | coneenes | 170.000 I . 14,741 119 .(473) (473)|.. .| 10/09/2018. | ..
29336T 10 0 | ENLINK MIDSTREAM COM UNT......cooiiiimiiimmiiiniirsssinessssssssesssesssssesssssssssens | e . {....194,000.000 | ..............1,189,220 | ............ 6.130 | oo 1,189,220 2,499,525 156,728 (614,872) | covveorverieeeriins | e (614,872) | ..ovvorrverrierrii 12/18/2019.
293389 10 2 |ENNIS ORD.....oiiiiiiiiiciiieeiieiiseiiesssesssseessssesss s esssesseseene | oo ..105.000 21.650 2,273 2,072 24 202 | s [ e 202 .1 08/14/2019. | ..
29355A 10 7 |ENPHASE ENERGY ORD.......cocoiriiiriiiriiiieiisesieseseesssssessesssssessssesssssssssssssens | coneeees ..400.000 26130 | oo 10,452 7,290 23162 | e | e 3,162 .| 06/28/2019. | ..
29355X 10 7 |ENPROINDUSTRIES ORD.........ccoovvimmiinniiiniiinissiississssisssssssssssssssssssenns | conneees . 90.000 66.880 6,019 6,637 90 B10 | oo | e 810 | .o 10/09/2018.
29357K 10 3 |ENOVA INTERNATIONAL ORD..........coovuemirrermrirneeineiissessesessensssesessssesssnsssnnens | connenen | e | coneeeinns 150.000 3,609 3,457 L T IO 152 .| 06/28/2019. | ..
29358P 10 1 |ENSIGN GROUP ORD.......ccooimriimrirrrisnsisnsisinssisss s | onneees 200.000 9,074 6,988 | ..o ..2,086 .| 10/09/2018. | ..
29362U 10 4 |ENTEGRIS ORD.........ccooiiiiriiiimiiiineisseiieseiisnesessssissesssssssssssssssssesssssessssssssnssnns | avvvnns | ane | cvvvesnnns 580.000 | ......ccoccce.....29,052 | .........50.090 | oo 29,052 15,747 174 12,873 .| 10/09/2018. | ..
293639 10 0 |ENTERCOM COMMUNICATIONS CL A ORD.... 535.000 2,482 1,782 1" 701 .| 10/15/2019.
29364G 10 3 |ENTERGY ORD....ccooiiiiiiiiiriineinnisssisssssisssssssisssssssssssssssssnssssnssssssssnns | avviins | ane | ovvveennes 735.000 | ....................88,053 | ........119.800 | .....c.ccccoeennne. 88,053 54,902 2,581 24,792 .| 10/09/2018. | ..
293712 10 5 |ENTERPRISE FINANCIAL SERVICES ORD..........cccoooommiemerereneiinneeeeneniennessnsenens | covenes [ eoe | coveeeeens 110.000 . 5,303 4,575 36 .| 06/28/2019. | ..
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT. ......97,000.000 28.160 2,731,520 .2,648,759 141,754 246,960 .| 09/20/2019.
29404K 10 6 |ENVESTNET ORD.......coimiiiriiiiriiiiriiieneiieseiiessssesssessssssssssssssssssssssssssssssesssnses | connenes | e | conneiinns 180.000 10,746 [ ..o | e | e | e 3,079 | v | ceveene 3,679 .| 10/09/2018. | ..
29414B 10 4 |EPAM SYSTEMS ORD.......ccoovimriiirriireiiieiisseiissesisssssssesssssssssssssssssssssssnssins | coneeees | e | oneevio 210.000 27,080 20,192 .| 10/09/2018. | ..
294268 10 7 |EPLUSORD.. 55.000 4,281 ...355 .| 08/14/2019.
29428V 10 4 |EPIZYME ORD........cooiiiiriiimreeiiceeieseieesesiesesisesessesess s ssssessssssessesssssesssesennsins | coeeenes 260.000 3,288 ..3,108 3,108 .| 04/22/2019. | ..
294429 10 5 |EQUIFAX ORD X 15,772 671 20,206 | ..o [ e 20,206 .| 03/28/2007. | ..
29444U 70 0 |EQUINIX REIT ORD . ..140.000 58,324 1,378 32,360 32,360 |.. .| 10/09/2018.
294600 10 1 |EQUITRANS MIDSTREAM ORD........ccovomiveririririseneieseiessissseesessssesessssessnseses | wvneees | eoe | oeees 12,164.000 269,302 21,409 (81,012) (81,012)] .. .| 12/12/2018. | ..
29460X 10 9 |EQUITY BANCSHARES CL A ORD........ccooouummiimniinniinsisnsiessssissssessssssnsssnnies | conneees ....65.000 2,009 3) .1 12/16/2019. | ..
294628 10 2 |EQUITY COMMONWEALTH REIT ORD.........cocvuemriiimreiireiieseiieseeeesesiesssiessieenees | oo ..410.000 32.830 | oo 13,460 12,975 1,435 .1,156 1,156 .| 06/22/2018. | ..
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD.......cccovirivniiiieririeerenssisissssersssssesessssssenes | rosveees 590.000 70.390 | .o 41,530 26,425 704 10,648 | .o | e 10,648 | .o 06/22/12018. | ....oocvvrirenes
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD.......cooiivierrriinnriinrirsenessesisensisssssssssnssssssssnenees | evvenes | eoe | eoeeees 1,460.000 80.920 | ..ccoovvienen. 118,143 86,160 3,274 21,769 | oo | e 21,769 | oo 10/09/2018. | ....cccvvvvvnves




Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

CIXAE

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

F Unrealized Other-Than-

or Valuation Temporary Total Change in Total Foreign

ei Book/Adjusted Declared but | Amount Received Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Carrying Value Fair Value Actual Cost Unpaid During Year (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
29530P 10 2 |ERIEINDEMNITY CLA ORD......ccooooommmiimemriirenieieneeisnesisnesissessssesissesssnsssenssssnnees | connenen | e | ererererne88.0000 | oo 14,110 306 2,779 2,779 .| 06/23/2017. | ..
296315 10 4 |ESCO TECHNOLOGIES ORD.. 10,175 35 .2,921 .| 10/09/2018.
29664W 10 5 |ESPERION THERAPEUTICS ORD........coooiiiiiiriiieriieniieseiseseiessisssesseseseesesiens | oenenes 5,367 .1,615 1,615 .| 04/22/2019. | ..
29670E 10 7 |ESSENTIAL PROPERTIES REALTY TRUS ORD.........ccoouverimriveinriinninniinniinsinenns | cvvven | enr | ereeerreni220.000 | i 5,458 | 24810 | i 5,458 | e 4,408 | 51 48 ..1,050 .| 06/28/2019. | ..
297178 10 5 |ESSEX PROPERTY REIT ORD.... 527 2,082 15,026 .| 10/09/2018.
29786A 10 6 |ETSY ORD ceervennnnrnnsensnsssnessssssssssssnnnes | e | oen | eeerereern490.000 | i 21,707 | 4300 | e 21,707 | 020,707 | e | s [ s | s (1,602 .| 10/09/2018. | ..
298736 10 9 |EURONET WORLDWIDE ORD........coooimviimiiiimniiinniisniesssiessiesesssssssssssssssssns | o 11,036 .| 10/09/2018. | ..
29975E 10 9 |EVENTBRITE CL A ORD.......coiiiiiriiireiiereiieceisneeseseisesesesessesessessssessssessssseses | oeeenes 636 .| 06/28/2019. | ..
29977A 10 5 |EVERCORE CL A ORD.....cccovvinirirrinirierinriniiisnnisnisenisniesssnississessessssssssssninns | avveenes | one | eveeereeen 170,000 | i 12,709 | 1iicen 74760 | oo 12,709 15,985 381 544 10/09/2018.
29978A 10 4 |EVERBRIDGE ORD........cooociiiiiiiiiiieiiiieiiceiieseisseissessessssssssssssssssesssesessensnins. | conneees 8,589 5,805 ..2,345 .| 10/09/2018. | ..
30034T 10 3 |EVERIHOLDINGS ORD.......ooosriiemriiimreiimneessseessesssesssesssssessesessssssssssssssssseens | o 3,895 3,459 436 .| 06/28/2019. | ..
30034W 10 6 |EVERGY ORD......coooiiiiriiiriiiiriiisieseessisesisssi s sssssssssssssessssens | conneees 71,924 | .........65.090 | ....ccccccomnnnenn. 71,924 60,509 2,133 .9,194 10/09/2018.
30040P 10 3 |EVERTEC ORD.....ccooiiiiiiiiriiireiieceiieseiiesesiecesiesesisesssisesessesssssesssssesessessseessseas | coneenes 8,510 8,510 5915 50 .1,335 .| 10/09/2018. | ..
30040W 10 8 |EVERSOURCE ENERGY ORD.......coeviiiiimiiniiienierisiississiesiesesssssssiassssesssenes | cveenes 109,740 | ........85.070 | cocvvvrinrinnne 109,740 60,340 2,761 25,839 .1 10/09/2018. | ..
30050B 10 1 |EVOLENT HEALTH CL A ORD......coooiiiiiiiiriinneisseieneesessisesessesessesessenesiesenes | coneeees 2,444 2,444 7,347 10/09/2018.
30057T 10 5 |EVOQUA WATER TECHNOLOGIES ORD e | s 5,875 5,875 5,450 .| 10/09/2018. | ..
30063P 10 5 |EXACT SCIENCES ORD.........ccoimiiiiriiimiiineiiiseiisssissssisssssssssssssssssssssssssssssses | connenes 49,014 | ....92480 | oo 49,014 37,671 .| 11/08/2019. | ..
30161IN 10 1 |EXELON ORD....ccocoveuirririiireiereieneiiseseiiesesienessesesissesssnsssssesssssssssesnsesnnnenes | sevvones | ene | eereeen 3,400,000 | i 154,938 | ........45.570 | .oocooorri 154,938 | oo 149,702 4,930 10/09/2018.
30161Q 10 4 |EXELIXIS ORD......cccostumrriniirerieriinriniisniseisenienesssississisesssssssesssssssssssssenssinenss | ovennee | o | verene 1,190,000 | iiiiiiiiiiiniiinnd 20,968 | ... 17.620 | ccoooovrrririren 20,968 20,801 .1 10/09/2018. | ..
302081 10 4 |EXLSERVICE HOLDINGS ORD.........coooimviiremicreicesissesiseseesesesssesesssesssssesesssssenns | o 9,724 9,724 9,058 .| 10/09/2018. | ..
30212P 30 3 |EXPEDIA GROUP ORD......occomriiriiniriciinrisiiiniicssiciiesisissssississssessssssssssssionns | avveeie | ane | eveerreeen68.000 | i, 61,099 | .......108.140 | ..ccccooivirinnc 61,099 68,447 697 10/09/2018.
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD.........cocooomveremeirammnirmnneesnnierssneinnne | cvivenes [ eoe | evreeneen 108,000 | oo, 55,004 55,004 40,615 705 .| 10/09/2018. | ..
30214U 10 2 [ EXPONENT ORD....ccooiiiuuiiiimriiireiieseiieceisesesssessesessesssssesessssessssessssssessssssssnens | ceevenns 14,492 10,733 134 .| 10/09/2018. | ..
30219E 10 3 |EXPRESS ORD.......ccoooiiiiiiiiiiineiiseississsissssissssnsssssss s sssssssssssssssssssons | conneies 1,388 1,388 1,439 12/16/2019.
30224P 20 0 |EXTENDED STAY AMERICA UNT.......ccoooimmiimrimnminnniseneiseniessnesssnesssnesssneninns | cvnnenes | on | veeeneenn 170.000 | oo 11,450 11,450 14,653 701 .| 10/09/2018. | ..
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.... . SRR IR 52,810 52,810 43,555 1,780 .| 10/09/2018. | ..
30226D 10 6 |EXTREME NETWORKS ORD........ccoccommiiimmriiimriinneiisneissneisnessnsssnsssnsssnnsennnns | evvveens | ene | ceeneeennn490.000 | i, 3,611 3,611 3,810 .| 04/22/2019. | ..
302301 10 6 |EZCORP CLANVORD 1,500 1,500 2,083 .| 06/28/2019.
30231G 10 2 |EXXON MOBIL ORD.........ccooviimiiimriiinniissiisssissessssssssss s | avvsenas 1,282,836 | ..........69.780 | .....ccc.c... 1,282,836 | ..ccoovvvnnne 1,245,980 54,195 .1 10/15/2019. | ..
302445 10 1 |FLIR SYSTEMS ORD.......cooiiiiiiiirieiiieiiieiisesiessesisssssssssssesssssssssssssssessssenessenes | oo 28,639 ..28,639 24,399 374 4,692 4,692 .| 10/09/2018. | ..
302491 30 3 |FMCORD.. ..54,901 41,466 242 660 13,435 13,435 .| 10/09/2018.
302520 10 1 [ FNB ORD....ooiiiiiiiciireeceseseisesisss s | i 16,794 629 3,747 3,747 .| 10/09/2018. | ..
302941 10 9 |FTICONSULTING ORD......coouuiviomrieimriiireienseessessssessesesssesesssssessssssssessssesssssees | oo 11,456 7,043 .| 10/09/2018. | ..
30303M 10 2 |FACEBOOKCLAORD...... 1,759,198 .1,168,068 629,789 .1 03/19/2019.
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD........ccooomirviirieirrieieeeieneieesesieseiesssesinnees | o . 34,879 21,680 364 8,862 .| 06/23/2017. | ..
303250 10 4 |FAIRISAAC ORD....ovvrvirrrirrriinrinsnrisnrisssnisssssssssssssssssssssssssssssssssssssnsssnnnsens. | aneeee | oon | evrnennens 1200000 | oo 44,962 | 1000 374680 | oo 44,962 25,895 22,522 .110/09/2018. | ..
309627 10 7 |FARMERS NATIONAL BANC ORD.. 1,877 1,862 .| 12/16/2019.
311642 10 2 |FARO TECHNOLOGIES ORD 4,028 4,485 .| 04/22/2019. | ..
31189P 10 2 |FATE THERAPEUTICS ORD 5,088 4,254 .| 04/22/2019. | ..
311900 10 4 |FASTENAL ORD......ccoooiiiriieriirineirereeiesesiesesissesissesissessesesssnssssnssessssssnsssnnneens | evoneeee | eoe | 20000 2,336.000 | civviiiriirenn.86,315 | 1100001.36.950 | oo 86,315 49,888 2,032 14,054 .| 10/09/2018. | ..
313148 30 6 |FEDERAL AGRICULTUR MORTGAGE CL C ORD........cceecomiiriierinniieniesiisinsiiens | cevves 3,340 3,340 2,906 56 A34 | s | e A34 | 06/28/2019. | ...oovvvvrerirens
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313747 20 6 |FEDERAL REIT ORD......cooiiiiriiireiiereiieseiieseiiesessesessesesssesessssessssssssssssssssssns | cvvenes | eoe | covoeeeeens 255.000 | ..o 32,826 | ... 128.730 | oo 32,826 | ..o 31,927 268 1,048 227126 | e | e 2,726 .| 06/22/2018. | ..
313855 10 8 | FEDERAL SIGNAL ORD... . 240.000 7,740 32.250 7,740 6,204 77 ..2,964 2,964 .| 10/09/2018.
314211 10 3 |FEDERATED INVESTORS CL B ORD.........ceoouiiiveriiiiereiiereeieseienenissssesssseiseseiens | o 390.000 12,7110 32590 | oo 12,710 9,504 421 22,356 | e | e 2,356 .| 10/09/2018. | ..
31428X 10 B [FEDEX ORD.....oviiiiieriiiisinnieiseiierisiess st ssssessesssssesssssssssessssnsssessensens. | aseenes | oee | svevenies 740.000 | ..ocoooercienne 111,895 | ........ 151.210 | oo 111,895 | oo 170,022 481 1,924 .110/09/2018. | ..
315405 10 0 |FERRO ORD. 340.000 5,042 5,042 7,398 .| 10/09/2018.
315616 10 2 |F5ENETWORKS ORD........coviiiuriiimiiiimriiiseisesesssesssssssssesesssesessssessesssssssssesssssnes | v 250.000 34913 | .. 139.650 | s 34913 | ... 38,611 .| 10/09/2018. | ..
31572Q 80 8 |FIBROGEN ORD.......ccooiiiiiiriiiicriinciiessiississssessssessss s ssssssssssssssssnssens | aneseoas 310.000 13296 | ........42.890 | ..o 13,296 | o 16,359 .| 10/09/2018. | ..
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD........ccosriuimrririreeirneeeseneessssesesesins | o 2,310.003 321,298 321,298 | 148,004 2,555 . .1 12/18/2018. | ..
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD......cocosvurirniieeriissereninersnsnseessssessssssssesnssenes | vennnes | oo | verenene 1,075.000 | .oovreviriinens 48,751 | .. d5.350 | oo 48,751 | ...... 38,700 1,355 14,953 | oo | s 14,953 | .o 10/09/2018.
316773 10 0 |FIFTH THIRD BANCORP ORD.........coovuiieiirmniircneiienisesissesessssssssnssssssssssssssneees | v 3,188.000 97,999 | .........30.740 | i 97,999 | oo 90,749 765 2,828 20,635 20,635 .| 10/09/2018. | ..
317585 40 4 | FINANCIAL INSTITUTIONS ORD.......osirviumrieemreiimreiiseniesenesessesssessesessssesssssnins | v 2,087 2,087 1,882 | oo 16 16 205 .1 08/14/2019. | ..
31816Q 10 1 |FIREEYE ORD.....cooiiiiiiieiiccesccssississsissssssssssssssssssssssssssssssssssnsssnnes | avvvins | ane | cevveeines 780.000 | ....ccoovvvvrnenn 12,893 | .........16.530 | oo 12,893 | ...... 13,026 250 10/09/2018.
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD..........coovuereeirrererrerisenisseseesesesesssesesssssesssesens | ceevenns 380.000 22,162 | .........58.320 | ........... 22,162 | ...... 18,091 638 ..5,198 .| 06/22/2018. | ..
318672 70 6 |FIRST BANCORP ORD......ccovvimiiiiriireriiieirenssisisessssssssssesssssssesessssssssessesssssssssenss | avsenes 860.000 9,107 9,107 7,955 108 AN .1 10/09/2018. | ..
318910 10 6 |FIRST BANCORP ORD.........coooiuiriiimreiiieiieesisesissesissessessssssesssssssssssssssssssssneees | conenes | eoe | cveeeeeens 130.000 5,188 5,188 4693 | .o 23 31 495 04/22/2019.
318916 10 3 |FIRST BANCSHARES ORD.. 80.000 2,842 2,842 2,427 13 415 .| 06/28/2019. | ..
319383 20 4 |FIRST BUSEY ORD.......coomiiiriiiimeiiireiiiseiisseiisesiesessssssessssssssssssssssssssssssssesnnses | cvnnnes | eoe | covenneees 180.000 4,950 5,557 151 533 .| 10/09/2018. | ..
31946M 10 3 |FIRST CITIZENS BANCSHARES CL A ORD.........coooimiviirvieriiieneiienesieseiseneinenees | evvenes [ eoe | cevereeniinns 40.000 | ..cooovrcierrnn21,288 | .00532.210 | oo 21,288 | ...... 18,524 | ..o 16 64 ..6,206 10/09/2018.
319829 10 7 |FIRST COMMONWEALTH FINANCIAL ORD.......corvimriiererieisirniseisnssessesssnssesensnes | aveeens X 5,949 6,650 164 996 .1 10/09/2018. | ..
31983A 10 3 |FIRST COMMUNITY BANKSHARES ORD.........cocosimiiimiiinieiiceisneesenesisnesssnesiene | coneeees ....70.000 2,171 2,363 35 (192) .| 06/28/2019. | ..
32006W 10 6 |FIRST DEFIANCE FINANCIAL ORD........ovmivirmrriemriimnnisiisesisssessessssssssssssssnees | oeeeees 90.000 2,834 2,571 37 263 06/28/2019.
320209 10 9 |FIRST FINANCIAL BANCORP ORD.........ccommiuimemiremiremirsesissesiesessssessssssssssesennns | coenes 390.000 9,922 | ...... 11,525 351 671 .| 10/09/2018. | ..
32020R 10 9 |FIRST FINANCIAL BANKSHARES ORD.. IO VPO VR PN 540.000 | ..o 18,954 | 1110.0035.100 | i 18,954 | ...... 16,146 | .oovvvceiecicenne 65 243 ..3,947 .| 10/09/2018. | ..
320218 10 0 |FIRST FINANCIAL CORPORTN INDIANA ORD........ocoommiiimiiiiimiisniisnsissisnniins | cvines 55.000 2,515 2,244 27 08/14/2019.
32026V 10 4 |FIRST FOUNDATION ORD........coooviiviieririneirceisineesessssessssssessssessesesssnesssnssens | connenen | e | coneevinns 170.000 2,958 2,284 17 674 .| 06/28/2019. | ..
320517 10 5 |FIRST HORIZON NATIONAL ORD......ccsturirmiiiirerinirirssiersssseiessssssssesssssssssssssenonns | evvnenes | ne | vovnenes 1,310.000 | .coovvvvrirnennn 21,694 | 116560 | oo 21,69 | ... 22,493 183 707 .4,454 .110/09/2018. | ..
32051X 10 8 |FIRST HAWAIIAN ORD........cooiiiiiiiiiiieiiiciinniissseissssesssssssssssssssssnesssssssnessns | connenes | e | conneieo 440.000 458 .2,790 .| 10/09/2018. | ..
32054K 10 3 |FIRST INDUSTRIAL REALTY TRUST ORD. 510.000 117 463 ..6,452 .| 10/09/2018.
32055Y 20 1 |FIRST INTERSTATE BANCSYSTEM CL A ORD.......ccoooviimmiiiineiiiniisceisnnisnniinnnis | onneies | [ v 140.000 174 750 .| 10/09/2018. | ..
320734 10 6 |FIRST OF LONG ISLAND ORD.........coovuireeiremirienirnenissesisssesessssssssssssesssssnsseennees. | cvvenes | eoe | coeeeeeens 110.000 39 550 .| 06/28/2019. | ..
320817 10 9 |FIRST MERCHANTS ORD.... 200.000 200 .1,464 .| 10/09/2018.
320866 10 6 |FIRST MID BANCSHARES ORD.........ccooovimmiiiriiiniiisiesseeissiesssessssessssssesnsssns | v 65.000 (49) .1 12/16/2019. | ..
320867 10 4 |FIRST MIDWEST BANCORP ORD ..420.000 X 9,685 | ... 11,344 | s 59 218 ..1,365 .1 10/09/2018. | ..
33616C 10 0 |FIRST REPUBLIC BANK ORD ..615.000 02,232 | 117.450 72,232 54,068 461 18,788 .1 01/16/2018.
336433 10 7 |FIRST SOLAR ORD 340.000 19,026 55.960 19,026 | ...... 16,028 .4,592 .| 10/09/2018. | ..
33767D 10 5 |FIRSTCASH ORD.......cociriuiieiiniiieiienirrisissssissiesssesssssssssessssesssessssssssssessseens | vevens | e | oeverennes 180.000 | .ooovvevirirnae 14513 | ... 80.630 | ..ccoovvernn 14,513 | 13,831 184 .1,490 .110/09/2018. | ..
337738 10 8 |FISERV ORD 2,313.000 267,452 ...115,716 94,083 .| 10/09/2018.
337932 10 7 |FIRSTENERGY ORD......cocociiiiiiiiiniiciissisiiesissiississsissssessssisssssssssssssesseness | anveens | e | seviensions 380.000 | ..ccoovvrirniinas 18,468 14,577 578 .4,199 .| 10/09/2018. | ..
33812L 10 2 |FITBIT CLA ORD....covviiriiiriisceiseiseissississssssss s snsssssssssssnnsens. | coines 880.000 5,782 5,782 5,210 572 .1 03/19/2019. | ..
33829M 10 1 | FIVE BELOW ORD....ccoiiviuiiirieiiieiieseeieseeiseseises i sssessssesessesess | o 220.000 28,129 | ... 127.860 | ..cooovvvrienne 28,129 | ..... 26,633 .5,619 .| 10/09/2018. | ..
338307 10 1 [FIVED ORD....oiiuiiiiiieiiieieiisies ittt sssssssssessessssssessssens | avsenes 240.000 15,739 65.580 | .ovvivreirennes 15,739 9,415 ..5,246 10/09/2018. | ..o
339041 10 5 |FLEETCOR TECHNOLOGIES ORD..........ccooooemmvremmerirerernesissneessssessssesssssssssssesnnes | oo 310.000 89,193 | ........ 287.720 | oo 89,193 | ..... 66,703 31,620 10/09/2018. | ....cccvvvvvnves
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33938) 10 6 |FLEXION THERAPEUTICS ORD........ccoiviiiiiiiriireriiieneieneeseseisesessesessesesseseseeses | cevvenns 2,898 20.700 2,898 1,532 ..1,366 08/14/2019.
339750 10 1 |FLOOR DECOR HOLDINGS CLA ORD... 5,646 .4,982 .| 10/09/2018. | ..
343412 10 2 |FLUOR ORD.......coosiuiiiriireririniesniisseeisnsissssisssssssssssssssssssssssssssssssssssssssnssssonnnens | covnenee | eoe | evereeeeeeD 00,000 | i 10,762 | 1100118880 | i 10,762 | 33,470 | oo 57 A79 | o | e (7,592) 10/09/2018.
343498 10 1 |FLOWERS FOODS ORD......cceoniirireriiirennnieinninenensnssesssssssessssssssssnsensesssssensnses | svnene | oo | errneennn 180.000 | eviviiviirirrnnnre 15,870 | 121,740 | i 15,870 | i 14,038 548 .2,387 10/09/2018.
34354P 10 5 |FLOWSERVE ORD........ccooouiiiiiiieiieeiieeisesisssissesssssssssssssssssesssssssessssssssensnens | coneeees .520.000 | ....................25,880 | .........49.770 | ....................25,880 | ...... 27784 | oo 99 395 .6,110 10/09/2018.
34385P 10 8 |FLUIDIGM ORD........covuireiimiiiieeeiseeiesesisesisssiss s | oneeees . 300.000 3,895 | oo | s [ | s (2,651) 06/28/2019.
343873 10 5 |FLUSHING FINANCIAL ORD.......coooiimiiiimiiiiniiiniisniisssicsseisnsssssssssnssssssssssssens | oo B [ 115.000 2,223 48 262 08/14/2019.
344849 10 4 |FOOT LOCKER ORD.......cooiiviieririeririeeisiesisessisesssssssssssssssssssesssssssssssesessesssens | oo B 480.000 | ....ccocovenere 18,715 | 1.00138.990 | i 18,715 | 23,563 TA3 | e [ e (6,821) 10/09/2018.
345370 86 0 |FORD MOTOR ORD......ccovrmiiiriirriiieiisiseissnsesesssssessessssesessssssssssesssssssssessssssssenss | svinenee | e | veves 13,750.000 | ..coovvrecrrenne 127,875 | oo 9.300 | .o 127,875 | o 123,200 8,250 22,688 10/09/2018.
34553D 10 1 |FORESCOUT TECHNOLOGIES ORD........cocooiivirrireiireiisnesesesisnsssessssesesennens | cevvenns B 120.000 3,936 32.800 3,936 5,365 | ovvereeirneiinnniees | e | e | e (1,429) 03/19/2019.
346375 10 8 |FORMFACTOR ORD........cocoiiiiiiiiiiiiiiiisiissiissiesisasssssssssssessssssssssssessiiens | cesiens . 320.000 8,310 25.970 8,310 5,863 2,447 04/22/2019.
34959E 10 9 |FORTINET ORD......coooiiiiriiiciiineiisseiisssiesesissssssssssssssssse s | conneees B I 570.000 | ....................680,853 | ........106.760 | ....................60,853 | ..... 47,065 20,708 10/09/2018.
34959) 10 8 |FORTIVE ORD......oooiiiiiiiiiriiieciiieceisesesseseseesesiesesssesessesessesesisssseesssesssseesssens | cnvvenns 565.000 | .....cccoccrerr....43,160 | ..........76.390 | ................... 43,160 | ...... 43,979 158 4,932 06/22/2018.
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD......ccccovrimirvirierernricernnisensnenerenns | covveees . 580.000 | ..o 37,897 | ..........656.340 | ... 37,897 | i 28,988 510 10/09/2018.
34983P 10 4 |FORTY SEVEN ORD.......ccoooiiiiiiieriieiiinieiseeeisssseissssssessssesessssssssessssesssssessseenes | coneenes | 100.000 3,572 12/16/2019.
349853 10 1 |FORWARD AIR ORD.....cooiiiiiiiiiiiisiinsiisiiesississsissiis s sssnsssssisssessssssnsnes | cnsiens B [ 120.000 8,023 86 10/09/2018.
34988V 10 6 |FOSSIL GROUP ORD........ccoomiiiriiiriiiriiiseieesesisssessssssssessssssssssssssssssssssnnns | coneeees 205.000 2,251 10/15/2019.
35086T 10 9 |FOUR CORNERS PROPERTY ORD........cooomiiiiiiiiiniiiereiieseissesiessssssesssssesesienenes. | cvieees 280.000 7,232 322 10/09/2018.
35137L 10 5 |FOXCLAORD e | s | e | enienes 1,223.000 | ....................45,337 | .........37.070 | ................... 45,337 | ...... 49,336 563 .| 03/19/2019. | ..
35137L 20 4 |FOX CORPORATION ORD.........cooreiireiimeiisenissesiesesisnesessssessessssesssssssssssnsssns | oo 656.000 | ...................23,878 | .........36.400 | ..................23,878 | ... 25,945 302 03/19/2019.
35138V 10 2 |FOXFACTORY HOLDING ORD.......ccooomiiiiiirriiiniissiiesiesissssssissiisesiesessisssies. | cvienes 10,436 69.570 9,639 10/09/2018.
353514 10 2 |FRANKLIN ELECTRIC ORD......ccccosiviimrmriineriirneissneissneessseessnesssnsssnssssnesssnnsnns | evivenes | eoe | evreenenn 190,000 | oo 10,891 | ......... 57.320 8,712 110 10/09/2018.
35352P 10 4 |FRANKLIN FINANCIAL NETWORK ORD.........coomvvemriiireiiereiiesesessesiessesssseiseseses | coneeees 2,082 12/16/2019.
354613 10 1 | FRANKLIN RESOURCES ORD. . 28,578 | ... 36,290 297 1,144 ...(4,048) . 06/22/2018. | ..
35471R 10 6 |FRANKLIN STREET PROPERTIES REIT ORD... SRR DO . 3,852 3,320 81 532 06/28/2019.
35671D 85 7 | FREEPORT MCMORAN ORD.......ccocrviriiiriniieirnrinersnsnsiersniseeensssssssssssnsssssenensens. | oonvnees | oo | 00000 ,860.000 | covoivirivernnns 76,883 | oo 13120 | v 76,883 | ...... 77,293 1,172 16,467 10/09/2018.
358039 10 5 |FRESHPET ORD........cooiiiiiiiiiiriiiniiiinsiissniesssssssssssssssssssssssssssssnsssssssssssses | oo 7,091 59.090 7,091 5,022 22,089 | oo | e 2,069 04/22/2019.
35904G 10 7 |FRONT YARD RESIDENTIAL ORD........coovomirvimmmrirniiiesiiieseiseseiiessssssesssssessensiens. | cevvenns 220.000 2,715 | . 12.340 2,715 2,688 33 27 06/28/2019.
35905A 10 9 |FRONTDOOR ORD.. .280.000 13278 | ... 47420 | ................. 13,278 | ... 13,602 .5,827 .| 10/09/2018. | ..
359694 10 6 |HB FULLER ORD........ccooiiiriiireiineiiecesiesesiesesessesissssissessssessssssesssssssssesesssssnns | oo 210.000 10,830 | ........51.570 | ....................10,830 | ...... 10,248 133 .1,869 10/09/2018.
360271 10 0 | FULTON FINANCIAL ORD........ccoctiimriiirirrirrisiiinsiiesiesissesssiesssiessesssssssssssssssens | conseons . 690.000 | .....oc0eerr.era12,027 | . 72430 12,027 11,875 | o 90 380 ..1,346 10/09/2018.
361448 10 3 | GATX ORD......cooiiiiriiineiiseiseiesesesesisssss s | v B I 160.000 | ..ccoccovvrerenn 13,256 | ..........82.850 | ... 13,256 | o 14,179 294 ..1,926 10/09/2018.
361620 10 6 | GEO GROUP REIT ORD.....c.coiiiiiiiiiiiiniissiiciiecisiissississiesssssnsssssisssiesiseses | oo 490.000 | ...ooooiviiernenn8,139 | 116,610 | i 8,139 | L 12,103 941 | s [ e (1,514) 10/09/2018.
36164V 30 5 |GCILIBERTY CLA ORD........cooviiimiiimiiineiiesesiesesissesessssesesisssssssssssssssssssesns | conneees 410.000 | .o 29,049 | ... 70.850 | 29,049 | 20,344 12,173 10/09/2018.
36164Y 10 1 |GCP APPLIED TECHNOLOGIES ORD revveeinseensrenssens | s 290.000 7,407 .(534) 10/09/2018.
3621LQ 10 9 | G1 THERAPEUTICS ORD.......coiiiiiiiireirnieisssssiesssssesessssssssssssesssssssssessssssssenss. | oosvenes 4,598 .(633) 06/28/2019.
36237TH 10 1 |G I APPAREL GROUP ORD........ccoociiiieriiciiieiisseissesssesssessssesssssesessesinnes | ceevenns 6,647 954 10/09/2018.
362393 10 0 |GTT COMMUNICATIONS ORD......ovvimriiiiiiiiiiicsieniisiississiiesiesisssssssssiissiens | cevies 6,938 | oo s [ | s (2,093) 10/09/2018.
36251C 10 3 |GMS ORD......oiiiiiriirississis s | s 3,080 A 06/28/2019.
363576 10 9 |ARTHUR J GALLAGHER ORD........ccoocosmivirrrinerinneisnnieseneiseneisesesseseissssisssenns | cvineeee | eoe | cvereeren828.000 | ciiiiiiiiiinnn59,619 | 11000.95.230 | oo 59,519 | 35,596 1,075 13,456 06/22/2018. | ...
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD........ccocovvvernnrreinrnnneererseissnnninns | cvervene | vee | vereeeeren820.000 | civiviiiiinnnnnn 35,301 | .....43.050 | oo 35,301 | e 28,539 2,247 28,807 | | e 8,807 | .o 10/09/2018. | ...ovvverrrans
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36467W 10 9 |GAMESTOP CLA ORD. B 410.000 | ..coovverierirnne 2,493 .....6.080 2,493 6,056 156 10/09/2018.
36472T 10 9 |GANNETT CO ORD.. 504.005 3,216 3,733 99 .110/15/2019. | ..
364760 10 8 | GAP ORD.......oiiiiiiiiiciiiceiieceiiere e | i 885.000 | ....cccoovvrenn. 15,647 | 117680 | i 15,847 | 24,330 858 10/09/2018.
36555P 10 7 | GARDNER DENVER HOLDINGS ORD.......ccccvvvimriiniiniienieninnisniissisesienisnisenines | evveres | ooe | cvrereenn$30.000 | woiivviieeeenn 15,772 | 100010036.680 | oo 15,772 | i 11,726 10/09/2018.
366651 10 7 | GARTNER ORD.......ccooooiiiiiiiriiieneieceiseneissesissesissesisnesissnesssssesssssssssssssssssssesns | eivenes | eoe | cvreersnn360.000 | v . 55,476 | e, 154.100 | oovvverineenn 55,476 | ... 54,632 10/09/2018.
368736 10 4 | GENERAC HOLDINGS ORD .250.000 | ....ccocvveenn. 25,148 | 100.590 | ..cccovvreneennnnn25,148 | . 14,265 10/09/2018.
369550 10 8 | GENERAL DYNAMICS ORD . .784.000 ...138,258 | ........ 176.350 | ..ovvivrvnrnnn 138,258 | i 101,045 3,128 ) 10/09/2018.
369604 10 3 | GENERAL ELECTRIC ORD........cooviiiriiireiiceiieneeienesiesesssesesssesessessssesessesssssnenes | evvenes | eoe | oeees 34,270.000 | .oovoorrernane 382,453 | ... 11.160 | ..................382,453 | ... 440,585 343 1,007 (58,132) ((CT 4 03/19/2019.
370334 10 4 | GENERAL MILLS ORD....cotiimiiiiiiririniissiieiiesississsisssiessesisessssssssssssessenesene | cosvenes | oo | eevinens 2,406.000 128,865 101,075 4,716 35176 | oo [ e 35,176 10/09/2018.
37045V 10 0 | GENERAL MOTORS ORD.........covvuimemimremirmesirnniesesesessesesssesssssesssssssssessssssssesssnssns | coneenes | e | coneeens 4,860.000 | ..oooovvrrernnn 177,876 158,728 7,387 15,309 | ovoeceereiieneiies | e 15,309 10/09/2018.
371532 10 2 |GENESCO ORD 275,000 [ 3,594 2,422 172 | e [ e 1,172 08/14/2019.
371901 10 9 |GENTEX ORD ,095.000 31,733 | 10028.980 | i 31,733 | 21,416 498 29,603 | s [ e 9,603 |.... 10/09/2018.
371927 10 4 | GENESIS ENERGY UNT.....coooiiiiiiriiiceisceieneiesesissssissssissssssssesssssssssssnsnsens | eovenee | e | 0000067,200.000 | ... 1,376,256 | .........20.480 | .............1,376,256 | ............... 1,974,540 147,840 | oo | e 135,072 | covvoceecereceiies | e 135,072 | covooceecereccens 04/11/2018.
372460 10 5 | GENUINE PARTS ORD.......cccvirmirnerriiiernnisseensissssssensnsseensssssssesssssssssnssensnnes | sevenes | oo | evrnernnnni85.000 | coiiiiiiiennnnn51,622 | i 106.230 | .coovvvviercrcenn 51,522 | o 31,342 370 1,459 LA952 | [ 4,952 | ... 06/23/2017.
37247D 10 6 | GENWORTH FINANCIAL CL A ORD.........ccoocvvmmmrrrmmrrireneeirenneerenersnnssnnnesnenisssinnns | eevvenns | eee | 200000:2,030.000 | coviviiiiiirennnn8,932 | o 4.400 8,932 8,607 .(528) (528)] ... 10/09/2018.
37253A 10 3 |GENTHERM ORD.......ccoiiiiiiiiiiciiiiiinisis s sssssinns | cviienes 6,659 6,407 662 10/09/2018.
373865 10 4 | GERMAN AMERICAN BANCORP ORD..........ccooooimvviriiiiiniiiniiiseiesneisnssssssisisnenes | v 3,562 3,011 34 551 06/28/2019.
374297 10 9 |GETTY REALTY REIT ORD 4,931 4613 | e 56 53 318 06/28/2019.
374689 10 7 |GIBRALTAR INDUSTRIES ORD 6,557 5,422 .1,931 .1 10/09/2018. | ..
375558 10 3 | GILEAD SCIENCES ORD.........ccoooommmrinmeiinneiienenisnenissnsissesesssssssensssnssssssnsnsns | evvenee | eoe | 000ee9,215.000 | 1o, 338,871 | ...i...64.980 | oo 338,871 | ....... 384,735 13,142 12,672 12/18/2018.
37637Q 10 5 | GLACIER BANCORP ORD.......cocccomiiirriniricniniiniinsissisesienissssssssississsssissssssnsnes | ovenenns | o | crerrern390.000 | iiiiiiiiniinnnnn 16,097 | 100045.990 | e, 16,097 | ...... 15,526 494 ..2,230 10/09/2018.
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD.........osivvieieiireiiceeeeseniseeeesssnssssesisnesens | o 2,842 2,758 98 84 06/28/2019.
377316 10 4 | GLATFELTER ORD......oiiiiiiiiiiriiieceieesiieseisessiseseisessises s sssesessessssesessesenes. | oo . 3,477 2,781 696 10/15/2019.
377322 10 2 |GLAUKOS ORD.... . .140.000 7,626 8,457 .(238) .| 10/09/2018. | ..
37890U 10 8 | GLOBAL BLOOD THERAPEUTICS ORD........coooeriimreiiciiseeeseneesecessenesesesenesnns | cevvenas .210.000 | .oocoovvieeenn. 16,693 | 79490 | i 16,693 7,081 .8,072 10/09/2018.
379378 20 1 | GLOBAL NET LEASE ORD.......ccoviiivririireriieiesissisesesiessssssessssssessesssisssesssssnnsns | aveenes 290.000 20.280 5,881 5,841 515 m 10/09/2018.
37940X 10 2 | GLOBAL PAYMENTS ORD.......ccoooiriiimiiiineiiineiisseiieseiisssissssesssessssessssssssssss | coneenes [ 1,233.000 | ..ccoovrirnnn. 225,096 | ........ 182.560 | ....vvooeiennn 225,096 | ...ccoovvinnnens 144,238 260 90,290 10/09/2018.
379577 20 8 | GLOBUS MEDICAL CL A ORD.....ccoooviurrimirireiieseiessisseisessissssssssessesssssssisenes | v B I 300.000 | ..ccoovrrirenn 17,664 | .........58.880 | oo 17,664 | 15,264 .4,680 10/09/2018.
37959E 10 2 |GLOBE LIFE ORD 385.000 |......cccoo....... 40,521 | ........ 105.250 | ....................40,521 | ...... 28,295 261 11,827 .| 06/23/2017. | ..
379890 10 6 | GLU MOBILE ORD.......ccoooiiiireiireiiceiieseeieceseesesissesessessssssssesssssssssssssssssssesnees | oo B 480.000 5,189 | oo | s [ s | e (2,285) 04/22/2019.
380237 10 7 | GODADDY CL A ORD......evuiriririiiririiernsisiessssissssesssissssssesssssssssessssssssesssssssnssses | avsenes 650.000 | ......cccooern. 44,148 | 67920 | e 44,148 | L 49,199 ..1,495 10/09/2018.
38068T 10 5 | GOLD RESOURCE ORD.........cooriiiriiimiiineiinesinesissssessesssssssssssssssssessssesssssens | v 265.000 ; . 1,389 80 12/16/2019.
38141G 10 4 | GOLDMAN SACHS GROUP ORD.......cevuiiiiiciiiiiiiinsissiiesiesissssssississssssissnes | oo 890.000 204,638 229.930 204,638 | ...cooovvnnenn 198,399 3,694 55,963 10/09/2018.
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD...........cccommviimiiiineiiineiisnniisnnsissiessnisnniens | evvenes | eoe | e 1,495.000 | ...ccoovvvrnenn 23,255 | ......... 15.555 23,255 | ..... 29,404 957 | i [ e (7,258) 10/15/2014.
382687 10 3 | GOPRO CL A ORD......ccooiiirieiceiireeiesesiesesiesessesesiesessesssesesssessssssssissssssesssisns | cooeees . 530.000 2,300 | oo 4.340 2,300 2,893 .(593) 06/28/2019.
38341P 10 2 | GOSSAMER BIO ORD.......cevvuuiiririiiiiniiieiiesisisssissieesiesiesssssssssssssssesssssssenes | coienes N 190.000 | ..oovvvviviriian 2,970 | ..c.coee. 15.630 2,970 3,042 (72) 12/16/2019.
38388F 10 8 |WR GRACE ORD.......cooiiiireiiceiireeicesiesesissesissesssssssssessssessssssssssssssssssenssssens | oo 270.000 18,860 69.850 | ...coovvvernnenne 18,860 | ...... 19,157 292 1,334 10/09/2018.
384109 10 4 | GRACO ORD......ccoiiiiimriimreiimreiiseissessssessss s | i 580.000 30,160 52.000 | .o 30,160 | ..... 26,820 371 ..5,887 08/08/2018.
384637 10 4 | GRAHAM HOLDINGS CL B ORD.. et | e [ | e 10.000 | oo 6,390 | ........ 638.990 6,390 6,039 56 (16) 06/22/2018.
384802 10 4 |WW GRAINGER ORD........ccooriiiriiiriiiseeieseeiesesissessesessssssssssssssssssssssensssnens | cvnenes | eoe | covereneeeons 70.000 | .o 23,69 | ........ 338.520 | ...coovviernnenns 23,696 9,288 398 ..3,931 08/22/2011. | ..o
38526M 10 6 | GRAND CANYON EDUCATION ORD.......ccovuiirriirririirerissssesensssssssssesssnssssesssnsns | svseees 200.000 19,158 | ... 95.790 | covvrvieirernes 19,158 | ...... 23,106 (70) 10/09/2018. | ...
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387328 10 7 | GRANITE CONSTRUCTION ORD........ccooriiimcieirrerircnsirseseisseseissesessesessenesessenennns | evvenes | eoe | covreeeeens 180.000 4,981 8,044 94 | e [ e (2,270) | oo [ e (2,270 .| 10/09/2018. | ..
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD... 230.000 4,227 4,413 193 .(185) .| 06/28/2019.
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD........cccooirvuimiiirrieereeieneiieneseesesesenesnenenns | evvenes | e | eoeeees 1,260.000 | ....cccooveererenn20,979 | 100016650 | oo 20,979 | ... 16,569 | .ooocvvreereireenne 95 378 AT £< T [N IO 7,573 .| 10/09/2018. | ..
389375 10 6 | GRAY TELEVISION ORD......coviiiiiiiiireiiieieriieiesieissssiesssssessssssssesssesssssssssenes | aveenes 330.000 7,075 5,801 221 | | s 2,211 .| 10/09/2018. | ..
390607 10 9 | GREAT LAKES DREDGE AND DOCK ORD . 260.000 2,946 2,870 76 .| 06/28/2019.
390905 10 7 | GREAT SOUTHERN BANCORP ORD........ccomiiiiimiriimreiiseiiesiisesessessessssssssenens | v 50.000 3,166 2,992 | oo 17 17 L ORI IR .| 06/28/2019. | ..
391416 10 4 | GREAT WESTERN BANCORP ORD.........ccooouumeiinniinciiisniessniesssiesssissssssssssenns | o 240.000 8,338 | ... 10,142 276 838 | ..o [ .| 10/09/2018. | ..
39304D 10 2 |GREEN DOT CL A ORD.......osiiiiiiiiirieriineiesesisssisessisessssssssssssssensssssessesssosnens | aeevinas 200.000 4,660 | ...... 16,250 (11,244) .| 10/09/2018. | ..
393222 10 4 | GREEN PLAINS ORD.....coiiiiiiiiinieiserisiesissisississesssssesssssssssessssssssessssssssssssessens | avseres 2,469 1,796 673 10/15/2019.
393657 10 1 |GREENBRIER ORD.........coooiiriiriiiceiiieiiesesieeesiesesissssissesssssssssessssssssssssesssssnns | oo 4,216 8,373 130 .(924) .| 10/09/2018. | ..
397624 10 7 |GREIF CLAORD.....ccooiiiiiiiiiissisicscsss s | onsians 4,862 5414 | e 48 194 780 .1 10/09/2018. | ..
398433 10 2 | GRIFFON ORD.......coooiiiiiriiiireiieniineiieseiissssisnesesssssssssssssessssssessssessssssssssesnnns | cvnines | ooe | coeenneens 160.000 3,253 2,707 24 546 06/28/2019.
398905 10 9 | GROUP 1 AUTOMOTIVE ORD.......ccoouriiimiiiriiiesesieseiisesessssessseseseeseseesessesesenses | cveees . 80.000 8,000 6,551 46 1,449 .| 06/28/2019. | ..
399473 10 7 |GROUPON ORD......cooerirriiiiriiiiienirrisnsissiissiiessssssssssssisssssesssnsssesssssssssssnssons | consenes | oo | eovivens 1,780.000 4,254 6,408 | ..o | e [ | e (1,442) | ovoercsiens .1 10/09/2018. | ..
400110 10 2 | GRUBHUB ORD.........cooooriiiieiiceiiceiiseiiesesisesisssseesssssessssssesssesessessssssssesnenes. | cvvenes | eoe | coveeeeens 370.000 640 | e 17,997 | ...... 47,530 (10,423) 10/09/2018.
40131M 10 9 | GUARDANT HEALTH ORD.......cmiviimriiimreiiiniiceiiseseesesssssssssssssssesssssesssssnenes | oo 50.000 3907 | oo 78.140 3,907 4,494 .(587) .103/19/2019. | ..
401617 10 5 | GUESS ORD.......oooiiiiieiirieiineiissiisssisssessssssssss s | oo 230.000 5,147 22.380 5,147 SATT | o 26 104 (29) .103/19/2019. | ..
40171V 10 0 | GUIDEWIRE SOFTWARE ORD........ooiirviiriiireiimeiiesesissesiesesissessssessensnsensssens | connenes | e | oneevion 330.000 | ..oooovrvirneens 36,224 | ........ 109.770 | oo 36,224 | ...... 31,040 9,748 10/09/2018.
402635 30 4 |GULFPORT ENERGY ORD.......cccovrmriverinirneirernninsireninsissnnsisensnssesessssssssssssesssnsssses | svnnnes | e | evvnerennne 1 10.000 | eoiiiriiiiisinnnn 2,158 | o 3.040 2,158 8137 | i | e [ | e (2,492) [ v .1 10/09/2018. | ..
404030 10 8 |HAND E EQUIPMENT SERVICES ORD..........ccoovummmiimemimeminesisnessenesissessenesnns | o 4,680 33.430 4,680 4,124 116 556 ...556 |.. .| 04/22/2019. | ..
40412C 10 1 |HCA HEALTHCARE ORD........ccccovommrrinrrinneinnnrisnneinssiissssssnsisssssssssssssssssssensssnnns | avvinne | eee | eeeren 1,098,000 | civvviiirirnnn 155,940 | 100 147.810 | v 155,940 | i 124,764 710 26,925 | ..o | e 26,925 | ..ooiviriine 10/15/2019.
40416M 10 5 |HD SUPPLY HOLDINGS ORD.........cccooormmmremmmmimmnrinnrinnnissnsessnsesssnssssnsesnsnssnsneens | eveveree | eoe | cvreenneen160.000 | i, 30,567 | .........40.220 | ....................30,567 | ...... 31,259 22,052 | oo | e 2,052 .| 10/09/2018. | ..
404251 10 0 [ HNIORD ... | e 7,513 218 .| 10/09/2018. | ..
40425) 10 1 |HMS HOLDINGS ORD.........coocviimriimeiinniinsiissssisesesssesssssssssssssssssssssssssssees | soenes 10,064 | .........29.600 | ...................10,064 | ...... 10,713 10/09/2018.
405024 10 0 |HAEMONETICS ORD.........cccoovmmmriammmiamerinnnnissnsessesisensessesessssssssnsesssnssssnsensnsns | evivnnns | eoe | eveveenenn 10,000 | oo 24129 | .....114.900 | ................24,129 | ... 22,682 .| 10/09/2018. | ..
405217 10 0 |HAIN CELESTIAL GROUP ORD........cooviiiiiiiiiniinsiieiiesisiississisesississssssiassions | ceviees 390.000 10,122 | 25955 | 10,122 | 10,195 .1 10/09/2018. | ..
406216 10 1 |HALLIBURTON ORD.......cooooiimiiiriiiimiiineiisseiisssiissessssssissssssssssssssssssssssssssnnnes. | svinnes | ooe | corennes 3,540.000 | ...ccooovrrrrennn 86,624 | .......24.470 | ...................86,624 | ................ 149,211 2,549 .| 10/09/2018. | ..
40637H 10 9 |HALOZYME THERAPEUTICS ORD 510.000 9,042 9,047 .| 10/09/2018.
407497 10 6 |HAMILTON LANE CL A ORD......coooviirriineiiineiisseisseissnsissssesssssssssssssssnsssnnnes | cviines | ooe | cvvnnniens 100.000 5,960 5,705 | oo 28 28 .| 06/28/2019. | ..
410120 10 9 |HANCOCK WHITNEY ORD........coooiirimieiirriiieniiseseiseseisessessessssesessesessesessesesens | evnenes | eoe | coveeeeens 350.000 ....15,358 156,358 | ...... 16,800 378 .| 10/09/2018. | ..
410345 10 2 |HANESBRANDS ORD veennn2,314.000 34,363 | ... 43,005 1,388 .| 08/22/2018.
410495 20 4 |HANMIFINANCIAL ORD.........coomviimimriiiriiiniiiinniiesssissssssssssssssssssssssssesssssssnses | eviines | ooe | coveeneens 130.000 2,599 2,894 62 .| 06/28/2019. | ..
41068X 10 0 |HANNON ARMSTRONG SUST INFR CAP ORD.........ccoovuerreemrrriierirnneiseseessnseinns | oneeees 240.000 7,723 5,887 | oo 80 241 .103/19/2019. | ..
410867 10 5 |HANOVER INSURANCE GROUP ORD s ..145.000 .19,817 15,277 1,407 .| 06/22/2018.
412822 10 8 |HARLEY DAVIDSON ORD........ccoouriuimiiirieiisesiesesiesesessessssesesssesssssssssssssessssssns | o 680.000 25289 | ........37.190 | .........c........ 25,289 | ... 28,900 1,020 .| 10/09/2018. | ..
413160 10 2 |HARMONIC ORD......ooiiiiireriiiiirerisisesesis s ssssessssssssssssessssssssessassses | avsenes 370.000 2,886 2,053 .| 06/28/2019. | ..
415864 10 7 |HARSCO ORD 320.000 7,363 8,512 .| 10/09/2018.
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD........ccccoouvimrimmiiniineiieniisiiisiinnis | ceviees [ | ceviens 1,911.000 | ..o 116,131 | .......... 60.770 | ..ccvvvcrirnnes 116,131 | oo 68,404 573 2,293 .| 09/14/2016. | ..
418056 10 7 |[HASBRO ORD.......ccooooiviiniiiriiinsiisssiinsienesissss s | coenes LAT5.000 | 50,165 | ........ 105.610 | ..oovvvvcreiine 50,165 | ..... 46,347 1,268 11,571 .| 10/09/2018. | ..
419596 10 1 |HAVERTY FURNITURE COMPANIES ORD.........ccoooiuimiiiimiiiineiierenieeeiesseesensiies | o ...75.000 1,512 20.160 1,512 1,574 (62) .1 12/16/2019. | ..
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD............ FRUROPTPROPRORPRN INOPOPUPEN IO PP 345.000 | .oooviiriiienne 16,167 | .......... 46.860 | ..coovvrrerrnnne 16,167 | ...... 11,385 442 23,833 | e [ 3,533 | o 06/23/12017. | ..o
419879 10 1 |HAWAIIAN HOLDINGS ORD........cooimviimeiireiircemisssesiesesissesessesesesessssssssssssssssnsens. | o 210.000 6,151 29.290 6,151 7,285 101 B05 | .o | e 805 | ..o 10/09/2018. | ....cccvvvvvnves
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420261 10 9 | HAWKINS ORD......coooriiiriiiriiiereieeseieesesiesesisesesssesessesessessssessssesesssssssesssssenens | cvnenes | eoe | coverenneonns 40.000 | oo 1,832 | oo 45.810 1,832 1,788 44 44 .. .1 12/16/2019. | ..
420877 20 1 |HAYNES INTERNATIONAL ORD 50.000 1,789 35.780 1,789 1,825 (36) (36)] .. .| 12/16/2019.
421906 10 8 |HEALTHCARE SERVICES ORD........ccoociiiiiieiirieiirieiisesiesesiesssieessissssssssssesesseons | v 300.000 | .covovvrrvieneen 7,296 | 024320 | i 729 | ...... 12,330 238 | s [ e (4,758) | ..ovveecveereireneis [ e (4,758) | .. .| 10/09/2018. | ..
421946 10 4 |HEALTHCARE REAL REIT ORD.......cociiimiiiiiriiiciseieiesissiessesissssssssssssssssesssssssene | avenenes 500.000 | ..cccooiviernn 16,685 | ....r.33.370 | v 16,685 | ...... 14,350 600 2465 | e | e 2,465 .| 10/09/2018. | ..
42222N 10 3 |HEALTHSTREAM ORD ..110.000 2,992 2,844 148 ...148 .| 06/28/2019.
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD 835.000 | ..o 25,284 | ..30.280 | oo 25,284 | ... 22,192 263 1,040 4,150 4,150 .| 10/09/2018. | ..
42226A 10 7 |HEALTHEQUITY ORD.....cccccommvimimriiimriismeiisnnisnsisnsisnsisnssssssssnsssssssssnsssnnnes | conneees | e | coneeneesnni220.0000 | i 16,295 | 1 74070 | 16,295 | ...... 19,518 372 | s | e 3,172 .| 10/09/2018. | ..
42234Q 10 2 |HEARTLAND FINANCIAL USA ORD.........coovivireriiiriineirneeisseseessesssssssesssssssssenesens | coieees 5,969 7,008 82 B95 | e | e 695 .| 10/09/2018. | ..
42250P 10 3 [HCP REIT ORD...ccovvrirririierineinersisinsinersnssssenssssssssssssesssssssessssssssessssssssssssenssnsns | avennne | ooe | ererenn 1,910,000 | oiviiiiiiiinnnnn65,838 | i 34470 | i 65,838 | ...... 49,507 2,827 12,491 | oo | v 12,491 | 10/09/2018.
422704 10 6 |HECLAMINING ORD........ccoooiiiieriieeiineieesissseiseseisesssssssssssssssssssesessesessenens | oo 5,197 18 21,885 | | e 1,885 .| 10/09/2018. | ..
422806 10 9 |HEICO ORD ettt | e | o [ coeenenn 162,000 | e 18,492 | i 114150 | i 18,492 | 13,244 23 VB9 | | e 5,941 .| 10/09/2018. | ..
422806 20 8 |HEICO CLA ORD......coiiiiiiiiciineiiseissesissiisssessssssse s snssesnnns | v 308.000 | .....cccocceeernn. 27,575 | .........89.530 | .o 27,575 | 16,109 43 BAT | s | e BATT | oo, 10/09/2018.
422819 10 2 |HEIDRICK STRUGGLES INTERNATIONAL ORD... . 90.000 2,697 27 228 | e [ e 228 .| 06/28/2019. | ..
42328H 10 9 |HELIOS TECHNOLOGIES ORD.........cevmiiierriieriminiemsiesesssseesssssssssssssssssssssensens | oovenes | eon | sverernnnes 110.000 5,616 40 1,434 .1 10/09/2018. | ..
42330P 10 7 |HELIXENERGY SOLUTIONS GROUP ORD..........cccourviireiriiirnniiienesieseseeseeienes | oeeeees 570.000 6,150 ..2,405 10/09/2018.
423452 10 1 |HELMERICH AND PAYNE ORD..........cootviiiriemreiirresineniissesisessssessssssessssssesssioens | o .420.000 | .o 19,081 | eei 45430 | e 19,081 | 30,639 1,193 .| 10/09/2018. | ..
426281 10 1 |JACKHENRY AND ASSOCIATES ORD et | s ..320.000 | ... 46,614 | ... 145670 | ................... 46,614 | ... 36,851 512 .| 10/09/2018. | ..
426927 10 9 |HERITAGE COMMERCE ORD.........cccooriiiriiimeiiesesiesesiesesiesesissessesesessssienssins | cvvenes | eoe | cvveeneens 180.000 2,204 43 06/28/2019.
42704L 10 4 |HERC HOLDINGS ORD......ccoviiirriirririreiisisisssissssssssessessssssesssssssssessesssssssssessassns | avseres 5,040 .| 06/28/2019. | ..
42722X 10 6 |HERITAGE FINANCIAL ORD.......ccooviiiiieeiieieeeeisceeisssessssessssssssenesssssssssssssnens | coneenes 5,283 126 .| 10/09/2018. | ..
427746 10 2 |HERON THERAPEUTICS ORD........coiiiriririiiririiiserssiesssssssessessssssesssssesssessenssss | aveenes 8,571 10/09/2018.
427825 50 0 |HERSHA HOSPITALITY CL A REIT ORD. ..150.000 2,481 42 .| 06/28/2019. | ..
427866 10 8 |HERSHEY FOODS ORD .483.000 | ..o 70,991 | ... 146.980 | .o 70,991 | 37,004 1,330 .| 06/22/2018. | ..
42805E 30 6 |HESKAORD......cooooiiiiiiriinciicsssinsssssssssssssss s | onneies . 30.000 2,554 06/28/2019.
42806) 10 6 |HERTZ GLOBAL HOLDINGS ORD.........ccosiviimrrirrerircerirseeisseessssssessnsessssssssnsennns | evvenes | eoe | cvereeneens 440.000 7,021 .| 06/28/2019. | ..
42809H 10 7 [HESS ORD....cooiiiiiiiiiieiiiiiesississiisssissisesiesisssssssisssesssessssssssssssssssssenssenss. | aoennies | eoe | onvi 1,080.000 | ...ccccovvirenenn 72,155 | ..........066.810 | .cooccivoncen 72,155 | L, 78,386 1,080 .1 10/09/2018. | ..
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD.........coccoumiiiiriiiniiieniessneissneisneissneiinns | cvvvies | ane | ceved 6,170.000 | ...................97,856 | ..........15.860 | .......cc.......97,856 | ..ooovvririininnnc 95,097 740 2,682 .1 12/18/2018. | ..
428291 10 8 |HEXCEL ORD.... ..360.000 26,392 | ... 73310 | ..o 26,392 | 19,981 230 .| 10/09/2018.
428567 10 1 |HIBBETT SPORTS ORD......ccoooiiriiimiiiiniiiiniiisssissssissssisssssssssssssssssssnssesnssenas | coenes 2,103 1,961 .1 12/16/2019. | ..
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD. LAT9 | 48910 | AT119 16,100 665 .| 06/22/2018. | ..
431475 10 2 |HILL ROM HOLDINGS ORD. » ....30,653 23,903 227 .| 10/09/2018.
431571 10 8 |HILLENBRAND ORD........coooiiiiiimiiineiiriiineiisesissesisssssssssisssssssesssesssssssssssssnnnes. | sveines 303.000 10,093 | ........33.310 | ................... 10,093 | ... 14,827 228 .| 10/09/2018. | ..
432748 10 1 |HILLTOP HOLDINGS ORD.........ccoooiiiiiiiiiniiiniienissiisiissiississssesissssssssisssisssenes | cesiens 290.000 7,230 5,875 93 .1 10/09/2018. | ..
43283X 10 5 |HILTON GRAND VACATIONS ORD.........ccooovuiimmmimriirrerisniinesesssesseseesssesssneses ..400.000 ....13,756 12,124 .| 10/09/2018.
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD.........ccoosivverrererienirnneinenesseeesssenessssnesseees | coeeeees 920.000 102,037 | ......110.910 | ................102,037 | ...... 72,193 437 32,046 |.. .103/19/2019. | ..
436106 10 8 |HOLLYFRONTIER ORD.....cciiiriiiriiriiniirierniseisnssessesssesessesssesssssssssssssessessssssessones | avsenes 660.000 33,469 | ........50.710 | ....................33,469 | ...... 45,309 884 (271) 271) (.. .110/09/2018. | ..
436440 10 1 [HOLOGIC ORD.......coovuiieiirieiieniiceeieeesiesesisesesssesesssssesssssssssssssssssssssssssssssssssnssons | evvenes | eoe | woveeees 1,100.000 57,431 45,496 12,221 ..12,221 .| 10/09/2018.
436893 20 0 |HOME BANCSHARES ORD...........cooooiiimiiiiiiiinniiniississiesiesissssssssssssssssssssnises | evvveens | e | eevienniead 650.000 | ...oocovrieereen 12,779 | e 19.660 | ... 12,779 | 14,112 332 22158 | | e 2,158 .| 10/09/2018. | ..
437076 10 2 |HOME DEPOT ORD........cooooiimiiimiiiniiisniiisssisnssssssisssssssssssssssssssssssssssssssssnnnes. | svinnns | ooe | wornnes 3,738.000 | ..................816,304 | ....... 218.380 | ..o 816,304 | ....... 352,130 20,335 | oo | s 174,041 | s 174,041 .| 10/09/2018. | ..
43785V 10 2 |HOMESTREET ORD.......cooviiriiiireeireiieneiiecesisesessesesiesesssessssssesssssssssssssssssssnsnes | connenes | e | coneeeinns 105.000 | .ccooverierrennn3,570 | e 34.000 3,570 2,721 843 .1 08/14/2019. | ..
438516 10 6 |HONEYWELL INTERNATIONAL ORD.......ccovvuirmiieinririerisieessniessnssssessnssssenssnss | avvenees | re | vovneae 2,439.000 | ..oovevvrerrnnns 431,703 | ....... 177.000 | oo 431,703 | oo 198,154 8,195 | .o | e 109,462 | ..o | e 109,462 | ..ouveivieiriieennes 01/04/12017. | ..vvvevririnne
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43940T 10 9 |HOPE BANCORP ORD.......ccooomrruemiiiarieiareiieneiienes 510.000 7,579 7,579 8,359 286 .1,530 .| 10/09/2018. | ..
440327 10 4 |HORACE MANN EDUCATORS ORD 7,422 7,470 19 ..1,056 .| 10/09/2018.
440407 10 4 |HORIZON BANCORP ORD........ 3,040 2,614 38 426 .| 06/28/2019. | ..
440452 10 0 |HORMEL FOODS ORD........coocvimiiiiiiiiiesisiieissiesiiesississssssssssissssssssssssssnies | cevienes 49,621 24,217 924 .2,673 .| 10/09/2018. | ..
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD <e0r...2,965.000 55,001 62,402 2,520 .5,574 .| 10/09/2018.
44109 10 6 |HOSTESS BRANDS CL A ORD.......oorvvimiiririiirieeiseeeisessisessisesesssseisessssessssessies | evnenes | eoe | cvvseeeeens 420.000 6,107 5,566 541 .| 04/22/2019. | ..
44157R 10 9 |HOUGHTON MIFFLIN HARCOURT ORD.........cccooommmiimmriiimiiisninsiessniississsnsiens | arvvenas . 2,750 3,199 .(449) .| 04/22/2019. | ..
441593 10 0 |HOULIHAN LOK CL A ORD.......coiririrrrimieririeniesesisseeisssesessesesssssessssssssssesssssinens | v . .6,842 6,842 6,156 168 ..1,690 .| 10/09/2018. | ..
44267D 10 7 |HOWARD HUGHES ORD.......ccooomirieririirinninirieninrisnississisessssesesssnississessennss | cvevenee | oo | cverrennn 160,000 | ciiiiiiiininciinnd 20,288 20,288 19,045 ..4,669 10/09/2018.
443320 10 6 |HUB GROUP CL A ORD........ccooouieiimieeiierisceisesessesissssesessssssssssssesssssssssssssnees | oo 7,181 6,195 .1,991 .| 10/09/2018. | ..
443510 60 7 |HUBBELL ORD......cccoiiiiiiiciiiiiciiniissicisisi s ssssssssssessssins | cnsiens 27,347 20,883 635 ..8,969 .| 06/23/2017. | ..
443573 10 0 |HUBSPOT ORD........ocovriiiriiiriiimeiiseiisesisesesssssssssss s | oo 23,775 20,355 .4,916 10/09/2018.
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD.......cccosmiviiriieriiieneiieceiissenisnesisenees | o ..625.000 20,204 625 .5,369 .| 10/09/2018. | ..
444859 10 2 |HUMANA ORD......oiviriiiiniiiiiiesie it ssessinns | cevvenes .490.000 | ......ccce...... 179,595 | ........366.520 | ...ooc0eernnn 179,595 | i 164,224 1,054 39,220 .1 10/09/2018. | ..
445658 10 7 | JB HUNT TRANSPORT SERVICES ORD.........ccoovverieireiiireniseeissneisenesssenesesenes | evvenes | eoe | coieeeeens 290.000 25,166 302 ..6,885 06/23/2017.
446150 10 4 |HUNTINGTON BANCSHARES ORD.........ccocosiuiiiiriiciinniiesisinsiississiissssssssssssnins | convies | oo | eoviens 4,440.000 ...66,955 | .........15.080 | ..ccocciirrrienn86,955 | i 68,598 2,531 14,030 .| 10/09/2018. | ..
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD..........ccoovmmviimeiirnniirnnieinniesnesisnsiennns | covenes [ eoe | cvvieniens 180.000 46,586 650 10,903 .| 10/09/2018. | ..
447011 10 7 [HUNTSMAN ORD.....cooriviiiiireiiineeieresiesesiesseissesieessssessssessssssssssessssessssesesseness | cvnenes | eoe | cvvoeeeeens 890.000 21,387 579 .4,334 10/09/2018.
447462 10 2 |HURON CONSULTING GROUP ORD.......otviriuiiniiiiiierissisnsisiiessssssesssesessies | cevvenes 6,872 6,872 5,037 ..1,835 .| 06/28/2019. | ..
448579 10 2 |HYATT HOTELS CL A ORD....ccoooviiiiiiieiineeissesieseniesesisessesssssessssssssssssssesssssss | oo . 15,699 15,699 13,393 133 ..3,869 .| 10/09/2018. | ..
449172 10 5 |HYSTER YALE MATERIAL HANDLG CL A ORD......ccovrurirriirerniirernriseeessssiesnnnines | cvnene | oo | ververinsen 40.000 2,358 2,358 2,537 178) [ v | e (178) | e 12/16/2019.
44919P 50 8 |IAC INTERACTIVE ORD.......oooiriiiriiimiiireiiecesiesesiesesissesessesssssesssessssssssesssnsenns | coneeees 62,521 20,482 .| 10/09/2018. | ..
449253 10 3 [IAA ORD ..ottt | e 18,640 .6,538 .| 10/09/2018. | ..
44925C 10 3 |ICF INTERNATIONAL ORD........ccoooomiiimriiniiisnsisneiseseesssissssssssssssssssessniess | avvieoas 5848 | oo 45 2,147 10/09/2018.
44930G 10 7 |ICUMEDICAL ORD......covvieiirieiiieiiceiisseeiseesissssssssessssssssessssessssssssssssssenesens | cooeees 18,771 | e [ e | e | ceseeeeneenens (2,976) .| 10/09/2018. | ..
44980X 10 9 |IPGPHOTONICS ORD..........coovvirmiiinrieinnisnniinsssnssssssssnsisssssssssssssssssssssnnies | onneies 20,217 4,745 .| 10/09/2018. | ..
450056 10 6 |IRHYTHM TECHNOLOGIES ORD.........ccoomimieinieicieiiniiieseisseissneisssssssssssnesinns | cvines 8,294 .(139) .| 10/09/2018. | ..
45031U 10 1 |ISTARREIT ORD.. 270.000 3918 3,353 54 564 .| 06/28/2019.
45073V 10 8 |ITT ORD....oiiceiceee s | s 360.000 .26,608 20,318 212 .9,230 .| 10/09/2018. | ..
450828 10 8 |IBERIABANK ORD ..230.000 L7211 17,211 | 18,901 396 2,427 .| 10/09/2018. | ..
451107 10 6 |IDACORP ORD.. ..210.000 ...22,428 22,428 21,149 538 ..2,885 .| 10/09/2018.
45167R 10 4 [IDEX ORD......cooiiiiriiiireiireiieseisesi e | anvseons 265.000 45,580 30,903 511 12,121 .| 06/22/2018. | ..
45168D 10 4 |IDEXX LABORATORIES ORD.......ccocoomiiiiiiiiiciiiinsiisiissisiiesississssssissssssseniss. | venins | oo | oevienens 350.000 ...91,396 26,289 .1 10/09/2018. | ..
452308 10 9 |ILLINOIS TOOL ORD........ccoveurieireiineiineiissesissiienssesssssssssssssessssssssessnsssssssesnnss | evinnes | ooe | woeenes 1,179.000 211,784 4,799 62,416 .| 10/09/2018.
452327 10 9 |ILLUMINA ORD 600.000 199,044 19,086 .| 10/09/2018. | ..
45245E 10 9 [IMAX ORD....coiiiiiiiriiinirsie et ensssesensne | srenens C 220.000 4,495 356 .110/09/2018. | ..
45253H 10 1 |IMMUNOGEN ORD... 620.000 3,165 1,407 .| 08/14/2019.
452907 10 8 | IMMUNOMEDICS ORD.......couuuriiimriimiiiieiiesssissessssesisesssesessessssessssssssssssssssens | oo 580.000 12,273 ..3,996 .| 10/09/2018. | ..
45337C 10 2 [INCYTE ORD........cosmviimriiinniineiisssiinsisssisssissssssssssssssssssssssssssssssssssssssssnns | avviins | ane | oevveennes 710.000 | ..oocoovvviens 61,997 61,997 46,512 16,848 .| 10/09/2018. | ..
45378A 10 6 |INDEPENDENCE REALTY ORD.......ccoooomiriiiriiirieisesiesesisesisessssseseseesssssssssissseens | coneeees 390.000 5,480 5,480 4511 | o 70 968 .| 06/28/2019. | ..
453836 10 8 |INDEPENDENT BANK ORD.......cccovriiiiirnriiinninisisnnissensssesessessssssessssssssssssesssssnene | avinnnee | e | svevernnene 110.000 9,158 9,158 9,263 | .o 187 1,423 10/09/2018. | ..o
453838 60 9 | INDEPENDENT BANK ORD.........cooiriiireiiceiieneiiesenieseiiesesissesssesesssssssssssssessnsens. | cveenes 90.000 2,039 2,039 1,961 32 T8 | e | e I8 | s 06/28/2019. | ...
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45384B 10 6 |INDEPENDENT BANK GROUP ORD.......coommiiiiiirieiirnniisneiessisesessseseisesesssseiens | coneeees 90.000 4,990 4,990 6,122 90 870 .| 10/09/2018. | ..
456237 10 6 |INDUSTRIAL LOGISTICS PROPERTIES ORD ..175.000 3,924 3,924 3,413 231 481 .| 12/27/2018.
45667G 10 3 | INFINERA ORD.........ciiiimiiimieiiieeiscesisesisesisesis s sssssssennes | o 640.000 5,082 5,082 3,035 ..2,046 .| 04/22/2019. | ..
45688C 10 7 [INGEVITY ORD....oiiiiieiiiiircriiissiesiersesssierssssesessssssssessesssssssenssssssssessssssssessesnns | oenseees | eon | seerersnees 180.000 | oo 15,728 | ..........87.380 | o 15,728 | ...... 16,929 664 .110/09/2018. | ..
457030 10 4 |INGLES MARKETS CL A ORD 60.000 2,851 2,851 2,034 10 817 .| 08/14/2019.
457187 10 2 |INGREDION ORD 290.000 26,956 | ........92.950 | .o 26,956 | ...... 29,906 183 726 450 .| 10/09/2018. | ..
45765U 10 3 |INSIGHT ENTERPRISES ORD.......ccooiiriiiriiiiniiiniinniisssicssniissssisssssssssssnsssnns | avviins | ane | cvvvennes 150.000 | .oovvvvvriiis 10,544 | .......70.290 | oo 10,544 7,418 .| 10/09/2018. | ..
457669 30 7 |INSMED ORD.......oiiiuiiieirieiiiieiisreeiesesisessssessssesisss e | oo 310.000 7,403 7,403 5,059 .| 10/09/2018. | ..
45768S 10 5 [INNOSPEC ORD......covuiiiirirniisneieiesisesessssssessssssssssssssesssssssssessssssssesssessssssssenss | svsvenes | oer | verensns 100.000 | ..oovevirrerninee 10,344 | .......103.440 | ......ccovvvirrenee 10,344 7,214 102 10/09/2018.
45772F 10 7 [INPHIORD......oooiiiireieceeneiieceiiesesiesesiesesissssissessssessssessssssssssssssssssssssssssssnssss | connenen | e | coneeeinns 180.000 | ..ovvvvriiis 13,324 | 0o T4.020 | 13,324 6,122 .| 10/09/2018. | ..
457730 10 9 |INSPIRE MEDICAL SYSTEMS ORD........ccooomiiiiiiiiiiiiiniinsissiissisisssississiissiinns | ceviens 50.000 3,71 3,711 3,033 .| 06/28/2019. | ..
45774N° 10 8 |INNOPHOS HOLDINGS ORD..........ccoveeurieeireiirneiiseiisssiessssesssissssssssssessssesssssss | aeveeoas 80.000 2,558 2,558 2,328 38 06/28/2019.
45774W 10 8 |INSTEEL INDUSTRIES ORD........occooriiirriireiiieiieneiiesesieseseesesssesssssssssssesesssnenns. | ceevenns 1,612 1,726 .1 12/16/2019. | ..
45778Q 10 7 |INSPERITY ORD....c.ovririmiiriririernisierssiseeenssssssessssesssssssessssssssessssssssssssessnnssesse | avvnenee [ re | sverernnen 160,000 | i 13,766 | 1iin.86.040 | oo 13,766 | ...... 18,198 192 [ | e, .1 10/09/2018. | ..
45780L 10 4 [INOGEN ORD........cooouieiimriiiriiieceiiesesseseseesessesessesesssesessesessesese s esesiesssieins | coieees 5466 | ... 18,417 | oo [ e | cereieeneisessisensins | e 10/09/2018.
45780R 10 1 |INSTALLED BUILDING PRODUCTS ORD..........ccosvuiiiirieriiiiisiisiisiississesseissions | e 95.000 6,543 6,543 5,330 .| 08/14/2019. | ..
45781D 10 1 |INOVALON HOLDINGS CL A ORD........oooirviirriimiiineiisneiisseiessssessssessesessssessens | aevveons 290.000 5,458 5,458 4,207 .| 06/28/2019. | ..
45781U 10 3 |INSTRUCTURE ORD.......coooiiiireiireiieceiinseiiesesiesessesessesessesesssesesssessssessssesssens | snvvnns | ene | cevvieeees 130.000 | ..oovvvererrienen: 6,267 6,267 5,846 03/19/2019.
45781V 10 1 |INNOVATIVE INDUSTRIAL PPTY ORD.....covinrirerriirirnrisrenssiessessssesenssssssssssennns | snvens . 30.000 2,276 . 2,276 3,706 | .o 30 23 | e | e .| 06/28/2019. | ..
45784P 10 1 |INSULET ORD......coouiiiiriiinieeeseeiseesiesessesesssssessesesssssssssesesssssesssssssssssessssssssseseses | connenes | e | coneevio 240.000 | ..ooovverrrinnnn 41,088 | ... 171.200 | o 41,088 | ...... 21,814 .| 10/09/2018. | ..
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD........coocmmrvirrrermreiieeiinsisnssisssiseseees | v 290.000 .16,901 58.280 | .oovvririiiens 16,901 | ...... 17,699 10/09/2018.
458140 10 0 | INTEL ORD......cooieririeiireeiiieiiseeessessesssssssssessssssssssssssssessssssssssssensssssessnseses | conenes | eoe | oeees 15,655.000 936,952 59.850 1.936,952 | .o 438,138 19,255 | ..o [ e .| 10/09/2018. | ..
45826H 10 9 |INTEGER HOLDINGS ORD.........coomieiriiereiimneiiesesisesiesessesssessessssessssssssnssins | anvvnns | ene | cevvieeees 130.000 | ..ovveoriiiees 10,456 9,911 .| 10/09/2018. | ..
45826) 10 5 | INTELLIA THERAPEUTICS ORD.........ccoooviiriiirriinniineiseiesssiessssessssesssssssnssssns | cvienes | ooe | covenniees 150.000 | .ooovveirrinens 2,201 2,455 06/28/2019.
458334 10 9 |INTER PARFUMS ORD........ccooiiiiiiriiceiisenicesiesesessesissessssssssssssssssssssssesssssans. | v 5,389 | oo 23 58 .103/19/2019. | ..
45841N 10 7 |INTERACTIVE BROKERS GROUP CL A ORD.......cccoovmiumiminiiniiinnieninsnisniseiennins | evvnies | eor | 00000000e300.000 | i 13,986 | ........46.620 | .................. 13,986 | ...... 16,647 120 .110/09/2018. | ..
45845P 10 8 |INTERCEPT PHARMACEUTICALS ORD 9,626 .| 10/09/2018. | ..
458665 30 4 |INTERFACE ORD.. 240.000 3,982 5,131 62 .| 10/09/2018.
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD........coccommviiimmiiineinniisnniissseissnnisneissnens | oeneies | | coneiens 2,020.000 186,951 | .........92.550 | ..................186,951 | ...... 87,128 2,222 .| 10/09/2018. | ..
45867G 10 1 |INTERDIGITAL ORD.........coomiriiirieiiriniesiseeseesiseseissseesesessesesssssssssesessssesssesessens | coovenes | ove | cveeeeeens 140.000 | ..ooovveerriiens 7,629 | ........54.490 | .o 7,629 | e 10,511 196 .| 10/09/2018. | ..
459044 10 3 |INTERNATIONAL BANCSHARES ORD 230.000 9,906 10,017 242 .| 10/09/2018.
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD..........coooviimmiiinerineiienniesnniesnnnes [ eovenes [ eoe | e 3,043.000 | ...ovvvrunnnn 407,884 | .......134.040 | .................407,884 | ....... 377,989 18,787 .| 10/09/2018. | ..
459506 10 1 | INTERNATIONAL FLAVORS & FRAGRANS ORD..........coomiveerverrriieneisenesinseninnnnes | evvenes [ eoe | cvireeeeens 270.000 ....34,835 234835 | e 15,122 203 T4 | e [ e .| 06/22/2018. | ..
460146 10 3 | INTERNATIONAL PAPER ORD.... .rr....1,660.000 | . ...76,443 76,443 | ... 74,119 3,341 .| 10/09/2018.
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.........ccoumvieiiiriieenieieeeienesienesenene | evvenes [ eoe | e 1,360.000 31,416 5,386 1,278 .| 03/28/2007. | ..
46071F 10 3 |[INTERSECT ENT ORD.....cceviiiririiirirniersnssiessssssssesssessssssssesssssssssesssssssssesssssssnses | svsvenes | oer | vernnenns 130.000 | .oovvvriiiriians 3,237 2,958 .| 06/28/2019. | ..
46116V 10 5 |INTL FCSTONE ORD . 60.000 2,930 2,375 .| 06/28/2019.
46116X 10 1 |INTRA CELLULAR THERAPIES ORD.......cocoomrrieriiimiiieniinsesissessssessssesssssssesesens | coneenen | e | coneevinns 190.000 | ..oervernrrirnnens 6,519 2,411 .| 04/22/2019. | ..
461202 10 3 [ INTUIT ORD......oooiiiiiiiiriiisssississssssssssssss s snsssnnees | coeines 995.000 260,620 ....104,921 1,930 64,755 .1 12/18/2018. | ..
46120E 60 2 |INTUITIVE SURGICAL ORD. OSSP SROPSPOURSPTORPTOOOOR VVURVOPRN DOVR IO 440.000 | ....ooooverrennad 260,106 ...115,851 49,381 .| 10/09/2018. | ..
46131B 10 0 |INVESCO MORTGAGE CAPITAL REIT ORD.......covvvviirerrivirirnniersirnsierssiseerenssninne | wvvvnes | oer | svernnes 460.000 | ....ccovvrierinnnns 7,659 6,978 230 814 998 10/09/2018. | ...
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46146L 10 1 |INVESTORS BANCORP ORD........cooriiiiiiriiireieereeisesessesesisesessssesessessssssssesenes | evvenes | eoe | woeeees 1,000.000 | ..oooovrveonneens 11,915 | 11915 | 11,915 | ... 12,180 440 B15 | | e 1,515 .| 10/09/2018. | ..
461730 50 9 |INVESTORS REIT ORD.... 50.000 3,625 3,625 2,934 | v 35 35 692 692 |.. .| 06/28/2019.
461851 10 3 | INVITAE ORD......coooiiiiriiimceiiereieeceieesesisesessesessseseseesesissessssesssessesessessseesssins | oo 290.000 4,678 4,678 TABT | e e [ e | e (V) N (2,453) | .. .103/19/2019. | ..
46187TW 10 7 |INVITATION HOMES ORD......cooooimviimrirneiinnsisnssissnsissssisssssssssssssssssssssssssssnns | avvisins | ane | eoveee 1,200.000 .35,964 ..35964 | ... 26,868 624 11,868 | ovveoorereiienriins | oo 11,868 .| 10/09/2018. | ..
462222 10 0 |IONIS PHARMACEUTICALS ORD 510.000 .30,809 ..30,809 22,899 ..3,239 3,239 .| 10/09/2018.
462260 10 0 |IOVANCE BIOTHERAPEUTICS ORD.........cccvueurriimriimrniisesieesissesissssssssssssnssinns | evnenes | eoe | cverneeeens 450.000 | ...oovveeriienans 12,456 ..12,456 4,971 WTA85 | e | e 7,485 .| 04/22/2019. | ..
46266C 10 5 |[IQVIAHOLDINGS ORD........cccoorimmmiimriinniimsiisnsiinssssssssssssssssssssssssssssssssssnnss | avviins | ane | cevveenesd 660.000 | .....ooccuvreenne 101,977 101,977 | ...... 84,077 25,304 | .ooovieriennini | s 25,304 .| 10/09/2018. | ..
46269C 10 2 |IRIDIUM COMMUNICATIONS ORD.........coorvierrreimierirnerineeisesessesessesessesessssenns | ceevenas 390.000 9,610 9,610 7,983 V2414 | s [ 2,414 .| 10/09/2018. | ..
462726 10 0 [IROBOT ORD......cviriiirriinirnieisnsisisessssessesssesssssssssssssssesssssssssessessssssesssssssssasssenss | avinnnee | e | sveverenene 110.000 | .covvvveriireennn8,969 | 1050630 | s 5569 | ... 10,450 10/09/2018.
46284V 10 1 |IRON MOUNTAIN ORD.......coooommririrririerinesieeeisssnsesssessessssesssssessssesssssssssssnesens | coneenes | e | coveeens 1,150.000 | ....................36,651 | ..........31.870 | ........... 36,651 | ...... 38,594 Akl 2,811 .| 10/09/2018. | ..
46333X 10 8 |IRONWOOD PHARMA CL A ORD......ccocouoriiimrriiriiireiiesesiesessesssisessssssssessseenes | oneeees 560.000 7,454 8,226 .| 10/09/2018. | ..
46571Y 10 7 |I3VERTICALS CL A ORD.......cooiiiiriiiriiisreiinesissesisesisesisesissssssssssssssssssns | onnenes 1,695 1,702 12/16/2019.
465741 10 6 | ITRON ORD.....coooiiiiiiiiciiieceiiesesiesesiesessesesiesesees s esssineses | oo 11,753 8,156 .| 10/09/2018. | ..
46590V 10 0 |JBG SMITH PROPERTIES ORD......ccvviririiiireirieiireinsiessesssesssssssssssssssssesssssessenss | sevenes 16,754 39.890 | ..ccovvvrennn 16,754 | L. 15,590 | .ovverivreiennes 95 420 .1 10/09/2018. | ..
466032 10 9 |J AND J SNACK FOODS ORD........coovmmveimviireeieneeisnneessesissessssesssnessssssssssseennns | evevnnes | eoe | eeverennnerne 10,0000 | i 12,899 | ......184.270 | .................. 12,899 | ...... 10,357 | oo 40 140 10/09/2018.
46625H 10 0 | JPMORGAN CHASE ORD.......coouiiiiiiiiiiinirisiississiesissessssssssssssesssssssenssnsienns | onnies | onn | ovvees 11,287.000 | ..c.coevvvnee 1,573,408 | .......139.400 | .............1,573,408 | ....... 567,491 36,303 .| 06/22/2018. | ..
466313 10 3 |JABIL ORD....ccooiiiiiiiiceiiceiceseiseisesi s | o 670.000 27,691 | 41330 | i 27,691 | 16,562 214 11,082 .| 10/09/2018. | ..
466367 10 9 | JACKIN THE BOX ORD.........orvvemirimirieeeireeeiseseisessisessssesssssssssesssssesssssesessnses | evvenes | eoe | coveeeeens 110.000 | .ooovvvecrriiennens 8,583 X 9,265 176 44 A4 | 10/09/2018.
469814 10 7 | JACOBS ENGINEERING GROUP ORD........cooruiiirririiiiiiinniiesiesisssssissiiesiens | cevvees 520.000 46,712 89.830 46,712 | ...... 39,868 354 16,312 | oo | v 16,312 .1 10/09/2018. | ..
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD........cociiriiireiereeirneniiniesnsssenessenesisssesnnns | cvevies | ene | cevees 1,220.000 | ..ccovvvinrienns 26,071 | ........... 21.370 26,071 | ...... 27,694 2,215 VA,892 | s [ e 4,892 .| 10/09/2018. | ..
47580P 10 3 |JELD WEN HOLDING ORD.........ccosmiimrriinriiinniinnniinssisssisssisssssssssssssssssssssnnns | onneees 270.000 6,321 23.410 6,321 6,188 V2484 | e | e 2484 | o, 10/09/2018.
476405 10 5 | JERNIGAN CAPITAL ORD.......ccoooiiriiireiireeieneeiesesisesesissesessessssssessssssssssesssssssnns | oo . 90.000 1,723 1,723 1,585 | oo 32 LIS O IO 138 .1 12/16/2019. | ..
477143 10 1 | JETBLUE AIRWAYS ORD......cooouuriiimreieieiieceeiesesiesesisesessssesssesssssssesssssssssssssssensses | cvvenes | eoe | voeeees 1,270.000 | ...ocovoivieienas 23,774 | 18720 | e 23774 | 22,085 23,378 | s [ e 3,378 .| 10/09/2018. | ..
477839 10 4 | JOHN BEAN TECHNOLOGIES ORD..........ccooooommiirnniiinniinniissnsesniesssissssisssnienss | eviines [ eoe | cvvnnniees 120.000 | .ccovveivriis 13,519 | ... 112660 | ................ 13,519 | ... 13,141 48 4902 | | 4,902 10/09/2018.
478160 10 4 | JOHNSON & JOHNSON ORD.......ccooivvirreeimreeirceniseesissesissessssesssssssssssssssssessnnees. | evvenes | eoe | voeeees 9,028.000 ..1,316914 | ......145870 | ...........1,316,914 | ... 871,103 33,853 [ oo | e 151,851 | oo | e 151,851 .| 10/09/2018. | ..
48020Q 10 7 | JONES LANG LASALLE ORD.........ccoovvvmrirmrirnnnisnnsissnsissssissssssssssssssssssssssnssssns | soninnns | ooe | cveeneiees 204.000 35,514 | ... 174.090 | ..................35,514 | ...... 27,507 165 29,339 | s [ e 9,339 .107/01/2019. | ..
48123V 10 2 |J2 GLOBAL ORD.........coovviiriiiriiineiiineiiesisissssisssssessssessssssssssssssssessssssssssssssenns | connene | e | conneienns 180.000 16,868 | ........93.710 | ....................16,868 | ...... 13,666 162 A3T9 | | e 4,379 .| 10/09/2018. | ..
48203R 10 4 |JUNIPER NETWORKS ORD... <errr..1,380.000 33,989 ..24.630 39,703 1,049 ..(3,146) | ... (3,146) | .. .| 10/09/2018.
48238T 10 9 |KARAUCTION SERVICES ORD.........ccocoommmiiimiiiiniiinniisniisssissssssssnsssssnssssnssnns | conneies | e | conneiions 535.000 ....11,658 790 | e 11,658 | 11,346 102 102 312 ..312 .| 10/09/2018. | ..
48242W 10 6 [ KBR ORD.....iiiiiiceiiceiieceiisesisesissesis s | cnesenas 560.000 17,080 30.500 17,080 | ...... 12,135 | s 45 179 28,579 | s [ e 8,579 .| 10/09/2018. | ..
482480 10 0 |KLAORD LG112,247 62,471 1,953 55,868 55,868 .| 10/09/2018.
48273U 10 2 |K120RD 3,053 4,997 .103/19/2019. | ..
48282T 10 4 |KADANTORD........... 4,214 3,632 18 .| 06/28/2019. | ..
48283N 10 6 |KADMON ORD 2,559 1,503 .| 10/15/2019.
483007 70 4 |KAISER ALUMINUM ORD 6,653 6,331 144 .| 10/09/2018. | ..
483548 10 3 |KAMAN ORD......coiiiiiriiiineinieissisie et sessssssssesssssssssesssenss | avsnenes 7,251 7171 88 .110/09/2018. | ..
485170 30 2 |KANSAS CITY SOUTHERN ORD. . . 26,650 | ...... 15,518 251 .| 06/22/2018.
48576U 10 6 | KARYOPHARM THERAPEUTICS ORD........ccoooiiiiiiiiciiriiississicsiesissiiensissiins | s 245.000 4,697 | ... 19.170 4,697 2,103 .| 08/14/2019. | ..
48666K 10 9 |KBHOME ORD......cccooiiriiiiriiiiniineineississssissssssssssssssssssssssssssssssnssssnssssnns | conneies | e | coneeveonns 340.000 | ...ccoovviinnnens 11,652 | ... 34270 | i 11,652 7,606 78 .| 10/09/2018. | ..
48716P 10 8 |KEARNY FINANCIAL ORD.......coooiiimriiimrieireeineseiessisessisesesssssssesessessssesesieses | oneeees 390.000 5,394 . 5,394 5,405 98 .| 10/09/2018. | ..
487836 10 8 |KELLOGG ORD......cccvviierrieiiereieiineieiesissiessssssissssssssssssssessessssssesssssssssenssssssssnse | avienees | ne | vosneee 1,000.000 .69,160 69.160 | ..ooovvevrreirnnnes 69,160 | ...... 63,099 2,260 12,150 | oo | e 12,150 [ .o 10/09/2018. | ..o
488152 20 8 |KELLY SERVICES CL A ORD........ooovviiericriceisceiseseisesesssssessessssssssssssesssnsssens | cvvenes | eoe | cvereeeeens 140.000 3,161 22.580 3,161 3,666 21 .(505) (LU 06/28/2019. | ...
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488360 20 7 |KEMET ORD.....coiiiiiiiiiiieiieiiesesiseseiessises s | oo 240.000 6,492 4,120 24 22,372 | e | e 2,372 .| 04/22/2019. | ..
488401 10 0 |KEMPERORD... 16,275 17,210 216 .2,335 2,335 .| 10/09/2018.
489170 10 0 | KENNAMETAL ORD.....ccooiiiiiiimriiieieiiereeiesesiesesiesesiesessssessesessssessesssssessseessssns | coieees .. 11,805 | .........36.890 | ................... 11,805 | ... 13,651 256 B | s [ e 1,155 .| 10/09/2018. | ..
489398 10 7 |KENNEDY WILSON HOLDINGS ORD.......ocosvuririrriiireriiiiernnieinssnsisrssssessessssesessenes | aveneres 11,150 9,910 110 420 22,085 | s [ e 2,065 .| 10/09/2018. | ..
49271V 10 0 |KEURIG DR PEPPER ORD 20,844 | ........28.950 | ..................20,844 | ... 16,538 432 .2,383 2,383 .| 10/09/2018.
493267 10 8 |KEYCORP ORD 75,090 | ........20.240 | .................. 75,000 | ...... 75,870 2,634 20,257 | oo | e 20,257 .| 10/09/2018. | ..
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD..........ccooovuimmiiniiinniiineiissiissssisssssssssssssssnnes | o 76,973 | ... 102.630 | ..oovvvvriiinne 76,973 | ..... 47,567 30,413 30,413 .| 10/09/2018. | ..
493732 10 1 |KFORCE ORD........coiiiiiieiireiieceiiesesisesisseseesssssesesssesesessssssessssessssssssssssssssssssins. | cveeies 3,573 39.700 3,573 3,157 32 A6 | e | e 416 .| 06/28/2019. | ..
494274 10 3 |KIMBALL INTERNATIONAL CL B ORD.....c.ovuiiriiereirnnircrnnisrsissnienssnssesessssssssenss | avvnnee | e | svvverenine 150.000 3,101 20.670 3,101 2,538 | o 14 14 563 | v | e 563 | o 08/14/2019.
49427F 10 8 |KILROY REALTY REIT ORD......ccoooiriiiimiiisreeieseiiesesieeesisesiesesesesesesesssessssessesens | coneeees 385.000 .32,302 83.900 | ..o 32,302 | ...... 28,651 187 724 28,093 | e | e .| 10/09/2018. | ..
49428) 10 9 |KIMBALL ELECTRONICS ORD........cccooiiiriiiniiniisiiicsiesiissississiississsssssssssssins | evvveens | e | evviensions 105.000 | ..ovvvevrrirenens 1,843 | ..o 17.550 1,843 1,884 (41) .| 12/16/2019. | ..
494368 10 3 |KIMBERLY CLARK ORD..........ccooouiriiiniiieiiieiessiissiesssssssssssssssssssssssssssssssnnes | cvvnnes | ooe | coienes 1,217.000 | ..coovvvenns 167,398 | ....... 137.550 | oo 167,398 | ...... 86,162 1,254 4,978 28,733 | oo | s 28,733 | .o 05/18/2012.
49446R 10 9 |KIMCO REALTY REIT ORD.......ccosmvuemriiirieririeniceeissesisssesssesessssssssssnesssssssssssssnnnes | evevnns | eee | ceveees 1,640.000 .33,964 20.710 33,964 | ... 25,879 459 1,837 29,938 | e | e 9,938 .| 10/09/2018. | ..
49456B 10 1 |KINDER MORGAN CL P ORD......covumriirririirerinsieesenisisesssiesssssssssesssssessesssssssnsonss | sonvenes | oer | sveres 59,680.000 | ..coccovvnene 1,263,426 | .......... 21.170 1,263,426 | ..coccvvenne 1,118,121 46,046 | ..o | e 184,347 | oo [ e 184,347 .105/29/2019. | ..
49714P 10 8 |KINSALE CAPITAL GROUP ORD..........cocueeiimeriiieeiieseieseeeseesesessssessssssssesessens | coneenes 80.000 8,133 | ........ 101.660 8,133 5475 19 22,658 | e | e 2,658 | ..o 03/19/2019.
497266 10 6 |KIRBY ORD......cccoiiiiiciiiciiciieniisiicicsisi s | cnsiens 230.000 20,592 89.530 | ..o 20,592 | ...... 19,325 25,099 | | e 5,099 .110/09/2018. | ..
49803T 30 0 |KITEREALTY GROUP REIT ORD......ccooooiiiiiniiiiniisniisssiissseissneesssssssssssnesines | conneees 330.000 6,445 | ......... 19.530 6,445 5,231 524 T95 | s [ e 1,795 .| 10/09/2018. | ..
498904 20 0 | KNOLL ORD.......ooiiiimiiimiiiiieiisresisesesessisessss s sessesessesessenenes | oo 200.000 5,052 25.260 5,052 4,595 68 457 | e | e 457 | s 06/28/2019.
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD.....ccovvuirririereriisirnsieissseesersssssiensnns | aveenns 520.000 .18,637 35840 | .o 18,637 | ...... 16,926 125 ..5,600 .1 10/09/2018. | ..
49926D 10 9 | KNOWLES ORD.......cooiriiireiireiineeiesesisesisesesssesessesessssssessssessessssssssssssssssssnns | aevsenns 350.000 7403 | .......... 21.150 7,403 5,086 .2,744 .| 10/09/2018. | ..
50015M 10 9 | KODIAK SCIENCES ORD.......cccmrviimrriimmriimreiisesssessesssssssssssssssssssesssssessssssssens | svnnens | ooe | sveveeenens 100.000 7,195 6,819 376 12/16/2019.
500255 10 4 |KOHL'S ORD......ccoouiiiiieiiieeieieeisseeisesisessessssssssessesssses s sssssessssssssenesssnsnes. | coeenes .670.000 | ...ccoovrirenn. 34,137 | 50950 | 34137 | ... 47,537 1,796 (10,311) .| 10/09/2018. | ..
50050N 10 3 |KONTOOR BRANDS ORD.........ccoovueuriiimreiimieiimsesessessssssessesissessssesssessssssssesesssens | ceevenns ..192.000 8,062 2,472 215 25,590 | e | e 5,590 .| 04/09/2012. | ..
50060P 10 6 |KOPPERS HOLDINGS ORD.........ccoooueimiiiimiiiiniinniiisniiississsssssssssssssssssssssssans | conneees 90.000 3,440 3,440 2,642 797 06/28/2019.
500643 20 0 |KORN FERRY ORD.......ccooooiimiiimiiieeiiniisenieseseisssssssssssssssssessssssssssssssssssssneses | cooines 230.000 9,752 | 0042400 | oo, 9,752 | ...... 10,868 | ...oovverriiren 23 92 658 .| 10/09/2018. | ..
500688 10 6 |KOSMOS ENERGY ORD......ccriueriiiririiiiiinieresssiessessssesessssssssesssessssssssessessssssenss. | avsenes 960.000 5,472 5,472 8,880 174 1,574 .110/09/2018. | ..
500754 10 6 |KRAFT HEINZ ORD et | [ | e 2,439.000 78,365 | ........32.130 | .o 78,365 | .ocoovviens 113,575 3,902 (26,609) .| 10/09/2018. | ..
50077B 20 7 |KRATOS DEFENSE AND SECURITY SOLS ORD.. 360.000 6,484 6,484 5,753 731 .1 03/19/2019.
50077C 10 6 |KRATON ORD......coooiiriiiriiiiniiisnsississsissssssss s sssssssssssssssssssssssssssnnns | avvseons 3,038 4,944 418 .| 10/09/2018. | ..
501044 10 1 |KROGER ORD.......ccoooummmiiimiiinmieieneiisnesissesisnesisnessssesssssssssnssssesssssssnssssssesns | wooneene | eoe | voreees 1,160,000 | ciiiiiiiiienn.33,628 | 10000i28.990 | oo 33,628 | ... 32,399 696 1,728 .| 10/09/2018. | ..
50127T 10 9 |KURA ONCOLOGY ORD. 1,650 2,362 (712) .| 06/28/2019.
501797 10 4 |LBRANDS ORD.......cccoocommmriiimriinriisneiisnniisnnsisnnsissesssnsssssssesssssssnnssssssssnnsnnnnes. | wvennnne | ooe | eveeeenen330.000 | i 16,852 | 10000 18.120 | i 16,852 | ...... 26,821 TA16 | e [ e (7,022) .| 10/09/2018. | ..
50187A° 10 7 |LHC GROUP ORD......ccccoveiiririiniinsisciiesinisssicssississsississsssssissssssssssssssinnins | avenne | one | sveenneeens 11000000 | i 15,154 | 437,760 | e 15,154 | ...... 11,006 4,827 .| 10/09/2018. | ..
50187T 10 6 |LGIHOMES ORD.. . 80.000 5,652 5,652 5,446 206 .| 04/22/2019.
501889 20 8 |LKQ ORD......cooiiiiiiiiiriiiciieceiieseiiecesiesesiesesissesisesssissssisssssssssssssssesssssssssennnes | cvnenes | eoe | weeeees 1,280.000 45,696 | .........35.700 | .o 45,69 | ...... 38,472 15,322 .| 10/09/2018. | ..
50189K 10 3 |LCIINDUSTRIES ORD......coocirvimrrirmerirnsisnssssssesessssssssssssssssssssssssssssssssssnsses | oneenes 90.000 9,642 | ........ 107.130 9,642 7,069 230 ..3,630 .110/09/2018. | ..
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD 360.000 33,210 92.250 33,210 | ...... 22,914 360 11,221 .| 10/09/2018.
502175 10 2 |LTC PROPERTIES REIT ORD........coovvieriiimriiimreiimneieseissessssesssssssssessssessssssens | evnenes | eoe | cvvveeeeens 150.000 | ..oovvernrrirnnens 6,716 | .......... 44.770 6,716 6,602 342 464 .| 10/09/2018. | ..
502431 10 9 |L3HARRIS TECHNOLOGIES ORD........coccoomviimmniiineisnniisnnisnsisneiesnsissnniesnnsnnns | evvvnnes | eoe | cvvnenneen 12,000 | i 152,756 | oo, 197.870 | oovvvvivi 152,756 | ...... 56,888 1,816 72,959 .| 10/09/2018. | ..
505336 10 7 |LAZBOY ORD ceerrvnerernnesnnenesssessssesssssnsnenns | || e 180,000 | i 5,666 | e 31.480 5,666 5218 95 679 ...679 |.. .| 10/09/2018. | ..
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD........cccoccsvrmrnernnenrrrernnirennnennnee | ovvinee | oor | rere0r0ee355.000 | ovvnirriiinnnnd 60,055 | ........ 169.170 | oo, 60,055 | ...... 35,602 15,198 | oo | v 15,198 | .o 10/09/2018. | ...ovvverrrans
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505743 10 4 |LADDER CAPITAL CL A ORD......coocosiivimmiiiriiirneisseseisessissessisessisesssssesesosesessssenes. | oo 342.000 6,170 6,170 5,858 116 543 877 .101/07/2019. | ..
511637 10 0 |LAKELAND BANCORP ORD 200.000 3,476 3,476 3,229 50 247 .| 06/28/2019.
511656 10 0 | LAKELAND FINANCIAL ORD.......ccooiiiimriiireiiseiiieeseesssissessssessessssssesessssseneees. | evvenes | eoe | cvveeeeens 110.000 | ..oovvercrriieens 5,382 5,382 5,104 99 278 ..218 .| 04/22/2019. | ..
512807 10 8 |LAMRESEARCH ORD.....c.oiuciiiireiiiiierisisiesieisssssie s ssssisssesssssssssssenssnsns | avsenes 553.000 161,697 161,697 [ 51,460 636 1,853 86,395 | ..o [ e 86,395 .110/09/2018. | ..
512816 10 9 |LAMARADVERTISING CL AREIT... 335.000 .29,902 ..29,902 25,334 1,286 8,727 6,727 .| 10/09/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD..........cooveurviriiirnrirniisseiseseissseesssessessssnsesens | evoneees | eoe | cvvneeeens 590.000 | ....ovvrvivrneenn 50,758 | ..........86.030 | ....................50,758 | ...... 44,032 472 L1357 | e | e 7,357 .| 10/09/2018. | ..
513847 10 3 |LANCASTER COLONY ORD.......cocoommiimmiiinniiiiniinnisnsiissesssnsssssssssnssssssssnssss | coenes L1207 | 160.100 | ..ccovvvieren 11,207 | 10,348 LI O I (1A73) | s .| 10/09/2018. | ..
515098 10 1 |LANDSTAR SYSTEM ORD........ccooriuireiiieiiieeisesiesesisesesesssissssssesssssssssssensessnees | v ..15,942 | ... 113.870 | .ccovvvieeee.. 15,942 | L 11,794 98 2,548 .| 06/23/2017. | ..
516544 10 3 |LANTHEUS HOLDINGS ORD.......cccovurirririreirnrieirerisisisssssssssssssesssssssesesssssssssesssnns | avinsnee | e | svvverenene 160.000 3,282 20.510 3,827 .(546) 04/22/2019.
516806 10 6 |LAREDO PETROLEUM ORD.......cccomiriiiierirenineeisseeessesisssesssssssssssenessssssssesssssnsess | evvenes | eoe | coeneeeeens 780.000 | ..o 2,239 | e 2.870 2,223 16 .1 12/16/2019. | ..
517834 10 7 |LAS VEGAS SANDS ORD........cooviiiiiciiriiiiniinsiiciiesisssissississssssssssssssssisssns | oossees | oo | eoviiens 1,440.000 99,418 69.040 | ..o 99,418 | ...... 83,938 4,435 .1 10/09/2018. | ..
518415 10 4 |LATTICE SEMICONDUCTOR ORD.......cccoiimiirimriiriiiiniiisneiissessssesssnssssnssssnesenns | evvnnes | eoe | cvveeneens 480.000 | ...coooovvrverirnns 9,187 | oo 19.140 9,187 6,178 03/19/2019.
518439 10 4 |ESTEE LAUDER CL A ORD......oooiriieiieiieiineiieneniesesissesssesesssesssssesessssssssssessssnens | covenes | eoe | coveeeeens 742.000 | ..cooovrins 153,253 | ........ 206.540 | ..ccovvvnenen. 153,253 | ..... 47,311 1,278 .| 08/08/2018. | ..
518613 20 3 |LAUREATE EDUCATION CL A ORD 330.000 5811 .1 10/09/2018. | ..
521865 20 4 |LEAR ORD.......ooiiiiiiriiiiriiiiceiieseiisseiiesessesesiessssssessesessssssssssssesssesssssssssssnssens | cvnenes | eoe | coeeeneens 260.000 | ...covveerriennn 35,672 780 10/09/2018.
524660 10 7 |LEGGETT &PLATT ORD......cosiviiiiiiriiiriiiseiieseisssessesessesessessssesssssesssssesssssssnes | oo 525.000 .26,686 210 819 .| 10/09/2018. | ..
524901 10 5 |LEGG MASON ORD [ESSTEURRNS B 340.000 12,209 136 503 .| 10/09/2018. | ..
525327 10 2 |LEIDOS HOLDINGS ORD.........coiriuerriimreiimreiiesesissesessesssesesssesesssssesssesesssssssssnesens | cvnenes | eoe | coveeeeens 570.000 | ...ocooovvirerneens 55,797 752 10/09/2018.
525558 20 1 |LEMAITRE VASCULAR ORD......ccoriirmriririninieisniesesssesesssssssssssesssssssessssssssessees | cennnes | aon | veresennennd 65.000 2,337 .| 12/16/2019. | ..
52603A 20 8 |LENDINGCLUB CORPORATION.........coovuuriermceirceiirieienessesessssessesesssseseenessnenes | coneeees 274.000 3,458 .| 04/22/2019. | ..
52603B 10 7 |LENDINGTREE ORD......coooumirriirriiriiresisesissssssssessssessessssessssesssssssssesssssesssens. | oneeees . 30.000 9,103 | ....... 303.440 6,511 10/09/2018.
526057 10 4 |LENNAR CL A ORD.......coooviiiiiiieiiieiieceiiesesieesisssssssssssssssssssssssssssssssssnssssnsnes | evienes | eoe | woeeees 1,000.000 55,790 55.790 | ...occoovverennn. 55,790 | oo 44,320 160 .| 10/09/2018. | ..
526107 10 7 |LENNOXINTERNATIONAL ORD........ccoooimivimrmrirrnriineissseiseseissesessesesssesessssessesess | covenes | eoe | cvveeneens 140.000 | ..ovveoriies 34,156 | ........ 243970 | ..o 34,156 | e 29,326 108 395 .| 10/09/2018. | ..
529043 10 1 |LEXINGTON REALTY REIT ORD........cccooommmiiimmiiinniiinniessnissiissniissssssssisssnsiens | covnes 860.000 9,133 | oo 10.620 9,133 TA04 | s 90 417 10/09/2018.
530307 10 7 |LIBERTY BROADBAND SRS A ORD.........ccooiviimiiimreiirmemiseseenemisnessssessssesesneses | o 12,456 | 124.560 12,456 8,252 .| 10/09/2018. | ..
530307 30 5 |LIBERTY BROADBAND SRS C ORD.......ccccoeuiiiuiiiriiiiiesiiiisssssisissssisssssssnnies | covvees ..52,815 | ........ 125.750 52,815 | ...... 34,553 .1 10/09/2018. | ..
531172 10 4 |LIBERTY PROPERTY REIT ORD........cccoouimimiiimiiineiiiiniisssiisssiisssessssssssssssesinns | v 35730 | ..... 25,836 244 970 .| 10/09/2018. | ..
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD.... ..16,436 14,300 .| 10/09/2018.
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD.........cccorvvmmmiimiiiiniisniisniiisniiinnnes | coines s 32,254 | ...... 28,247 .| 10/09/2018. | ..
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD.........cccocoemmrvememvirmnnrimnneensneesenennecnns | eviveeee [ eoe | eveeeerene800.000 | i 36,772 | 1 45.965 | oo 36,772 | ..... 28,072 .| 10/09/2018. | ..
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD........cccovrivmririrriiinernsiernsiessesinsens 4,816 4,022 .| 04/22/2019.
531229 88 8 |LIBERTY MEDIA LIBERTY BRVS SRS C ORD.......ccccoouvueimiieriiimieisnniissniieneiienes [ o 4,431 4,194 .| 06/28/2019. | ..
531465 10 2 |LIBERTY TRIPADVISOR HOLDIG SRS A ORD.......ccocoevimiiiiiiiiiiciieniisiissiissiins | cevies 2,205 5,145 . .| 12/18/2018. | ..
53220K 50 4 |LIGAND PHARMACEUTICALS ORD. . 80.000 8,343 8,343 18,815 .(2,513) .. .| 10/09/2018.
53223X 10 7 |LIFE STORAGE ORD.........coomiiiiriiiriiireiiesesienesissesisssesssesesssesssssesessssesssssssssssssnns | connenen | e | coneeeinns 180.000 | ..oovveoriiis 19,490 | ....... 108.280 | ..coovvveneenn 19,490 | .. 16,834 720 | oo | cvvvreriinnnn2y 752 [t | s 2,752 .| 10/09/2018. | ..
532457 10 8 |ELILILLY ORD...coiiiiiriiriiriseieisissiessssseessssssssessesssssssesssssssssessssssssesssssssssenssenss | aviennes | ne | vonsees 3,663.000 | ..ooovercrnenn 481,428 | ....... 131430 | .................481,428 | ....... 289,823 5,492 AT 575 | i | e 47,575 .| 12/16/2019. | ..
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD... 250.000 24,183 22,362 123 470 4,470 4,470 .| 10/09/2018.
534187 10 9 |LINCOLN NATIONAL ORD.......cosriuemiriimreiimieeieesisssessssssesssssssssesssessssssssessssins | v 880.000 51,929 61,706 1,302 BTTE | s [ e 6,776 .| 10/09/2018. | ..
535555 10 6 |LINDSAY ORD........ccoooviirriiinriinniinniisssiesssisssssssssssssssssssssssssssssssssssssssnsses | svinnns | ooe | sovesonneeons 45.000 | ..o 4,320 3,898 28 421 L4210 | .1 08/14/2019. | ..
535919 50 0 |LIONS GATE ENTERTAINMENT CL B ORD.......ccoooomiriiriiiereiiecniieneriisseiseceisenens | v 390.000 3,873 8,654 | oo | e [ e | e (1,931) | oo (1,931) .. .| 10/09/2018. | ..
536797 10 3 |LITHIAMOTORS CL A ORD......ooriririrriirieiiieserssiessssssssssssesssssessessssssssesssness | convnnes | oo | veresennen 90.000 | .o 13,230 7,019 107 6,360 | ..o [ e 6,360 | .o 10/09/2018. | ..o
537008 10 4 |LITTELFUSE ORD......ccoooiiriiireiiiceeisceiiecesiseseisesesssessssssssssssssssssssssesssessssssssssssnnns | evvnnes | coe | covereneeenns 90.000 | .oooovrrinnens 17,217 16,394 164 1784 | e | e 1,784 | e 10/09/2018. | ....cccvvvvvnves
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538034 10 9 |LIVE NATION ENTERTAINMENT ORD........cooovomriiimiiemeniineeiesesissesissseisensisnneins. | evvenes | eoe | coveeeeens 550.000 | ..oovvrvieerneens 39,309 | oo 71470 | i 39,309 | e 27,847 12,221 .| 10/09/2018. | ..
538146 10 1 |LIVEPERSON ORD... 230.000 8,510 5,387 4,172 .| 10/09/2018.
53814L 10 8 |LIVENT ORD......coooiiiiiiiimriiieneiieseiiecesieseseesesssesesssssssesesss s esssssessseesssines | oo 514.000 4,395 8,378 | oo | s [ e | s (1,984) .| 10/09/2018. | ..
53815P 10 8 |LIVERAMP HOLDINGS ORD........cocoomiiiiiiiniriiniissisiiesiesississsiessiesiesisssssssians. | cvienes 1442148070 e 14,421 | 14,019 .2,832 .| 10/09/2018. | ..
539830 10 9 |LOCKHEED MARTIN ORD... ..303,716 ....159,630 7,020 99,481 .| 10/09/2018.
540424 10 8 |LOEWS ORD 74,483 49,004 355 ..9,890 .| 02/08/2016. | ..
54142L 10 9 |LOGMEIN ORD 200.000 17,148 (17,148 | 16,492 260 834 .| 10/09/2018. | ..
546347 10 5 |LOUISIANA PACIFIC ORD 570.000 16,912 29.670 | ... 16,912 | ... 13,412 308 4,247 .| 10/09/2018. | ..
548661 10 7 [LOWE'S COMPANIES ORD.......ovuiiriiriiiiiirerisisisesssssssssiesssssssssessssssssesssssssssens | sossnes . 2,874.000 344190 | ........ 119.760 | .ooovvcvinns 344190 | ....... 252,397 5,880 78,748 10/09/2018.
550021 10 9 |LULULEMON ATHLETICA ORD.......ccoooiiriiireiimeiiecenienesiesesiesesesesesssesesssssessesesens. | v c ...90,351 | .......231.670 | ccoovvvirrrin 90,351 | ...... 58,601 42,923 .| 10/09/2018. | ..
550037 10 7 |LUMBER LIQUIDATORS HOLDINGS ORD.........ccccociumiiiiiieriiiiniinsiisiiesissiiniies | cevves 1,172 1,235 (62) .| 12/16/2019. | ..
55024U 10 9 |LUMENTUM HOLDINGS ORD.........cccoouimmmriimmrininiinneissneissniessnesssnssssnssssnssssnenes | cvvvenns | ene | eereeeenni292.000 | iiiiiiiiinnnni23,156 | 179300 | oo 23,156 | ...... 16,176 10,889 12/11/2018.
55027E 10 2 |LUMINEX ORD......ccooiiiriiiriiieceiieseiiesesiecesiesesiesessesessesssssssssesessessssesssssssssisns | coneenes . 3,937 3,508 | e 15 15 429 .| 06/28/2019. | ..
550678 10 6 |LUXFER HOLDINGS ORD.......ccoouiiimiriiiieniriiiiissiieiiesiesissssssssssssesssesssssssensians | cevvees D 2,036 2,697 28 .(660) .| 06/28/2019. | ..
550819 10 6 |LYDALL ORD....ooiiiiiiiiiciiieceiieceiicesiecesiesesisesesssssssessesesssssssseseesssissssinenes | oo 1,436 1,417 20 12/16/2019.
552074 70 O |WILLIAM LYON HOMES CL A ORD.....ccooiiiiiriiiiiiiississiicsiesissiisisssissssessssiaas | ceviens 2,597 2,369 228 .| 06/28/2019. | ..
55261F 10 4 |M&T BANK ORD........ccooouiimiiimriinneiiennisneisnnisnnissesssnssesnnssssssessnssessssssnsssnnnns | wvennnes | eoe | eveeeenen000.000 | i 84,875 | 1169750 | oo 84875 | ..... 68,940 2,050 13,310 .| 06/22/2018. | ..
55262C 10 0 [MBIAORD....cooiiiiiiiireiiirciiereeireeeiiessnissneissssissssissssssssssssssssssssssssssessssesnssssnnnens. | eevvonns | ene | eeererneee300.000 | i 3,441 | i, 9.300 3,441 3,479 [(<T:) 1 RNV DO (112 | 04/22/2019.
552676 10 8 |MDC HOLDINGS ORD.....cootiiuiiiiiiiniriiriieiinsiiesiesississsiesssessesssssessssessssesssenes | cosvees . 38.160 7,403 4,992 228 22,349 | | e 2,349 .1 10/09/2018. | ..
552690 10 9 |MDU RESOURCES GROUP ORD.........ccosiiiiiiiieririenirienisenesssssessssssssesssssssesnnes | v ..775.000 23,025 29.710 | oo 23,025 | oo 21,229 161 628 LAB49 | | e 4,549 .| 10/09/2018. | ..
55272X 10 2 |MFA FINANCIAL REIT ORD......coriiviimriimeiireeisnsissssssessssssssssssssssssssssssssssssssness | oveenes | e | oeveeens 1,555.000 | ..ooooorverraeens 11,896 | oo 7650 | i 11,896 | s 11,413 311 1,244 21508 | i | e 1,508 08/08/2018.
55277P 10 4 |MGE ENERGY ORD........coooviimeriieeiieriseeisesssssssssesssssssssssssssssssssssssnsssssnesnsnes | connene | ooe | coneeeinns 140.000 ....11,035 9,169 193 22,640 | o | e 2,640 .| 10/09/2018. | ..
552848 10 3 |MGIC INVESTMENT ORD.......ccoouoiiiiriririerireeisnseissseissessissssessesesssssesesssssesssonese | evvenes | coe | eoeeees 1,450.000 ...20,547 A70 | 20,547 | 18,720 174 25,380 | v | e 5,380 .| 10/09/2018. | ..
552953 10 1 |MGM RESORTS INTERNATIONAL ORD.......cccoomimiiimiiiniiinniiisneisssissesssssiesnnies [ o 2,030.000 67,538 33.270 | oo 67,538 | ..... 55,521 1,056 18,290 | oo | e 18,290 10/09/2018.
55303) 10 6 |MGP INGREDIENTS ORD.......ccocoimiiimririniircneiseeesesessesessssesssesessesessesssssseseene | cevvenns . 55.000 2,665 | ..o 48.450 2,665 2,621 44 44 .1 12/16/2019. | ..
55305B 10 1 [MIHOMES ORD.....ccoiviiiiiriiiiiiiieiisissiesssssssesssssisessesssssssessessssssesssssesssessnens. | svsenes | oee | sverenenes 110.000 4,329 39.350 4,329 3,139 89 | e [ s 1,189 .1 06/28/2019. | ..
55306N 10 4 |MKSINSTRUMENTS ORD.......ccooiiivimiiiiniiiiniissiisseissessssessssssssnssssnssssnssenns | avvvins | ane | cvvvesnees 210.000 | ..coovvvrinriinne 23,102 | ........ 110.010 23,102 | ...... 15,905 168 29,534 | s [ e 9,534 |.. .| 10/09/2018. | ..
55336V 10 0 [ MPLX COM UNT.....coiiiiiiieiiniiiesiiisneiiessiiesesssseisesessesessessssesssssssssssssssssssenns | coneenes | e | ereeed 60,000.000 1,527,600 25.460 11,988,211 111,660 (285,713) (285,713)| .. .1 09/20/2019.
55345K 10 3 |MRC GLOBAL ORD........coooomriiniiinniinsiisnississssssssssssssssssssssssssssssssssnssens | onneies 330.000 4,501 | oo 13.640 6,075 465 .| 10/09/2018. | ..
553498 10 6 |MSA SAFETY ORD.......ccooouiiriiieiiieiieniiseseisessisessssss s essssesessssssssseseesssens | oo ...16,427 126.360 | ....ccovvvne. 16,427 | Lo 13,116 213 L4172 .| 10/09/2018. | ..
553530 10 6 |MSC INDUSTRIAL CL AORD . ... 14,125 ..78.470 15,196 497 279 .| 10/09/2018.
55354G 10 0 [MSCIORD.......oiiiiiiiiriiiceiieseisesesesisese s | areseoas 350.000 .90,363 258.180 | ....................90,363 | ... 57,817 882 38,763 .| 10/09/2018. | ..
553573 10 6 |MSG NETWORKS CL A ORD.......coiiiiiiiiiciirininsisissisessssssississssssissssnnies | ceviens 230.000 4,002 6,005 .1 10/09/2018. | ..
553777 10 3 |MTS SYSTEMS ORD 80.000 3,842 4,418 72 .| 04/22/2019.
55405W 10 4 |MYR GROUP ORD.... s | e 60.000 1,955 2,240 .| 06/28/2019. | ..
55405Y 10 0 |MACOM TECHNOLOGY SOLUTIONS ORD........ccoccvirimrirrirmiimriseiinsiiesiessnsinniees | cvienes 200.000 5,320 4,360 .1 10/15/2019. | ..
554382 10 1 |MACERICH REIT ORD. 550.000 14,806 | .........26.920 | ... 14,806 | ... 28,958 1,650 .| 10/09/2018.
554489 10 4 |MACK CALI REALTY REIT ORD.......cosrviimriiimriiieeeieeeiesesisesseessssesssssesssssessssnnees | v 360.000 8,327 7,304 288 .| 10/09/2018. | ..
55608B 10 5 |MACQUARIE INFRASTRUCTURE ORD........ccoccommiiimriiimriisnnisnsiissnisnssissssesnniens | conneies | o | connriieans 320.000 | ..o 13,709 | .......42.840 | ..o 13,709 | 14,051 1,280 .| 10/09/2018. | ..
556099 10 9 |MACROGENICS ORD.......cooriiimriiiriiiceiiesesiesessesesisesesssesesseseseesessssesssessssensees | oo 200.000 2,176 . 2,176 3,393 .| 06/28/2019. | ..
55616P 10 4 [ MACYS ORD......cooiriiirirrieiinisierissiesessssiessessssssssssssssssssessessssssessessssssesssessesssnses | vevenes | oee | vevseees 1,230.000 | .ooverirriinen 20,910 | oo 17.000 | .ovvveriercirnns 20,910 | oo 40,664 464 1,857 (15,719) (15,719) | covvvereverrseirersrieinns 10/09/2018. | ...ovvverrrans
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556269 10 8 | STEVEN MADDEN ORD ...14,838 11,217 197 .4,399 .| 10/09/2018. | ..
55825T 10 3 |MADISON SQUARE GARDEN CL A ORD... ...19,122 15,717 1722 .| 10/09/2018.

558868 10 5 | MADRIGAL PHARMACEUTI ORD 1,822 3,897 .(432) .| 10/09/2018. | ..
559079 20 7 |MAGELLAN HEALTH ORD......oviviirviemriirieisseisssessessssessssesssssssss s 7,043 6,372 1,922 .| 10/09/2018. | ..
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT 1,446,010 .1,696,665 72,906 65,630 .1 09/20/2019.

56117J 10 0 |MALIBU BOATS CL A ORD 3,686 2,844 841 .110/15/2019. | ..
562750 10 9 | MANHATTAN ASSOCIATES ORD... 12,919 9,719 .| 10/09/2018. | ..
563571 40 5 |MANITOWOC ORD 2,257 368 .1 08/14/2019. | ..
56418H 10 0 | MANPOWERGROUP ORD........ccocorumrrirmmrirrriiensisessssnssnssssssssssssssssssssssnsssens | aevvnee | aee | eerrrnenni280.000 | ovvvvirviirrrnnni 25,248 | 100097100 | oo 25,246 20,350 567 ..8,398 10/09/2018.

564563 10 4 |MANTECH INTERNATIONAL CL A ORD 7,988 5,929 108 ..2,759 .| 10/09/2018. | ..
565849 10 6 |MARATHON OIL ORD.........cooovemmrrirriienriinneiisnesisseeessesssnssssssssssssssssssssssnnenns | evneeee | eoe | eereeee 3,440,000 | oo d6,715 | 10013580 | s 46,715 78,914 B88 | ... [ e (2,614) .| 10/09/2018. | ..
56585A 10 2 |MARATHON PETROLEUM ORD........cccoccommviimmiianniineiisnnnennisnnisnsiessnisnnsesnnns | conneee | e | 000 1,900,000 | e 114,475 | 1060.250 | e 114,475 | oo 111,782 4,028 .2,356 12/18/2018.

566330 10 6 |MARCUS ORD.. 3,018 3,018 3,277 30 .(258) .1 08/14/2019. | ..
570535 10 4 |MARKEL ORD.......ccoevumiiimrinirierinnririnninninesienissesnsssssssssessensssssesssssssssssnnens | snvenne | e | vererereresne0.0000 | coviieiieninnns 57,159 | ...1,143.170 | oo 57,159 48,794 ..5,256 .| 08/08/2018. | ..
57060D 10 8 | MARKETAXESS HOLDINGS ORD........cccocosmvvemmrimniinneeeneiseneeenessenessssesssenesnnns | envvenee | ene | eerrerenns 140.000 | i 53,075 | ... 379.110 | v 53,075 26,418 286 26,657 10/09/2018.

57164Y 10 7 |MARRIOTT VACATIONS WORLDWIDE ORD ...19,314 19,314 15,030 | .oooevicrieiiiens 270 .8,738 .| 10/09/2018. | ..
571748 10 2 |MARSH & MCLENNAN ORD...... ..198,533 ....198,533 65,722 3,101 56,418 .1 10/22/2013. | ..
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD........ccoovvvimmmrimmnrimnmeimnneeseneeiennisensisenees | evvveeee | eoe | vereen 1,162,000 | oo 175,962 | .......151.430 | .o 175,962 96,936 2,149 49,815 10/09/2018.

573284 10 6 |MARTIN MARIETTA MATERIALS ORD ...61,521 39,798 453 23,709 | oo | e 23,709 .1 10/09/2018. | ..
574599 10 6 |MASCO ORD . ....59,988 42,388 619 23,438 | .o | e 23,438 .| 10/09/2018. | ..
574795 10 0 | MASIMO ORD........cmiriumrirmrismeeisssisessssssesssess s 21,465 W24 | | e 9,124 10/09/2018.

575385 10 9 | MASONITE INTERNATIONAL ORD. 6,692 23,012 | s [ e 3,012 .| 10/09/2018. | ..
576323 10 9 |MASTEC ORD . ..16,682 11,027 B,136 | s [ e 6,136 .| 10/09/2018. | ..
57636Q 10 4 |MASTERCARD CLAORD.......cccoooimmmiimmmiiinniinnissnisssisssissnsissssssssnsssssssssnsss | avvvnns | ane | 200000:3,108.000 | i 927,421 | .......298.590 | ..ccoocvirrnnnnnd 316,432 4,100 [ | e SMATA | e | v 341,474 10/09/2018.

576485 20 5 |MATADOR RESOURCES ORD........ccocouvvviimiiinrinneisneissneisnessesessenesssnssnnnenns | evivenes | eoe | evrenneei820.000 | i 7,547 14,129 L1025 | | e 1,025 .| 10/09/2018. | ..
57665R 10 6 |MATCH GROUP ORD 16,422 11,094 WT8B8 | s [ e 7,868 .1 10/09/2018. | ..
576690 10 1 |MATERION ORD 4,756 4,710 26 .| 04/22/2019. | ..
576853 10 5 |MATRIX SERVICE ORD... 2,517 2,228 .| 06/28/2019.

57686G 10 5 |MATSON ORD......ccccocommmiiimiiiiniiisniisnissneiisnsssnsisnssssnssssnsssssssssssssssssssnssennes | anvsnns | ane | eveveennnn 170.000 | i 6,936 6,705 146 .| 10/09/2018. | ..
577081 10 2 [MATTEL ORD.......coooiiiiriiiereiiereiiereissseiisesesssesieseseesesesssssssssssssssssssssessssnnsnnnns | wvonenes | eoe | wereees 1,390,000 | oo 18,835 | ... 13550 | oo 18,835 20,141 .| 10/09/2018. | ..
577128 10 1 |MATTHEWS INTERNATIONAL CL A ORD 4,580 4,580 5,502 97 .| 10/09/2018.

57772K 10 1 |MAXIM INTEGRATED PRODUCTS ORD.........ccoooommmriinnieiiniiisneiisnesesnniesnniessniennne | cvnnen | on | eeeeeed 1,120,000 | oo 68,891 | .........61.510 | .o 68,891 57,963 2,106 .| 10/09/2018. | ..
57776J 10 0 |MAXLINEAR ORD 5517 5517 6,620 .| 03/19/2019. | ..
57778k 10 5 |MAXAR TECHNOLOGIES ORD 3,447 3,447 6,992 9 .| 10/09/2018.

577933 10 4 |MAXIMUS ORD 18,598 | .o 74390 | s 18,598 15,678 258 .| 10/09/2018. | ..
579780 20 6 |MCCORMICK ORD 71,287 | ... 169.730 | ovvociiciis 71,287 23,468 958 .| 06/22/2018. | ..
580037 70 3 |MCDERMOTT INTERNATIONAL ORD.... 487 487 12,787 .| 10/09/2018.

580135 10 1 |MCDONALD'S ORD 495,606 | ......197.610 | ...ccccoevennes 495,606 273,552 11,863 .| 10/09/2018. | ..
580589 10 9 |MCGRATH RENT ORD 6,889 6,889 4,646 132 .| 10/09/2018. | ..
58155Q 10 3 |MCKESSON ORD........cccocommrviimviireeinenienesissenisnsssssssissssssnsssssssssensssssssssnssnnns | eevvenee | ene | eeevereeene 100.000 | i 96,824 | ........138.320 | ...ccooovviirnnenn. 96,824 | ....cooovvernne 95,795 1,106 19,495 | oo | s 19,495 | .. .| 10/09/2018. | ..
58463 30 4 |MEDICAL PROPERTIES REIT ORD.....c.ccoovmmrimrimriinirnnriennrinniisnisenienissesnsinnns | evvvnne | eve | errenn 1,468,000 | oo, 30,926 | .occc..21.110 | s 30,926 | ..covverrirniinas 21,246 1,480 WT,369 | s [ e 7,369 | oo 10/09/2018. | ..o
584688 10 5 |MEDICINES ORD........coccoorvimmrieceinneiieneiieneninneseesessssnsssnnsssssssssssssssssssnsnnnees. | evivenes | eoe | evrennenn00.000 | coviiiiciiienieens 22,934 | .......84.940 | ... 22,934 7,484 L (<1 T (O 17,766 | ..o 10/09/2018. | ....cccvvvvvnves
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58470H 10 1 |MEDIFAST ORD .40.000 | ..o 4,383 | 109.580 4,383 8,267 | .o 45 120 .(618) (618) | .. .| 10/09/2018. | ..
58502B 10 6 |MEDNAX ORD ..360.000 |........co.e....... 10,004 | .........27.790 | .................... 10,004 | ...... 16,718 ..(1,876) | ... .| 10/09/2018.
58506Q 10 9 |MEDPACE HOLDINGS ORD ..115.000 8,860 807 .1 08/14/2019. | ..
58513U 10 1 | THE MEET GROUP ORD........coeviiireiiieieiirieiciesie et sssssssssnnss | vnienes 320.000 1,437 166 .| 10/15/2019. | ..
587376 10 4 |MERCANTILE BANK ORD.... 60.000 1,954 32 234 .| 06/28/2019.
58933Y 10 5 |MERCK & CO ORD......cccosvvvirrrirririnerinneinsnninessinnssinsssisnssssssssssssssnsssssnsnssnnnees | coneenen | ooe | 000ee0:9,083.0000 | wooivionrieonad 823,370 | ......... 90.950 | .oooovrvierens 823,370 | ..o 456,037 5,522 19,917 | o [ v 131,631 | oo .| 10/09/2018. | ..
589378 10 8 |MERCURY SYSTEMS ORD.........cccoovuiimriiimiiirniiineiinsiessesessissssssssssssssssssssesness | o 12,440 69.110 | .o 12,440 9,756 ..3,928 .| 10/09/2018. | ..
589400 10 0 |MERCURY GENERAL ORD.........cccocommmmrimmmrimnmrimnneisnneissnesssnssssnesssenesssenesssenssenens | evenenee | eve | evveennenn 110,000 | i 5,360 | .......... 48.730 5,360 5,543 276 .(328) .| 10/09/2018. | ..
589433 10 1 |MEREDITH ORD.....coviiiiiiiieieiiiieiisississsssssssssessssssssessssssssssssssssssssssesssssssssenssnes | avesne | e | sveverenene 150.000 4,871 32.470 4,871 7,961 345 | e | e (2,921) [ v 10/09/2018.
589584 10 1 |MERIDIAN BIOSCIENCE ORD.........ccccommiiimiiiceiiceiienesiesesssssessssssssssssssssssessnsenns | evvenes | eoe | cvereeeeens 170.000 | .ooovvevereens 1,661 | ....oeec 9.770 1,661 2,019 .(358) .| 06/28/2019. | ..
58958U 10 3 | MERIDIAN BANCORP ORD.........coomiuimiiimiririeeieenissssisessissssssessssssssessssssessenes | seevenns 205.000 4,118 20.090 4,118 3,605 | .o 16 14 514 .1 08/14/2019. | ..
589889 10 4 |MERIT MEDICAL SYSTEMS ORD..........coooomimiiimiiiniiiniissiciesiessesssssssssssesnssenns | v 210.000 6,556 | .......... 31.220 6,556 | ...... 13167 [ oo | eeerrreisnisenienieeens | eveessniseriessesenes | oereessenens (5,164) | ..o 10/09/2018.
59001A 10 2 |MERITAGE HOMES ORD.........ccooouimviireiirieiceiisesisesissesissesisssessesssesssssesessnns | connenen | e | coneevinns 150.000 | eovvviririiead 9,167 | ..ccco.n. 61.110 9,167 5,574 .3,659 .| 10/09/2018. | ..
59001K 10 0 |MERITOR ORD O DO 330.000 8,643 26.190 8,643 6,359 .3,062 .1 10/09/2018. | ..
59064R 10 9 |MESA LABORATORIES ORD........ccocooommriemmmeeinmeriecniisnerisnniesnenisnssssssnssssnssnsnennns | envvenes | eee | cereveneenn 10.000 | i, 2,49 | ... 249.400 2,494 2,443 3 51 06/28/2019.
591000 10 8 |METAFINANCIAL GROUP ORD........cccccouiimmiiniinniiicninrinsiiessissiiesesissssensissiens | onnees | oo | crereennnd 188,000 [ i 5,659 | .......... 36.510 5,659 4483 | .o 8 8 1,176 .1 08/14/2019. | ..
591520 20 0 |METHODE ELECTRONICS ORD.........ccoommiiiiimiiimiiiniisniessnieisssssssessssesssnssesnens | oo 6,099 39.350 6,099 4,049 17 .2,051 .1 08/14/2019. | ..
59156R 10 8 |METLIFE ORD.....coooiriiiriiiiriiereiereiseceiieseiiesessesessesessssssssssssssessssssssssssssssnns | aevvones | ene | 20000 3,518.000 | oo 179,160 | .......... 50.970 | oo 179,160 | oovvecei 152,385 6,116 34,834 12/08/2015.
592688 10 5 |METTLER TOLEDO ORD.......cccoviimiiiiriiiiierinsiseessisessssesessssssessessssssesssssssssesssesssss | avseres .100.000 | ...ccceveennn. 79,328 | ... 793280 | oo 79,328 | ...... 59,355 22,770 .1 10/09/2018. | ..
59408Q 10 6 |MICHAELS COMPANIES ORD........ccooomiiiriiiceiiinieseceisessssesessesssssssssssssssesssenns. | cevvenns ..430.000 .8 3,479 8,725 | oo | s [ e | s (2,344) | .o .| 10/09/2018. | ..
594918 10 4 |MICROSOFT ORD.......cossriirmrrirmmreimneisnsessesesssssssssessesessssssssssssssssssssssssssssssssssssens | wvvnees | ooe | oonees 28,261.000 | .oovoovvrernnn 4,456,760 | ........ 157.700 | coovveorens 4,456,760 | ...coccvvennee 1,214,365 51,295 | oo | s 1,545,378 | ..o | evveieeiiens 1,545,378 | ..o 04/22/2019.
594972 40 8 |MICROSTRATEGY CLA ORD......ccooouirieireiineeieeiisseeieesessesessessssesssssssesssesssnns | oo . 30.000 4279 | ... 142.630 4,279 4,432 (153) (153) | .. .103/19/2019. | ..
595017 10 4 |MICROCHIP TECHNOLOGY ORD.........ccoovveurrreririmineireneisessssessesssssssesesssesesnesenes. | cvvenes | eoe | covreeneees 815.000 | ..oooovvrvevnneens 85,347 | ....... 104.720 | ..ccccov....85,347 | ... 46,037 1,192 26,732 | oo | s 26,732 .| 10/09/2018. | ..
595112 10 3 |MICRON TECHNOLOGY ORD........ccooouimriimriireiiinniisnsiisssissssssssssssssssssssssses | avinnes | ooe | woennes 3,080.000 165,642 53.780 | ..ooccoovrrern 165,642 | oo 130,222 87,914 | | e 67,914 | .o 10/09/2018.
59522) 10 3 |MID AMERICA APT COMMUNITI REIT ORD.......ccooovommiemrririeienerissessenesissneennns | ceevenns ..455.000 ...59,996 | ........ 131.860 | ...................59,996 | ...... 45,364 1,747 16,453 | oo | e 16,453 .| 10/09/2018. | ..
596278 10 1 |MIDDLEBY ORD.....cooiieiiiirieiiieinsieisisssiesesissesesss s sensssssssesssssssssessssssssessens | avsenes ..220.000 24094 | ... 109.520 | ....ccoovernnn. 24,094 | . 26,778 A% | | 1,494 .110/09/2018. | ..
596680 10 8 |MIDDLESEX WATER ORD........cooiiiiiimiiiireiireiiesesisssiisssesiessssssesesssssssssesssssssns | v 60.000 3,814 63.570 3,554 30 260 .| 06/28/2019. | ..
597742 10 5 |MIDLAND STATES ORD 90.000 2,606 28.960 2,404 44 202 .| 06/28/2019.
600544 10 0 |HERMAN MILLER ORD.......coooiiriiimriinniisnsiinniesssssssessssssssssssssssssssssssssssnns | soenes 230.000 9,580 | ..o 41.650 8,508 | ... 48 185 2,622 .| 10/09/2018. | ..
603158 10 6 |MINERALS TECHNOLOGIES ORD 8,686 28 881 .| 10/09/2018. | ..
60468T 10 5 |MIRATI THERAPEUTICS ORD. 5,838 4,470 .| 03/19/2019.
60739U 20 4 |MOBILEIRON ORD 2,479 .(535) .| 06/28/2019. | ..
60740F 10 5 |MOBILE MINI ORD 7,244 187 1,047 .| 10/09/2018. | ..
607525 10 2 |MODEL N ORD.. 2,534 .2,025 .| 06/28/2019.
60770K 10 7 |MODERNA ORD . ..885.000 | ...cooovreeen 17,311 | 119560 | i 17,311 | ... 12,691 4,620 .110/15/2019. | ..
607828 10 0 |MODINE MANUFACTURING ORD........coocrmrrmrirrirmniirnineiersnsssesessssssessssssssssssessens | avsenes 200.000 1,540 3,198 [ s | e [ | (1,658) .| 04/22/2019. | ..
60786M 10 5 |MOELIS CL AORD... ..170.000 5,426 9,068 553 .(418) .| 10/09/2018.
608190 10 4 |MOHAWK INDUSTRIES ORD.......coocrriimriiimieiereiiseieesesssssssssssssssssesessesssssnens | oo 210.000 | ...cooovrerern... 28,640 | ........136.380 | oo 28,640 | ...... 33,743 .4,078 .| 10/09/2018. | ..
60855R 10 0 |MOLINA HEALTHCARE ORD........ccoooommiiinmiiiiniinciinsiissecssssssssssssssssssssssssns | avvsenas ..240.000 32,566 | ...... 34,481 4,673 .| 10/09/2018. | ..
60871R 20 9 |MOLSON COORS BEVERAGE CL B ORD..........ccocuoeiiierirericsiisseissssisessissseins. | cevvenas ..700.000 37,730 | ..... 38,034 1,347 | e [ e (1,582) .| 10/09/2018. | ..
60877T 10 0 |MOMENTA PHARMACEUTICALS ORD......ccovvvrirriernnreirerississesesssssessssessssssesenss | sveenes 300.000 5,919 6,204 2,607 10/09/2018. | ...
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609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD........cccoovoiriimriiieneiieneiieneiseneisenesseseseens | evvenes | eoe | eoreeees 5,910.000 1325523 | i 244,697 1,684 6,294 88,946 | ..o | e 88,946 .112/18/2018. | ..
60937P 10 6 |MONGODB CL AORD.. ..185.000 .24,348 | ...... 24,931 .(583) .| 10/15/2019.
609720 10 7 |MONMOUTH REIT ORD......cccooouiriiiriiiiniiieniieneieeseissessiessesssessessssesssessssiessnens | v 370.000 5,358 4,837 189 521 | e [ e .| 04/22/2019. | ..
609839 10 5 | MONOLITHIC POWER SYSTEMS ORD.........cccocvvmmmriinniiimnniinnmiinnnsisinnsisnnniesnnisnnns | woinnne [ ooe | evennnnnn 160,000 | i 28,483 | 178,020 | v 28,483 | ...... 18,675 | v 64 240 ..9,883 .| 10/09/2018. | ..
610236 10 1 |[MONROORD......... 9,384 8,285 103 1,134 .| 10/09/2018.
61174X 10 9 |MONSTER BEVERAGE ORD..........cooommiiiiiirririneiinsiiessiessisssseissssisssssssseisess | coneeees 63550 | oo 102,316 | ...... 71,184 23,071 .| 10/09/2018. | ..
615369 10 5 [MOODYS ORD........cccovvermrimmiinniiinniissnisssissssiisssssssssssssssssssssssssssssssnssnnnnes. | annnes | ooe | coeennn588.000 | oo, 138,885 | ....... 237.410 ...138,885 | ...... 49,977 1,170 56,961 .| 10/09/2018. | ..
615394 20 2 [MOOG CL A ORD......ccooiiiimieiimriiiceiiceeisesesisseseesessssesissessesessssssssesessesssinssienns | cooeees .120. 10,240 85.330 9,955 120 942 .| 10/09/2018. | ..
617446 44 8 |MORGAN STANLEY ORD......cocovviririririiiernnisierisisseesisssssssssesssssssssesssssssssssssssnnses | avinnnes | oe | vonnes 4,816.000 | ...ooovrernnne 246,194 | ......... 51120 | v 246,194 | ..o 118,186 6,261 55,240 | .o [ 55,240 | ..o 02/02/2016.
617700 10 9 |MORNINGSTAR ORD . 60.000 9,079 | ........ 151.310 9,079 4,619 67 Z2488 | e | e 2,488 .| 06/23/2017. | ..
61945C 10 3 |MOSAIC ORD . 5 [SSTOR O I 1,420.000 | ..oocoovrreranneens 30,729 | ..oooua 21640 | oo 30,729 | ... 47,016 249 (10,749) (10,749) | .. .1 10/09/2018. | ..
620071 10 0 |MOTORCAR PARTS OF AMERICA ORD..........ccocoimimimriimeiiniiissieisnesissnsisneseenes | v 80.000 1,762 22.030 1,762 1,780 (18) 12/16/2019.
620076 30 7 |MOTOROLA SOLUTIONS ORD.........coorieirreeirreiimreeissesisesesssesesesssessesessssessssnesss | evnnnes | eoe | coeeeneens 650.000 | ....ovvorieenas 104,741 | ... 161.140 | oo 104,741 | oo 61,218 416 1,482 29,965 .| 10/09/2018. | ..
624756 10 2 |MUELLER INDUSTRIES ORD.......ccoevmiiiirieiniriersnseeenssisssssssssssssssessssssssessns | aveenes 220.000 6,985 | ..ccooveue 31.750 6,985 6,039 88 ..1,846 .1 10/09/2018. | ..
624758 10 8 |MUELLER WATER PRODUCTS SER A ORD.........ccoooviumiiimniiiieeiieneeseneesseneissesesiens | coeees 620.000 7428 | ......... 11.980 7,428 7,105 127 .1,786 10/09/2018.
62482R 10 7 | MR COOPER GROUP ORD........cccooiiiiiiiriiiiiiisiiesisisneissiissiessessssssssiessiens | coneies 325.000 4,066 | ........ 12.510 4,066 2,954 1112 .| 08/14/2019. | ..
626717 10 2 |MURPHY OIL ORD....ccccoooiiiimiiiimiiinniisssiesssiesssesssssssssssssssssssssssssssssssssssssnes | cvenes 660.000 17,688 26.800 | coovererrirnens 17,688 | ...... 22,381 660 ..2,251 .| 10/09/2018. | ..
626755 10 2 | MURPHY USA ORD..........oooviiririmiriirieiiereeiessiisssiseesissssssessssssssssesssssssssssssessesess | cvnenes | eoe | cvvoeeeeens 120.000 | ..oovveoeriines 14,040 | ....... 117.000 | oo 14,040 9,625 .4,843 10/09/2018.
628464 10 9 |MYERS INDUSTRIES ORD.......cociviiiiririiernineiesssisssesssissssssssssssssesssssessesssssnns | avnnnee | e | svevernnene 150.000 2,502 2,890 | .o 20 20 .(388) .| 06/28/2019. | ..
62855) 10 4 |MYRIAD GENETICS ORD.......cooooimiiiriiiiciiieeisceiseseisesesssssessesesesssessssessesesennes | ceevenns 260.000 | .ooovevvrrrrerenen 7,080 | 1027230 | o 7,080 | ... 11,232 (478) .| 10/09/2018. | ..
62857M 10 5 | MYOKARDIA ORD......ocomrrirmrriimreiineisseisssessnsssssssssesssssssssessssssssssssssssssssssnssses | svnnens | oon | svvveeenens 130.000 9,475 6,682 3123 10/09/2018.
628778 10 2 |NBT BANCORP ORD........ccooouiiiirieiremisesienesssessssessssesesesesssssesssesesssssssssesssssnes | oo ..170.000 6,895 6,581 179 .1,015 .| 10/09/2018. | ..
B2886E 10 8 |NCR ORD.......cooiiieiiiiieiiceiice et | eeenes L470.000 | .o 16,525 | 110135.160 | i 16,525 | ...... 12,662 .5,678 .| 10/09/2018. | ..
62914B 10 0 [NIC ORD.......ooiiriiiriiiriiisiisese s | eneies 270.000 6,035 4,545 65 .1,489 04/22/2019.
629209 30 5 |NMIHOLDINGS CL A ORD........cosmviiieeireiircerissesisesissssessesessssssssssssssssssssssnnees. | cveenes 250.000 8,295 5,183 ..3,833 .| 10/09/2018. | ..
629377 50 8 |NRG ENERGY ORD......cccceoumiiiiiiiiiniiiiinisrissiississsiesississssssssissssessssssssssessses | cosvnes | o | eoviiens 1,220.000 48,495 39.750 | .o 48,495 | ... 45,665 146 183 .110/09/2018. | ..
62944T 10 5 [NVR ORD.....ooiiiiiriiicrcisceisnesnesneisssisnsssnssssnssisnsssssssssssssnssssssssssssnnnnes | evonnnes | ooe | coverenenennn 20,0000 | i 76,168 | 3,808.410 | .coovvveirrii 76,168 | ...... 49,787 27,428 .1 12/18/2018. | ..
62945V 10 9 |NV5GLOBAL ORD.... 2,018 3,255 .(1,237) ] ... .| 06/28/2019.
63009R 10 9 |NANOSTRING TECHNOLOGIES ORD.........ccooovveimiiiimiiiimiiisnesisnsisnsisssssssnssenes | avveeeas . .3,895 | .........27.820 3,895 4,248 .(353) .| 06/28/2019. | ..
631103 10 8 |NASDAQ ORD.......ccoovurriereiereiieceiisnerienesissenissesssnesisesssessssesssssssssssssssnnsnns | evonnnes | eoe | evereeneni490.000 | oo, 52479 | ... 107.100 | oo 52,479 9,712 907 12,510 .| 10/30/2008. | ..
632307 10 4 |NATERAORD... 235.000 7917 33.690 7917 6,385 L1532 | [ 1,632 .| 08/14/2019.
633707 10 4 | NATIONAL BANK HOLDINGS CL A ORD........ccooimiviireiireiisneiiseiesseiessssessnisnnnes | cvvenes [ eoe | cvvienneees 120.000 4,226 35.220 4,226 4,355 47 (129) (129) | .. .| 06/28/2019. | ..
635906 10 0 | NATIONAL HEALTHCARE ORD........cooouuriiimriiimieiissniisesssieesisssssssssesssissssisnnees | oo 50.000 4,322 4,057 | oo 26 26 265 .| 06/28/2019. | ..
636180 10 1 |NATL FUEL GAS ORD.. 320.000 14,893 139 550 ..(1,485) | ... .| 10/09/2018.
636220 30 3 |NATIONAL GENERAL HOLDINGS ORD..........ccovueumiviimmeiimenirneeiseneessseseesesesenesesnees | v 240.000 5304 | .cceei22.100 | oo 5,304 | 8,262 | 12 41 .(506) .| 10/09/2018. | ..
636330 10 4 |NATIONAL HEALTH INVESTORS REIT ORD.......covvevemrirernnrneirnrineerensensnssseensnsnsnns | eovenen | eon | evrerenen 160.000 | covivviiiinnnn 13,037 | 181,480 | i 13,037 | 11,861 168 664 950 .110/09/2018. | ..
636518 10 2 |NATIONAL INSTRUMENTS ORD.... 14,128 355 .(1,079) ... .| 06/23/2017.
637071 10 1 |NATIONAL OILWELL VARCO ORD.........coevveemrreinreiirareierneiennerisnsnissssisssnisnsssnnnnes | evvveeee | eoe | vereees 1,640,000 | i 38,577 | 10000025.050 | oo 38,577 | 70,008 308 ..(1,001) | ... .| 10/09/2018. | ..
637417 10 6 |NATIONAL RETAIL PROPERTIES REIT ORD.........ccoooomimiiimriineisnniissniissniisniienns [ v 530.000 28,419 | ..........53.620 | ..o 28,419 | L 23,037 1,076 .2,708 . 06/22/2018. | ..
637870 10 6 | NATIONAL STORAGE AFFILIATES ORD.........cooovuerivirririrereiieneiiecesieesessseeseseiens | e 220.000 7,396 7,396 5,636 279 .1,575 .| 10/09/2018. | ..
63845R 10 7 | NATIONAL VISION HOLDINGS ORD..........cevimririiriiniiieiienisisissisnisesissinessnenies | venens | oo | vnvereenns 190.000 6,162 6,162 8,066 809 10/09/2018. | ..o
639050 10 3 |NATUS MEDICAL ORD.........coomvuirrmirririrnesiesesisiesesesessssesssssssssssessssssssssssssssssssssnses | cvnenes | eoe | cveseeeeees 140.000 4,619 32.990 4,619 3,596 .1,023 06/28/2019. | ...
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63934E 10 8 |NAVISTAR INTERNATIONAL ORD........ccooeirviimmiieneiienesieneiesssessseessessesessssnnsesens | cvnrenes | e | cvneeiinns 190.000 5,499 28.940 7,114 B8 | ..o [ e 568 .| 10/09/2018. | ..
63938C 10 8 |NAVIENT ORD 1,050.000 | .....cccoooo..... 14,364 | ... 13680 | ... 14,364 | 13,818 672 .5,114 5,114 .| 10/09/2018.
640079 10 9 |NEENAH ORD ....60.000 4,846 108 BT | e | e 691 .| 10/09/2018. | ..
640268 10 8 |NEKTAR THERAPEUTICS ORD.......ccsviiriiiiiririerseseierssisesesssesssssiesssssseessssiss | avsenes 630.000 113,599 13,599 | ... 32,74 | oo [ [ | e (2% N 0) ORI (RO (7,110 .110/09/2018. | ..
640491 10 6 |NEOGEN ORD 200.000 .13,052 ..13,052 12,940 1,652 1,652 .| 10/09/2018.
64049M 20 9 |NEOGENOMICS ORD........ccrviimriemmeiimieiisreesssessesesesessssesssssesssssssssssssssesssssssnins. | cvieees 330.000 9,653 29.250 9,653 6,501 3,152 | o | e 3,152 .103/19/2019. | ..
64110D 10 4 [NETAPP ORD......ccoooiiriinnineisssississinssssssisssssssssssssssssssssssssssssnsssnnes | avvsens | ane | eovens 1,060.000 65,985 62.250 | ....................65,985 | ...... 84,524 1,866 .2,735 .| 10/09/2018. | ..
B4110L 10 6 | NETFLIX ORD.....iioiiieiiciiieniiieseiieseiieseiienesiesesisesessesesssesesssesesssesesesssesssesesssesnnes | cvenes | eoe | woeeees 1,815.000 587,280 323.570 | ..ccoovrerenn..587,280 | oo 618,881 90,802 .110/15/2019. | ..
64111Q 10 4 [NETGEAR ORD.....ccviiiiiiiiieiieieienisiesisisissssssssssssessessssesessssssssessesssssssessensns | sovenes | eon | sverersnnes 120.000 | coovevvrercireinene 2,941 | ... 24510 4,366 | oo [ | [ (1,425) 10/09/2018.
64115T 10 4 |NETSCOUT SYSTEMS ORD.........ccoovurruimerirceiireesisesisessesesssesesssesesssssesssesssesnnes | v 310.000 7462 | ... 24.070 7,462 6,947 136 .| 10/09/2018. | ..
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD.........cccocoeiiiiiiiiriiiiniissiiesiessssessissisesienes | e 360.000 38,696 | ........ 107490 | oo 38,696 | ...... 39,287 12,989 .1 10/09/2018. | ..
84157F 10 3 [NEVRO ORD.......ccooiiiiiiriiiriiciiesieseiiesssisssessesss s sssessssssssssssssssssssssnnnes | cvinnes | ooe | covsnnneees 110.000 | .oovvviiriis 12,929 | ... 117.540 | oo 12,929 5,696 ..8,652 10/09/2018.
646025 10 6 |NJRESOURCES ORD.........coiiiiriiireiirieiiesesiesesiesesisesesesesessesesssesssssssssssesssssssnes | oo 350.000 .15,600 109 417 .(385) .| 10/09/2018. | ..
648287 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD......c.ovovvrmivieriernieinnreeensssssenensnnenes | evvnees | re | vovneee 1,360.000 | ..oovvirriinee 21,910 . 680 2,720 ..2,584 .1 10/09/2018. | ..
64829B 10 0 |NEW RELIC ORD.......ooiriiirviimneiiceiieceeiecesisesieseseesssssssssssesssssssssesssssessssssenssens | connene | e | coneeeinns 170.000 AT | 85710 | e AT 14494 | oo [ | e | e (2,594) 10/09/2018.
648691 10 3 |NEW SENIOR INVESTMENT GROUP ORD 350.000 2,678 2,351 91 326 | s [ e 326 .| 06/28/2019. | ..
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD..........cccocmmmviimmmierinninniissnenisnessssesnnes | evienes | eoe | woeenes 1,925.000 | ...occoovrveenn 23,139 | 012,020 | 23,139 | L 20,511 1,309 5,024 | oo [ e 5,024 .| 10/09/2018. | ..
649604 50 1 |NEW YORK MORTGAGE REIT ORD........ccooommiiimeiirrerineeisseeisessessseisesesssessisenes | cvneees | eoe | cvveeneens 720.000 | ..ovoonririennnd 4,486 4,471 144 288 14 | 04/22/2019.
650111 10 7 [NEW YORK TIMES CL A ORD.....cooiiririiiierrieisirsierssssiesssisssesssissssssssssssessens. | esvenes 520.000 16,728 | ........32170 | oo 16,728 | 13,281 99 5,138 [ | e 5,138 .1 10/09/2018. | ..
651229 10 6 |NEWELL BRANDS ORD........ccoovurviireiiceeisenisseieesesssesesssesssssesesessssssssssssssssssnnss | evvenes | eoe | weeeees 1,770.000 | ..oooovvvreens 34,019 | .......19.220 | ..................34,019 | ... 33,152 1,628 A5 | | e 1,115 .| 10/09/2018. | ..
651587 10 7 | NEWMARKET ORD.....ovrvirmrriimriireiissisnsssnssssssssssssssesssssessssssssssssesssssssssssssssnns | svnnees | oon | coverenesinns 30.000 | .o 14,596 | .......486.520 | .....ccccoereen.. 14,596 | ... 11,986 | ..o 57 215 22,233 | e | e 2,233 | oo 01/30/2018.
65158N 10 2 |NEWMARK GROUP CL A ORD.......ccoooiiiireiireiiseeisneeissssissesesessssssnsssssssssssnsenns. | cvevenns 510.000 6,862 6,862 4,485 199 2,772 .| 10/09/2018. | ..
651639 10 6 |NEWMONT GOLDCORP ORD.........osrviemiiirrieimneiemreeiesesssesesssesesssssessesesssssessenenes | cvvenes | eoe | woreeees 3,095.000 | ..oovveoriinnas 134,478 450 | i 134,478 | oo 100,439 3,228 24,299 .110/15/2019. | ..
651718 50 4 |NEWPARKRSC ORD.......cooiiriiiiriiiniiinsiissisnsisssssisssessssssssssssssssssssssssnsess | oo 370.000 2,320 | oo 6.270 2,320 2,745 .(425) (425) | covvorvinrenes 06/28/2019.
65249B 10 9 |NEWS CLA ORD.....ooiiiiiieiireiiceiieseeiesesiesesissesssessssessssssssssssssssssesssssssssssnssssnnes | coneenes | e | ceveeens 1,540.000 21776 | 14140 | 21,776 | ...... 20,775 308 .| 10/09/2018. | ..
65249B 20 8 |[NEWSCLBORD.. ettt | e [ e | e 490.000 6,733 98 .110/09/2018. | ..
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD........cooimmviimmriiiniiiiniisniissesssssssissssssssies | avvvenas ..419.000 5,763 .| 10/09/2018. | ..
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD. ..180.000 ...21,105 14,355 324 .| 10/09/2018.
65339F 10 1 |NEXTERA ENERGY ORD........cccoooiimmiiimmiiiniiinniissiisssiissssssesssssssssssssssssssssnns | oo 2,070.000 501,271 | ........242.160 | .................501,271 | ... 263,238 7,731 .1 12/16/2019. | ..
65341D 10 2 |NEXPOINT RESIDENTIAL ORD.......ccooirieireiireiireeieneeissssissessseeessesssssesssesnssens | evevnns | ene | coneveeeeees 70.000 2,897 41 253 .| 06/28/2019. | ..
65343C 10 2 |NEXTGEN HEALTHCARE ORD... 230.000 4,576 .(880) .| 06/28/2019.
65406E 10 2 |NICOLET BANKSHARES ORD.........cooiimiiiimiiniiiniessiisnsisneisssssssssssssisnsses | coneeees . 35.000 2,598 (13) .1 12/16/2019. | ..
654106 10 3 |NIKE CL B ORD.......ostiiimriiriiiieiieeiisesisssiessisessisesssssssssssssssssssssesssssssesnies | svnnnes | eoe | woreeees 4,205.000 | .................426,009 | ......101.310 | .....cc.........426,009 | .cooooiiriirnne 152,269 1,030 3581 | oo | e 114,250 .| 10/09/2018. | ..
65473P 10 5 |NISOURCE ORD vorrr.1,460.000 | ....................40,646 | .........27.840 | ....................40,646 | ...... 13,100 1,168 ..3,635 .| 10/09/2018.
65487K 10 0 | NLIGHT ORD....coooviiiiiieriieiisceiiesseissssisssiesssssssssessssesssssssssesssssesssssssssssessss | connenes | e | coneeeinns 130.000 2,495 141 .| 06/28/2019. | ..
655044 10 5 |NOBLE ENERGY ORD........ceoummiimiiieririieiniinsiieiienissesssisssiesssssssssssssssssenies | convnes | oo | eovivens 1,940.000 | ..coovrvvreenn 48,190 | ... 24.840 | ... 48,190 | . 63,108 912 11,795 .110/09/2018. | ..
655663 10 2 |NORDSON ORD... ..225.000 29,942 | oo 86 322 ..9,785 .| 10/09/2018.
655664 10 0 |[NORDSTROM ORD.........ccoooummiiinmiiinniiinnsinsissssiss s ssissssssssssssnnies | soniees ..470.000 19,237 | ... 28,863 896 | ..o | i (2,670) .| 10/09/2018. | ..
655844 10 8 |NORFOLK SOUTHERN ORD........cocommviimiiiimriinniiinsiisssiessssesssssssssssssssssssssnnies. | eviines | ooe | covnnniees 985.000 191,218 | oo 162,047 3,546 43,921 .| 10/09/2018. | ..
665531 10 9 |NORTHERN OIL AND GAS ORD. | e | 1,180.000 2. 2,761 2,277 484 ...484 .| 06/28/2019. | ..
665859 10 4 |NORTHERN TRUST ORD.......ccoosiiimriiiriirnirinniessisssesssssssesesssssssssessssssssssssessssssnene | avinsnee | e | sveverenen 829.000 | ..covvrverierrnns 88,073 | ........ 106.240 | ...ooovvvrrcrnn 88,073 | oo 76,448 580 1,972 AT | oo | v 18,777 | oo 10/09/2018. | ...ovvverrrans
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66611T 10 8 |NORTHFIELD BANCORP ORD.........cooosmiuemiiirreiirreiiseeisesiesessesesseseseesssessssins | v ..185.000 3,138 2,825 20 313 .1 08/14/2019. | ..
666807 10 2 |NORTHROP GRUMMAN ORD ..485.000 ...166,825 | ...... 54,596 2,503 48,049 .| 10/09/2018.
667340 10 3 |NORTHWEST BANCSHARES ORD.........cocomrviimmriirreiirreiieeesiesesiesessssssessssesnsiins. | oo 390.000 6,486 6,770 281 (121) .| 10/09/2018. | ..
66765N 10 5 |NORTHWEST NATURAL HOLDING COMPAN ORD.........c.covuerimiriiimirnirneiersninseenes | cevvees 8,110 7,779 209 ..1,460 .| 10/09/2018. | ..
668074 30 5 |NORTHWESTERN ORD... 14334 | 12,282 460 ..2,446 .| 10/09/2018.
668771 10 8 |NORTONLIFELOCK ORD. o] 02,510,000 | oo 64,055 | ....25.520 | oo 84,055 | L 49,999 879 16,629 .| 10/09/2018. | ..
66987E 20 6 |NOVAGOLD RESOURCES ORD.........cooooimviiimiiinniiseiisneiinsiessssissssssssssnsennies | onneees C 5,790 .5,597 .| 06/28/2019. | ..
67000B 10 4 |NOVANTA ORD......cooiiiiiiiimieriieeieeeisssesisessisessssssess s sesssenessesenens | oeeenes 8,423 ..3,307 .| 10/09/2018. | ..
B7011P 10 0 [NOW ORD.....evuiiririieiieiierissieisessss s ssssssessessssssesssssssssssesessssssessessens | svsvenes | oee | sversenses 430.000 7,267 (172) 10/09/2018.
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.........cooovriirriiiniiiceeineissnesssnessenessesesssenssins | o 215.000 | ..o 8,811 | 140,980 | i 8811 | 15,819 318 .| 10/09/2018. | ..
67020Y 10 0 |NUANCE COMMUNICATIONS ORD........ccoooomiiimiiriiiiiniinsiiesississsissississssnsiins | cvvvenes | oee | corerees 1,150.000 | ...................20,505 | ..........17.830 | ....................20,505 | ...... 17,042 .| 10/09/2018. | ..
670346 10 5 |[NUCOR ORD........ccoooiimiiimiiiriiisniiisneiisssiissssisesssssssssssssssssssssssessssessssssssssssnnns | svvnnes | ooe | woennes 1,280.000 | .....cccooceernnr. 72,038 | ..........56.280 | oo 72,038 | i 81,549 515 2,048 10/09/2018.
67059N 10 8 |NUTANIX CL A ORD......ooiiiiiiriieiirceiseeisesiisseissseessssssessssessssesessessssensssesesens | envvnns | ene | cevvereees 430.000 | ..ccovvivenn 13,442 | 1 31.260 | e 13,442 | 17,437 ..(4,442) | .. .| 10/09/2018. | ..
67066G 10 4 [ NVIDIA ORD......oviiiiriiieriiiseiesisisissie s ssiesssisessesssssssssssssssssssssesssssessessssssnses | sonnees | oo | vorenene 1,885.000 | ... X LAA3541 | 443,473 1,048 183,617 .| 08/14/2019. | ..
670704 10 5 | NUVASIVE ORD.....ccooooiiiiiriiiriieseiseceeiesesiesessesessesesssesesssesessssessesesessessesssens | evonenes | eoe | covoeeeeens 200.000 | ..ooovreeriiinans 15,468 | ......77.340 | oo 15,468 | ...... 13,934 | i [ | e | e ,890 [ | 5,556 | oo 10/09/2018.
670837 10 3 |OGE ENERGY ORD.........coocviirriimeiinriiensissnsisssissssssssssssssssssssssssssssssssssnnnes | sonnnes 800.000 .35,576 N ..35,576 | ...... 27,561 1,186 [ o | e 224 | | 4,224 .| 10/09/2018. | ..
67098H 10 4 | O-1 GLASS, INC.....ooiiviiriiiriiicisscessesse s | areseons 640.000 7,635 | ........11.930 | ... L7635 . 12,083 128 .| 10/09/2018. | ..
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccooovimiririiirnneiresiisseneiseseesseseissessssessssesessssesnnses | aevvnes | ene | eevvioeees 318.000 | ...cooorrinenn 139,367 | ........ 438.260 | ...ooooverri 139,367 | ...... 62,825 12/18/2018.
67103X 10 2 [OFG BANCORP ORD.......covririririririisisissiersssssisessssssesessssssssssssssssssssssesssssssssenss. | snvenes 210.000 4,958 23.610 4,958 4,990 | oo 15 13 .| 06/28/2019. | ..
671044 10 5 | OSISYSTEMS ORD.....coovviieiimeiiceiieceiissesisesisesesessesssssesssssesssesesssssssssssssessssns | evvenes | eoe | covereneeenns 70.000 6,131 .103/19/2019. | ..
674215 10 8 | OASIS PETROLEUM ORD......covurriirriiieiireisneessssssessssessssssssssssssssssssssssssnnss | svnees | ooe | soeeens 1,080.000 | ..coocovvvriierrnn3,510 | 03250 | 3,510 | 14,299 | oo [ | e | e (2,462) 10/09/2018.
674599 10 5 | OCCIDENTAL PETROLEUM ORD........coomiiiiiiiiirierineireseissssissseesesessesessenessnnes | evvenes | eoe | eoreeees 3,888.000 | ..................160,224 | ........41.210 | ................. 160,224 | ............... 237,579 3,072 6,149 (39,603) .110/15/2019. | ..
675232 10 2 | OCEANEERING INTERNATIONAL ORD..........covuemrevimrniirrerirneniseeeeesssessssissnsieens | cvieees 390.000 5,815 10,553 21096 | e | e 1,096 .| 10/09/2018. | ..
675234 10 8 | OCEANFIRST FINANCIAL ORD........ccoovumriiriiiimeiineiisnsisssssssssssssssssssssssssssnnss | coienes | eoe | covnnniees 190.000 4,853 5,198 129 576 10/09/2018.
676220 10 6 | OFFICE DEPOT ORD.......coooiriiimeiicemisesiceiissessesessesesssesssssesesesssssssssesssesssessnnns | cooenes 2,230.000 6,110 6,601 223 357 .| 10/09/2018. | ..
67623C 10 9 | OFFICE PROPERTIES INCOME TRUST C ORD..........ccoouomirieriiiinnisriciissiscinnies [ s 91.000 2,925 7,298 200 | oo [ e (4,373) [ ovvererreeiieiens .1 10/09/2018. | ..
678026 10 5 | OIL STATES INTERNATIONAL ORD.........ccoooommriiimiiiiniiiinieisniissesssnessssssessesens | o 230.000 3,751 7,694 467 .| 10/09/2018. | ..
679295 10 5 |OKTACLAORD.... 340.000 .39,226 20,298 17,534 .| 10/09/2018.
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.......cccooimmiiiriiiiniiinriiissiisneissssissssissnsssnns [ o 260.000 49,343 38,024 177 17,235 .| 10/09/2018. | ..
680033 10 7 | OLD NATIONAL BANCORP ORD.........coomieieiererreiicerissesessseesssssssesssssssssssssessnnes | evvenes | eoe | cveeeneens 600.000 | ...covveeerriinnns 10,974 12,120 312 1,734 .| 10/09/2018. | ..
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD.. 980.000 21,923 19,859 1,764 1,764 1,764 .| 06/22/2018.
680665 20 5 |OLIN ORD.......oiiiiiiiiiriiiciiisiiseiiesesisesssesss s | oo 670.000 11,558 16,147 536 .| 10/09/2018. | ..
681116 10 9 | OLLIES BARGAIN OUTLET HLDG ORD........coosvuiiiiiiiiciisiiciissississsiississssenins | ceviens 12,409 17,212 .| 10/09/2018. | ..
681919 10 6 | OMNICOM GROUP ORD.. 38,542 507 1,989 .| 10/09/2018.
681936 10 0 | OMEGA HEALTHCARE REIT ORD..........cooviiiiiniereniiieneeseseissenessesessesessesessesenes | o 26,157 2,094 .| 10/09/2018. | ..
682129 10 1 | OMNOVA SOLUTIONS ORD......ccomiiuriimririaiiieriiiiiesiesississssssssssessesssssssssssessienes | cesvenes 1,858 12 12 .| 08/14/2019. | ..
68213N 10 9 |OMNICELL ORD... 9,939 23072 | s [ e 3,072 |.. .| 10/09/2018.
682143 10 2 |OMEROS ORD..........orviiireiiinriinniiisssisesisssisssissssisssssss s sssssnsssnnsies. | sonines 3,553 .(876) (876) | .. .| 04/22/2019. | ..
682189 10 5 | ON SEMICONDUCTOR ORD........ooooimviimriiniiiinniisssiisnsisssssssssssssssssssssssssnnsess. | svenes . 28,831 13,458 | oo [ s 13,458 .| 10/09/2018. | ..
68235P 10 8 | ONE GAS ORD.......coosiiiirriirriiceiiesesieseiiseseseesessesesssesessesessesessssssisssssesssssnssins. | connenes | e | coneeeion 200.000 |. ..18,714 . 18714 16,758 400 D279 | s [ e 2,79 .| 10/09/2018. | ..
682680 10 3 |ONEOK ORD.....ocooriviiiriririiisisssiessssseesssisssesssssssssssesssssssssessssssssesssesssnsssssesanse | svnenee | e | veves 10,940.000 | ..covvvecrncenne 827,830 | ..e0oeee. 75670 | oo 827,830 | .o 709,365 32,753 | oo | e 183,740 | oo | e 183,740 | .o 07/01/2019. | ..o
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68268W 10 3 | ONEMAIN HOLDINGS ORD........ccmiiuemriiimceiieeiiscesisesiesessesesssesessesessessssssssiens | coeeenes .300.000 | ..o 12,645 | ... 42.150 | i, 12,645 9,501 900 ..5,358 10/09/2018.
683344 10 5 |NANOMETRICS ORD... .194.000 7,091 6,696 395 . 06/28/2019. | ..
68375N 10 3 | OPKO HEALTH ORD.......oooiiiiriiiieiireiieceiieseseesessesessesessssessesessesssssssssesssens. | aeevenas <errr..1,535.000 ....2,256 2,256 3,170 (913) 10/15/2019.
68389X 10 5 |ORACLE ORD......cooeiiiiiiiiiiiiniiiiisiiceiesisisssisssiessesssssssssissssssisessssssssssassions | cvvvenes | ooe | vorerees 8,248.000 436,979 | .........52.980 | ..o 436,979 | ....... 249,417 7,506 64,582 10/09/2018.
68404L 10 2 | OPTION CARE HEALTH ORD......ccooooiiiirriirceiiseeiscenissesiessssesesessesssssssssssssesnnes | oo 525.000 1,958 1,958 1,552 406 08/14/2019.
68554V 10 8 | ORASURE TECHNOLOGIES ORD 260.000 2,088 2,088 2,412 .(324) 06/28/2019.
68555P 10 0 | ORBCOMM ORD 310.000 1,305 1,305 2,247 .(942) 06/28/2019.
68571X 10 3 | ORCHID ISLAND CAPITAL ORD..........covvireuirmeeireeriseseeseseessesesesesssssssesesssssessens | coneeees 270.000 1,580 1,580 1,596 | ..o 22 43 (16) 10/15/2019.
686217 10 2 |ORIGIN BANCORP ORD........cccstiirrriririmiersissiessesssesesssssssessessssssssesssssssssessssns | avsneres o 80.000 3,027 3,027 2,639 15 388 06/28/2019.
686688 10 2 | ORMAT TECH ORD......ccooouiiiiriiicieieceiieseeiesesiecesiesesssesesesesesesesesssssesssssssssessnns | oo B 160.000 | .oovvviriirnces 11,923 8,438 70 .3,555 10/09/2018.
68752M 10 8 | ORTHOFIX MEDICAL ORD........covouriimirireiiieeieseiseseisesssssseisssssssssssessssssessns | evnnees | eoe | cevereeesenns 70.000 | oo 3,233 3,701 .(468) 06/28/2019.
688239 20 1 | OSHKOSH ORD.........coovuiiiiiiiireiiseiiesssienessssssesssis s | oo . 290.000 27,449 | ........94.650 | ..........27T449 | . 19,639 322 19,669 10/09/2018.
689648 10 3 | OTTER TAIL ORD......ccosiiiimiiirceiiceeiecesiesesiesesissesessssesesssesesessssssssssssssssesssssens | o | 150.000 | ..ovvvevveriens 7,694 7,260 210 248 10/09/2018.
690070 10 6 | OUTFRONT MEDIA ORD........cccviuemrieiriiieniriinnissiiiiesiesessessssisessessssssessssnins. | coesenns J [T 560.000 | ..cooveverieinrenne 15,019 | .........26.820 | ....c.ccovvernr. 15,019 | Lo 10,758 806 4,872 10/09/2018.
690732 10 2 |OWENS & MINOR ORD.......cooouiiimiiiriiireiiesseiseseissseisessssessssessssessssesssssssessens | oo . 260.000 1,344 1,227 1 17 08/14/2019.
690742 10 1 |OWENS CORNIING ORD.......ccoviriiiiiiiiiiisiissiisiiesississsisssisssesessassssssiessiens | cesiens B 440.000 28,653 | ..........65.120 | ..ccoonne. 28,653 | .. 22,994 387 ..9,302 10/09/2018.
691497 30 9 | OXFORD INDS ORD . 60.000 4,525 4,970 87 263 10/09/2018.
69318G 10 6 |PBF ENERGY CL A ORD......ccoocosiiiiiiiiiieiceiisensiesssiessissessss s | ceevenas B 480.000 | ........ccccc...... 15,058 | .........31.370 | ..cccoooocenn 15,058 | 24,955 576 .(624) 10/09/2018.
69327R 10 1 |PDC ENERGY ORD 260.000 |....ccocerr....6,804 | ......i.26.170 | innenn..6,804 | 13,390 .(933) .1 10/09/2018. | ..
693282 10 5 |PDF SOLUTIONS ORD............. [V 120.000 1,928 98 12/16/2019.
69329Y 10 4 |PDL BIOPHARMA ORD........coeooiiiiiniiiiiesinireissisiie s sesssississsssssssssssssssnies. | cvienes B [ 490.000 1,622 (32) 12/16/2019.
69336V 10 1 |PGT INNOVATIONS ORD........oooiriirimiriericerissesissesisesesssessssssssesssssssssssssssssnnees | coneenes 240.000 4,012 .(433) 06/28/2019.
69343T 10 7 |PJT PARTNERS CL A ORD.....ccooiiiiriiimieiireiiesesiesesiesesiesesiesesisessssssssssssesssins | oo 90.000 3,646 9 416 06/28/2019.
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD........cccooimviinriinniinniessniessniesssiesnnieens [ cvienns [ eoe | e 1,475.000 | ..................235454 | ... 159.630 | .................235,454 | ...... 68,866 6,195 63,012 .1 09/30/2011. | ..
69349H 10 7 |PNMRESOURCES ORD.........ccooomimiirmmririeririeeiseesisssssssssessesssssssssesssssssssssssssens | aeevenns 320.000 50.710 | oo 16,227 | e 12,787 37 .3,078 10/09/2018.
693506 10 7 |PPG INDUSTRIES ORD.......cooomiiiiimiiiiiiiniiriiniissiisiiesississssssssisssesssesesenssnsias | coviees 970.000 | ..ocoovvrinriene 129,485 | ........ 133490 | .................129,485 | ... 98,901 1,921 30,322 30,322 10/09/2018.
69351T 10 6 |PPLORD ..2,832.000 101,612 35.880 | .ovivrrrrnnn 101,612 | oo 83,892 1,168 4,664 21,382 21,382 10/09/2018.
69354M 10 8 |PRAHEALTH SCIENCES ORD .230.000 111150 | oo 25,565 | oo 23,681 A4 i | e 4,414 10/09/2018.
69354N 10 6 |PRA GROUP ORD .170.000 5,831 22,028 | s [ e 2,028 .| 10/09/2018. | ..
69360J 10 7 |PSBUSINESS PARKS REIT ORD ...80.000 | ..o 13,190 | ... 164870 | ... 13,190 | 10,160 336 22,710 | s [ e 2,710 10/09/2018.
693656 10 0 [PVH ORD.....cooiiiiiiicneissei sttt ssssensnsnns | avsnenes . 260.000 | ...cccoveeee27,339 | ... 105150 | 27,339 | i 35,004 39 W3AT2 | e | 3,172 10/09/2018.
69366J 20 0 |PTC THERAPEUTICS ORD.......ccooviiiiiiniiiiciisniissiessniessssessssssssessssssssnssssnens | aevsenns B I 180.000 . 7,137 W2488 | s [ e 2,468 10/09/2018.
B9370C 10 0 [PTC ORD.....oouiiiiiiiiiiiireiieseii st | ceeiioas 480.000 | ...cccovoverrrn 35,947 | i 74.890 | ..oocooverenn. 35,947 | L AT,845 | ..o [ s | e | e (3,845) | ..o [ e (3,845 10/09/2018.
693718 10 8 |PACCAR ORD........osiiiiiieiiiriiiciiseiessiisssissessssesssssssssssssss s | v ,380.000 | ..oovcvevrrenn 109,158 | ... 79100 | 109,158 | 91,591 3,174 4,526 30,305 [ oo | s 30,305 10/09/2018.
69404D 10 8 |PACIFIC BIOSCIENCES OF CALIFRNIA ORD........ccoooiiiireieireiiineriisneisseesenesis | ceevenns 580.000 A,256 | oo | e | s | e (1,274) | v [ v (1,274) | oo 04/22/2019.
69478X 10 5 | PACIFIC PREMIER BANCORP ORD.......ccovvuvimiierniiiirerisisirenssissssssessssssesenssnens | snvenes 6,703 158 1,275 | v [ e 1,275 10/09/2018.
695127 10 0 |PACIRABIOSCIENCES ORD.........cocosiiiiiiriiciiieeieseissseeessssesessssessesessenesesnens | v 7,586 365 | s [ e 365 10/09/2018.
695156 10 9 |PACKAGING CORP OF AMERICA ORD........ccoccsirvmrimririinicnsiscsiinniesisniinsiennins | cenveens | e | errenneee370.000 | i 41,436 | 111,990 | i 41,436 | 38,824 292 1,169 10,556 | cveooeveereieereiins | oo 10,556 10/09/2018.
695263 10 3 | PACW PACWEST BANCORP ORD..........cooouumiiimeiinniississeiisssennsesssssssssssnnnes | oo 18,752 38.270 | ... 18,752 | ...... 23,520 1,176 L2845 | | e 2,445 10/09/2018.
697435 10 5 |PALO ALTO NETWORKS ORD.........ccocvemmrriimmriiereiieneeiesesisnesissssssssssesssssssesnnnenes. | evivenes | eoe | evreereen310.000 | i 71,688 | ........ 231.250 | .o 71,688 | ...... 65,822 13,299 | oo | e 13,299 | .o 10/09/2018.
698813 10 2 |PAPA JOHNS INTERNATIONAL ORD......cooviiirerrerieirerinisisnsssssssssssesssssssesessssssnens | avenenes o 95.000 5,999 63.150 5,999 5,041 21 959 10/15/2019.
69888T 20 7 |PARPACIFIC HOLDINGS ORD.........ccooviemiiiimiereriiieeisesessesessssssssssssesessesessenes | o B 140.000 3,256 23.260 3,256 2,872 384 06/28/2019.
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69924R 10 8 | PARAMOUNT GROUP REIT ORD........ooomvviririmirireniiseseisessiseseeseseisssesseseiosssenes | cevvenns 830.000 A1,554 | ... 13.920 | oo 11,554 | L 12,334 | s 83 332 W29 | | e 1,129 .| 10/09/2018. | ..
700517 10 5 |PARKHOTELS RESORTS ORD 949.000 24,551 25870 | .o 24,551 | L 28,714 522 1,956 (110) (110) | .. .1 09/10/2019.
700658 10 7 | PARK NATIONAL ORD........cosriuimreiimremimiesicesisesisesesssesesssesesssessssssssssesssiesssessnnies | oo 50.000 5,119 5,297 212 872 | o [ e 872 .| 10/09/2018. | ..
701094 10 4 |PARKER HANNIFIN ORD......coiueriiiririiiciriniesssssiesessssesensssssssssssessssssssessessssssenss | aveeres 95,500 | ...... 26,034 1,578 26,300 | coovvrerrerieiinnniens [ v 26,300 .| 06/25/2010. | ..
701877 10 2 |PARSLEY ENERGY CL A ORD ..20,045 32,553 64 ..3,106 3,106 .| 10/09/2018.
703343 10 3 | PATRICK INDUSTRIES ORD.......ccoocirviiriiiiiiseioreeiesessesessesessesesssesssssesssssesenes | oo 4,719 4,838 23 22,054 | e | e 2,054 .| 10/09/2018. | ..
70338P 10 0 |PATTERN ENERGY GROUP CL A ORD.........cccoouommmiiiniiiiniisissnessseisssisssnsins | onneees 320.000 8,562 5,802 135 540 22,603 | oo | e 2,603 .| 10/09/2018. | ..
703395 10 3 |PATTERSON COMPANIES ORD..........ccooriiimmeeimceiirceeiesesisseseeneseesesesesesesesesssnns | oo 320.000 6,554 7,574 333 262 .| 10/09/2018. | ..
703481 10 1 [PATTERSON UTIENERGY ORD......ccccsvuririnriiirerieinirsiersssseessssissesssssssssssssssnsns | soseenes 880.000 | ....cccooreeennnn9,240 | 110500 | e 9,240 | ...... 15,805 141 132 10/09/2018.
704326 10 7 [PAYCHEX ORD......ooiiiiiiiiieiiiciseeeiseeiieseieesisssssssssssssssesssssssssesssssssssssesns | evvenes | eoe | woveeees 1,291.000 109,812 | ...... 76,593 3,124 25,704 .| 10/09/2018. | ..
70432V 10 2 |PAYCOM SOFTWARE ORD.......covueiriimiriirieriseeisesiesesissssessssssssssesssssssssssssnnssins. | consenes | e | oneevio 200.000 52,952 | ...... 26,962 28,462 .| 10/09/2018. | ..
70438V 10 6 |PAYLOCITY HOLDING ORD.........ccoomiiimriimeiiinnienesisseiissesessssisssssssssesnsssssnnsens | connenes | e | coneeiinns 110.000 | .ccovviiirerenn 13,290 | ... 120820 | s 13,290 7,669 ..6,667 10/09/2018.
70450Y 10 3 |PAYPAL HOLDINGS ORD.......cooiiriiireeereeieceiesceeiesesisesssesesssesesssssssesessesesseness | coeeenen | e | oeneeens 4,670.000 | ..................505,154 | .......108.170 | ...z 505,154 | ....... 376,384 ...112,454 .1 12/18/2018. | ..
704551 10 0 [PEABODY ENERGY ORD......coeviiriereriisirnsieisssssiesssssssesssissssssssssssssssssssesens. | sossenes 310.000 2,827 2,827 | ... 11,067 747 .1 10/09/2018. | ..
704699 10 7 |PEAPACK GLADSTONE FINANCIAL ORD........ccoooiriiiriiieneereieseneiiesesseseseesesinns | o 80.000 2,472 2,472 2,249 8 06/28/2019.
70509V 10 0 |PEBBLEBROOK HOTEL REIT ORD.........coostviemeiimerirniisseiisessesesessesssessssssessene | coneeees 517.480 13,874 197 692 .| 10/09/2018. | ..
705573 10 3 |PEGASYSTEMS ORD........ccooiriiiriiiriiieriisneiiesesiesssissssissssssssssssssesssssesssssesnns | cvinnes | eoe | cvesenneees 150.000 | ..ovvvcriis 11,948 | 0079650 | v 11,948 | 874D | 5 18 .| 10/09/2018. | ..
707569 10 9 | PENN NATIONAL GAMING ORD.........ccovueurieimeiirreiieesisesisesesissessesessesssssssssssenns | cvienes | eoe | cveseeeeens 428.000 10,940 10/16/2018.
70805E 10 9 | PENNANT GROUP ORD.......covmiiireiriirerierieeresssssesessesssssssesssssssssessssssssssnsssssnsses | svsvnes | oer | vernnenns 100.000 3,307 .1 10/09/2018. | ..
708160 10 6 |JCPENNEY ORD........coociiireiireiicesiecesiesesissesissesesssessssssssssssssssessssssssssnssssnssns | evvnnes | coe | woveeees 1,350.000 | ..o 1,512 .| 06/28/2019. | ..
709317 10 3 |PENNYMAC MORTGAGE INVEST REIT ORD......covvuiermiieiriieriersnineeerississsssnsenns | aeeenes 240.000 5,350 113 338 03/19/2019.
70959W 10 3 |PENSKE AUTOMOTIVE GROUP VTG ORD.........ooivveiriiineircnieeeeieneseenenesenssenns | coeeenes 237 W1ABE | s [ e 1,485 .| 10/09/2018. | ..
70975L 10 7 |PENUMBRA ORD.......coooiiiiimieiiriniresiesesissesisesssssssssssssessssessesesesssesssseseisenes | oo 25,048 | | e 5,048 .| 10/09/2018. | ..
709789 10 1 |PEOPLE BANCORP ORD........ccoooviimriiimriiinniissniisssissssesssssssssssssssssssssssssenns | o 48 L OO IO 169 06/28/2019.
712704 10 5 |PEOPLES UNITED FINANCIAL ORD........ocosriiimreimeiiennrisseeisssesesssssesssnsessssessnsens. | evvenes | eoe | eeeeees 1,687.000 28,510 | ...... 29,992 1,057 AT | | e 4,197 .1 08/14/2019. | ..
713448 10 8 |PEPSICO ORD......ccoeiiiiiiiiiiiiiciesisiiesisiisiiessisssesssssisssssssssssssesssssssssssnsies | cosvenes | o | eoviens 5,602.000 765,625 | ....ooovvvunen 485,359 5,350 19,830 [ .o | s 141,887 | oo | e 141,887 .| 04/22/2019. | ..
71375U 10 1 |PERFICIENT ORD...... ..130.000 5,989 4,461 21529 | | e 1,529 .| 06/28/2019. | ..
71377A 10 3 |PERFORMANCE FOOD GROUP ORD ..400.000 12,076 ..7,684 7,684 .| 10/09/2018.
714046 10 9 | PERKINELMER ORD ..435.000 ....42,239 v 82,239 | 32,453 122 28,089 | s [ e 8,069 .| 10/09/2018. | ..
715347 10 0 |PERSPECTA ORD.......ooiiiiieiiiiieiieeiesiisesesssssssesssssssssessssessssesssssssssesesesenesons | oo 570.000 A5,071 | 26440 | 15,071 | ...... 14,569 | ..o 34 125 25,255 | e | e 5,255 .| 10/09/2018. | ..
716382 10 6 |PETMED EXPRESS ORD.... 80.000 1,882 1,882 1,810 72 72 |. .| 12/16/2019.
71639T 10 6 |PETIQ CLA ORD.......oiiiiiriiiceiiriiiseiseiesesisssisssisssse s | oo . 80.000 2,004 2,004 2,636 (632) (632) .. .| 06/28/2019. | ..
717081 10 3 |PFIZER ORD....iiiiiiiieiirieiereeieseiiessisessiessisssssssssssssssesssssssssesssssssssnnsies. | svnnees | eoe | oeees 19,883.000 779,016 | .........39.180 | .o 779,016 | ....... 323,709 28,632 (88,877) (88,877)| .. .1 09/30/2011. | ..
71742Q 10 6 |PHIBRO ANIMAL HEALTH CL A ORD. . 80.000 1,986 1,986 2,541 19 .(555) (555) | .. .| 06/28/2019.
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD........coosmiiiiriirrerineeisnesisesssesnsssessessssens | evvenes [ eoe | eoeeend 6,352.000 540,492 | ..........85.090 | .....cccoouenen. 540,492 | ...ccooovvinnnnns 447,346 7,432 26,112 | o | e 101,489 | oo | e 101,489 .| 08/14/2019. | ..
718546 10 4 |PHILLIPS 66 ORD........cccovvueiiieiiiiiienisintiissiinsiiesiesesssssessessssesssenssssssssssssssessens | consines | oo | eovivens 1,499.000 ..167,004 5,247 37,865 ...37,865 .110/09/2018. | ..
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT .16,000.000 ..986,240 54,400 .312,480 . 04/11/2018.
719405 10 2 |PHOTRONICS ORD........ccriiimmriirmieirreiiseiisssissssisessisssssssssssessssessssessssessssssees | v 270.000 4,255 2,213 2,042 .| 06/28/2019. | ..
71943U 10 4 |PHYSICIANS REALTY REIT ORD..........ccoooviimiiinriinniinniisssiisssisssisssssssssssnsss | avviins | ane | cvvvieinnes 730.000 | ..oocoovviiens 13,826 | .........18.940 | .................. 13,826 | ...... 12,191 672 2,124 .| 10/09/2018. | ..
720190 20 6 |PIEDMONT OFFICE REIT CL A ORD.......ooosiiiireierrenireeieeeieeeeieessessssisssseesessenns | oo 510.000 11,342 9,547 107 428 2,652 |.. .| 10/09/2018. | ..
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS ORD......cccocormiirrirerieinerneierssiensesssnsssesenssssnnnsns | ooveees | oo | vveverinnes 300.000 | .ovveverieirinne 19,200 | .........64.000 | ....................19,200 | ...... 18,003 192 5,370 | oo 10/09/2018. | ...ovvverrrans




IX4AE

Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU 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
723484 10 1 | PINNACLE WEST ORD.......coooiiriiiieririeiiseiiseesiesssisessisessssssssssessssssssssssssesesins. | v ..450.000 40,469 89.930 24,263 1,348 .2,129 .| 10/09/2018. | ..
723787 10 7 |PIONEER NATURAL RESOURCE ORD.. ..590.000 ....110,879 260 448 11,712 .| 10/09/2018.
724078 10 0 |PIPER JAFFRAY ORD........osiiiiriiirriiirnieissesisessieessisessisessssessssesssssssssssssessesssens | oo 180.000 | .o 4796 | 4,549 68 248 .| 04/22/2019. | ..
724479 10 0 |PITNEY BOWES ORD.....coooiiiiiiieriiieiierieissisisisssissesssseesssssssssessssssssssssesssssssene | avnenee | e | svevennens 750.000 5,115 150 [ | s (1,410 . .110/09/2018. | ..
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT. .77,500.000 11,814,948 78,660 (210,329) (210,329) | .. . 12/19/2019.
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD........covveurvireiiieiieneieseiseneisssssssssisssessesesans | coneeees .1,808,316 82,410 (127,644) ..(127,644) | .. .1 12/18/2019. | ..
72703H 10 1 |PLANET FITNESS CLA ORD......ccccooiimiiiriiiinriinneiisniisneissnsisneisssssssnsssssssesnnnes | avviins | ane | ceeveesnnn390.000 | i 26,138 | 10 74680 | e 26,138 | 17,024 3T | | e 7,371 |.. .| 10/09/2018. | ..
727493 10 8 |PLANTRONICS ORD 7,097 78 (749) (749) | .. .| 10/09/2018. | ..
729132 10 0 [PLEXUS ORD.....ccoviiiiriiieieieiinnieiesisisssssssssssessessssssesssssssssesssssssssssesssssssssessessens | avennee | e | sveverenens 120.000 6,538 23103 | [ 3,103 | 10/09/2018.
72919P 20 2 |PLUG POWER ORD.........osiviimmciimerireniseeeisseseeseesessessssssssssssssssessssssessenesienes | coneenes 980.000 1,980 T | e 1,117 .1 08/14/2019. | ..
72941B° 10 6 |PLURALSIGHT CL A ORD......oosiiiimrriiieiimreiiecesiesesiesssissesseesssssssesssssssssssssinns | coneeees 220.000 8,813 | oo | s [ s | s (3,027) | oo .103/19/2019. | ..
731068 10 2 |POLARIS INDUSTRIES ORD........cooomiiiiniiiciiisniessiissesssseissssssssssssnesssnssesnens | oo 230.000 | ..cocoviereenn23,391 | ... 101700 | 23,391 | 21,944 561 5,755 10/09/2018.
7379 10 6 |POLYONE ORD.....ooiiiiiieiireiiceiiecesiesesissesiesesesesessssssssesesssesssssssssssssssssissnees | coneeees 320.000 1,773 36.790 | oo 11773 | 12,736 | oo 65 250 2,621 .| 10/09/2018. | ..
T3278L 10 5 |POOL ORD....ociiiriirriiieierisissiesss s ssssssesssssssessssssssesssessssssessessssssessesssnsns | avennee | e | sveverenene 150.000 | .oovevirriiinen 31,857 | ... 212.380 | ... 31,857 | ... 19,657 315 9,560 .1 10/09/2018. | ..
733174 70 0 |POPULAR ORD......ccooviiriiimeiireiieseiiecesiecesiesessesesisesssssesssssesssssesesssessssssssssesssons | cvnenes | eoe | cveeeeeens 400.000 .23,500 58.750 | ...ooerrriren 23,500 | ...... 20,800 108 414 AB12 | s | e 4612 | o 10/09/2018.
736508 84 7 |PORTLAND GENERAL ELECTRIC ORD.......ccoooirviimiriirriiiceiinsiisesisssssiesnsisneies | v 350.000 19,527 55.790 | covveeerriiennes 19,527 | o 16,408 135 523 WBATY | | e 3,479 .| 10/09/2018. | ..
737010 10 8 |PORTOLA PHARMACEUTICALS ORD........ccooiimviimiiineiieneiiseiissesessssessssessssens | v 260.000 6,209 23.880 6,209 6,292 1,134 .| 10/09/2018. | ..
737446 10 4 |POST HOLDINGS ORD.......cooiriiiriiirieeineeisessissssisesssssssesssesssssesssssesssssesesssssesnse | cvvenes | eoe | coveeeeons 260.000 | ...oovveerrrienan 28,366 | ........ 109.100 | ..ccoovvvvncrnn. 28,366 | ... 24,726 5,192 10/09/2018.
737630 10 3 |POTLATCHDELTIC ORD.....c.ceorvrrmiirinrrersirneierenissesesssssssssssssenssnsssssensssssssenssnssnses | avvnenee | e | everrrnnene 240,000 | oviirriincirnns 10,385 9,134 384 2,71 .1 10/09/2018. | ..
739276 10 3 |POWER INTEGRATIONS ORD........coomiuimeiimreririeriseerissessssesesesesessssssssesssesssesnnnes | oo . .10,880 6,348 77 4,172 .| 10/09/2018. | ..
740367 40 4 |PREFERRED BANK ORD.......coomiiiiirriimriiieriinsissesssssssesssssssesssssssssssssssssnens | v . 50.000 3,005 2,362 30 643 06/28/2019.
74039L 10 3 |PREFERRED APARTMENT COMM REIT ORD JESSSTSUSPRURRSROUROOR EURVOPOORS DUNN ISR 180.000 | ..ovvvercrrirens 2,396 2,690 | oo 47 47 .(295) .| 06/28/2019. | ..
7405IN 10 2 |PREMIER CL A ORD....ccooiiiiiiiiriiieceiieceiieceiiesesiesesiesesiesssiessssssssessssesssiensnins. | ceevenas 210.000 7,955 9,683 111 .| 10/09/2018. | ..
74112D 10 1 |PRESTIGE CONSUMER HEALTHCARE ORD....... SRR IS 200.000 8,100 . 7,740 1,924 10/09/2018.
74144T 10 8 | TROWE PRICE GROUP ORD.........ccoovuriiiremiceminemisnesinsesissessssesesssssssssensenes. | evvenes | eoe | cveeeeeens 955.000 | ..ooovvvvirnns 116,357 | ........ 121.840 | oo 116,357 | ...... 63,366 2,903 28,192 .| 10/09/2018. | ..
741511 10 9 [PRICESMART ORD.....cooiiiriiiriniriierissssiesisissess s essesssssssnssssens | esvenes 80.000 5682 | ..o 71.020 5,682 6,302 56 954 .1 10/09/2018. | ..
74164F 10 3 |PRIMORIS SERVICES ORD.........ccoooimiiiniiiiniiiniissiiseissesissessssssssessssssesnenes | cveines 4,003 22.240 4,003 3,766 | .o 1" 1" P A OO IR 237 .| 06/28/2019. | ..
74164M 10 8 | PRIMERICA ORD . 122,195 | ...... 20,609 231 ..5,585 5,585 .| 10/09/2018.
74165N 10 5 |PRIMO WATER ORD.......coooiriiinriinriinniisssiissiessssssssisssssssssssssssssssssnssssnnnes | avvseoas ..150.000 1,684 1,560 124 | o | s 124 .1 12/16/2019. | ..
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD.........cocoiriiiimeiireiireniesesessesesseseessseessseene | venenen | e | cereeens 1,154.000 63,470 | .........55.000 | ..cooccoorrrnnn 63,470 | ...... 61,701 2,516 12,498 | oo [ e 12,498 |.. .| 10/09/2018. | ..
74267C 10 6 |PROASSURANCE ORD.... 210.000 7,589 7,589 9,721 | oo 65 365 .(928) (928) | .. .| 10/09/2018.
742718 10 9 |PROCTER & GAMBLE ORD...........ccoooiimiiiriiiniiinsiisneiissnssssnssesssessssessssssssssesnnss | evinnns | eoe | ceennes 8,068.000 | ............... 1,007,693 | .......124.900 | .....cccc...e. 1,007,693 | ....... 510,866 23,840 | ..o | s 266,083 | ......coovverienis [ e 266,083 | .. .| 09/21/2015. | ..
743187 10 6 |PROGENICS PHARMACEUTICALS ORD........cooosriiemmrieririicriieniiesesissessssesinsenes | v 360.000 1,832 1,832 2,221 .(388) (388) | .. .| 06/28/2019. | ..
743312 10 0 |PROGRESS SOFTWARE ORD ..180.000 .T,479 7,479 6,048 113 .1,091 1,091 .| 10/09/2018.
743315 10 3 |PROGRESSIVE ORD........coociiiimieirieiiiseisesiseseiseseisessssessssssssssesessesessesessesess | oo 2,340.000 169,393 | .........72.390 | oo 169,393 | oo 113,885 6,585 28,220 | ..ooovveecierienes | s 28,220 .| 10/09/2018. | ..
T4340W 10 3 [PROLOGIS REIT......oiiiiiiieirieieieiiseiesssssssisesssssssssiessessssssesssssssssssesssssssssesssnsssss | sesens 2,532.000 225,702 225,702 | .oooveircinnn 164,476 5,368 T7,023 | o [ v 77,023 .110/09/2018. | ..
743424 10 3 |PROOFPOINT ORD.......coouireiirmirirceiireeeiesenisesessssessssssessessssesssssssssssssssssnsssssssssns | conenes | ooe | coens ..200.000 ....22,956 22,956 19,060 .6,194 6,194 .| 10/09/2018.
74346Y 10 3 |PROS HOLDINGS ORD.......cccoouiriiriiiiniissiisiiesiesississsiesssesisasssssssesssssssines | cosenes ..140.000 8,389 8,389 5,913 W2A4T6 | s [ e 2,476 |.. .| 03/19/2019. | ..
74347TM 10 8 |PROPETRO HOLDING ORD........coociriiiiriiiniisniesnniissiisnsisssisssssssssssssssssnnies. | coenes 280.000 3,150 3,150 5,138 .(300) (300) | .. .| 10/09/2018. | ..
743606 10 5 |PROSPERITY BANCSHARES ORD.........coommiviiiiiniiinneiiesiiseseisseseisesesssnesssesenes. | cvvenes | eoe | covreeeeees 360.000 | ...oooorvierneene 25,880 | ... 71.890 | oo 25,880 | ...... 25,590 166 426 22,560 | oo [ e 2,560 .1 11/01/2019. | ..
743713 10 9 |PROTO LABS ORD......coviiiiiriiiiiniisissieissssiessssssssesssssssssssesssssssssesssssssssesssessnns | avnsnee | e | sveverenene 100.000 | ..ovvevirreiinen 10,155 | ......101.550 | .cooovvrriirnee 10,155 | ...... 13,956 | ..o | e [ | e (1124) | o | v (1124) | oo 10/09/2018. | ..o
743815 10 2 |PROVIDENCE SERVICE ORD..........coooiiiriiirieiereiieneeiesessssessessssssessesessssssssseses | cvvnnes | eoe | coverenenenns 40.000 2,367 59.180 2,367 2,293 74 T4 | e 06/28/2019. | ...
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74386T 10 5 |PROVIDENT FINANCIAL SERVICES ORD.........oooriiriierieineeisnneisseseissesesieseseeces | oo 240.000 5,916 5914 269 125 .| 10/09/2018. | ..
744320 10 2 |PRUDENTIAL FINANCIAL ORD... <orr...1,705.000 ..159,827 ....153,765 1,705 ..6,061 .| 10/15/2019.
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD...... e [ | 2,036.000 93,725 3,814 14,252 .| 10/09/2018. | ..
744600 10 9 |PUBLIC STORAGE REIT ORD.......cocoiumiiiirriireiineieriesissesessssssssssesssssssessssssseenss | oenenes | eon | seerersnens 503.000 4,024 .5,307 .103/27/2018. | ..
745867 10 1 |PULTEGROUP ORD ........1,040.000 24,825 125 458 13,322 .| 10/09/2018.
74587V 10 7 |PUMABIOTECHNOLOGY ORD.......cocmirriimrriimmniinesiensissesssessissssssssesssssssnsssens | coneeees | e | coneevinns 110.000 ATTA | e | e | e | e (1,276) .| 10/09/2018. | ..
74624M 10 2 |PURE STORAGE CLA ORD.......ccooooiimiiimriirriineiisseisssiissssessssssnssssssssssssssnnnes. | avienns | ooe | cvennniens 660.000 15,503 680 .| 10/09/2018. | ..
74727A 10 4 |QCR HOLDINGS ORD ST ISP 60.000 2,002 | oo 4 4 540 .| 06/28/2019. | ..
747316 10 7 |QUAKER CHEMICAL ORD........cccoviiiiieriiiiiiiisinnisssissssessssssesessssssssssssssssssssensnns | aveenes 50.000 9,939 76 .(660) 10/09/2018.
74733V 10 0 |QEP RESOURCES ORD........cooiiiiiciiiciiieeiseneisesessesesiesessesessesessssesssssessesssenns | coneeees 950.000 11,191 K OO IR (1,074) | s .| 10/09/2018. | ..
74736A 10 3 |QTSREALTY CLAREIT ORD.....coosiiiirriiriiinreiiereiieseisssessssssssssssssesssssssenesens | conneees | e | oneevio 200.000 8,516 | oo 88 346 ..3,444 .| 10/09/2018. | ..
74736K 10 1 |QORVO ORD.......ooiriiirrireiisiiinseiesesisssissssssesesssssssssssssssssssssssssssssssssnses | connenen | e | conneveo 510.000 37,919 28,305 10/09/2018.
74736L 10 9 | Q2 HOLDINGS ORD........coviievirieriieeiisesieseisseesissssssssessessssessssesesssssssesessenens | cvvenes | eoe | coveeeeens 140.000 . 7,188 A4 | i | e 4,414 .| 10/09/2018. | ..
747525 10 3 | QUALCOMM ORD......covirrieiriieiieririresssssesessssssssssessssssssessssssssesssssssssenssensssssnsne | avvnnees | re | vonnes 4,593.000 405,240 88.230 ....405,240 | ....... 274,529 11,243 | e | e 143,853 | ..o [ e 143,853 .1 10/09/2018. | ..
T4758T 30 3 |QUALYS ORD.....cooimriiimriiirieireiissesiesessesessesesssesessesesssesesssesessssssessessssesesssses | cvnenes | ooe | cvoeeeeens 130.000 10,838 83.370 | oo 10,838 9,815 22 | | e 1122 | e 10/09/2018.
747619 10 4 | QUANEX BUILDING PRODUCTS ORD..........ovvveumriimrriimmenirseneessisessssesssssnesennes | evneees | eoe | cveeeeeens 140.000 2,391 2,644 22 (253) (253) | .. .| 06/28/2019. | ..
74762E 10 2 | QUANTA SERVICES ORD.......cooouriiiriiiniisniissiissiisseisssesssssssssssssssssnssenens | coneeees 610.000 | ...................24,833 | ........40.710 | ...................24,833 | ... 19,776 | oo 31 98 BAT2 | e | e 6,472 .| 10/09/2018. | ..
74834L 10 0 | QUEST DIAGNOSTICS ORD.......cocreverriirierirriiseeeiseseisesessesessssssessesesssesesssssesenns | evnenes | eoe | cvoreeeeens 470.000 | ..coooverierrnn50,191 | 1. 106.790 | oo 50,191 | i 35,198 996 11,054 06/22/2018.
74838) 10 1 | QUIDEL ORD.....ccoiiiuiieiieiiinniiceisiisiie it ensssssssssessssessensseness | conseons . 8,369 ..3,407 .1 10/09/2018. | ..
74874Q 10 0 |QUINSTREET ORD........oosiiiieririmeirenisineissesissssssesssssssssssssssssssssssssessssensssnnens | aeevenns ..190.000 3,011 (102) .| 06/28/2019. | ..
749119 10 3 |QUOTIENT TECHNOLOGY ORD......covuomriemrismreiineisessssessssssssssessssesssssssssssnnes | v 330.000 3,543 .(290) 06/28/2019.
74915M 10 0 |QURATE RETAIL SRS A ORD......ccoooorriiriiireiicerieseeiesesisssssisssesssssesssesssssssnsssnns | covenes | eoe | eoveeees 1,720.000 | .....cccooeeer... 14,500 | ...........8430 | ... 14,500 | 35,879 (19,075) (19,075)| .. .| 10/09/2018. | ..
74933V 10 8 |RAPHARMACEUTICALS ORD.... [P0 [USOPIORR O IOV 130.000 3,908 22193 | s [ e 2,193 .| 06/28/2019. | ..
749397 10 5 [RTRCM ORD.....cooiiiiiiiniricsssississssssssse s ssssssssssssssssssnssnnnes. | svinnns | aoe | covnnines 430.000 4,189 L1393 | | s 1,393 | s 04/22/2019.
749607 10 7 |RLIORD. ... enesssssseennnes. | cvnenes | eoe | cveneeeeens 150.000 | ...coccoovrerenn 13,503 | ........90.020 | ..o 13,503 | 11,525 287 ..3,155 .| 10/09/2018. | ..
74965L 10 1 |RLJLODGING REIT ORD....ccvuiiiiirieiiiceriniiieissiesisssssesessssssssessesssssssessessssssessnss | avenenes 690.000 | ..covvvvrineeenna12,227 | i 172720 | 12,227 | 14,594 228 9N 9N .110/09/2018. | ..
74967R 10 6 |RMR GROUP CLA ORD........ccooviimiiiriiireiiseiisseisesiessssssssssssesssssssssssnssesnnss | avvseons 2,613 23 125 .1 08/14/2019. | ..
7497X 10 3 7,609 ..6,558 .| 10/09/2018.
749685 10 3 |RPMORD.......cooiiriiciicinissssissi s | oo .525.000 |......c.o.c.......40,299 | .........76.760 | ...................40,299 | ...... 28,316 740 ..9,440 .| 10/09/2018. | ..
749710 10 1 |RPT REALTY ORD....coiiiiiiiiciiiereiieceiiesesiesessesesisesessesessesssssssssssesssssssssenssesnnns | anevenns 330.000 3,995 | i 73 73 968 .| 06/28/2019. | ..
750236 10 1 |RADIAN GROUP ORD.. 860.000 |.........c.........21,638 | ..........25.160 | ....................21,638 | ...... 17,226 9 ..7,568 .| 10/09/2018.
750469 20 7 |RADIUS HEALTH ORD........coooviimiiiniiisiiisneiieseiesesisssesssssssssssssssesesssssssssssnssens | cvinnes | ove | coeenneees 190.000 4,627 (797) .| 06/28/2019. | ..
750491 10 2 | RADNET ORD....coiiiiiiiiiiriiiriiissiiseisessis s ssinnnes | oo ..170.000 2,344 1,107 .| 06/28/2019. | ..
750917 10 6 |RAMBUS ORD... ..450.000 5,341 858 .| 04/22/2019.
751212 10 1 |RALPH LAUREN CL A ORD......ccooviiriiimeiireiieceeieseiiesesiesesiesesisessssssssssssssseesssens. | coeees ..220.000 | ..oocooovreennn 25,788 | 117220 | 25,788 | ... 28,105 151 578 ..3,027 .| 10/09/2018. | ..
75281A 10 9 |RANGE RESOURCES ORD.......cocomiiiiiiiniiiiieniinsissiississsiesssesssssssssissssins | cvienes 850.000 | ..covvrvrerrenn 123 | i 4850 | i 4,123 15,717 B8 [ .o | e (4,012) .110/09/2018. | ..
753422 10 4 |RAPID7 ORD 4,929 3,480 .| 10/09/2018.
754212 10 8 |RAVEN INDUSTRIES ORD........ccoooiiiiinniciiciiisneis e sssssssssssissssenes | cesiens . .4,824 6,462 73 .(242) .| 10/09/2018. | ..
754730 10 9 |RAYMOND JAMES ORD........coooimiiiiriiiiniisniissicsssiissssssssssssssssssssnssssnssssnnses. | soenes 530.000 47,414 . ATA4 50,260 196 721 7,977 .| 10/09/2018. | ..
754907 10 3 |RAYONIER REIT ORD......coooiiiriiiriiiceiieseiiereeiesesiessssesesssesessessssssssssssssssesssssens | cvnenes | eoe | cvveeeeons 430.000 14,087 32.760 | ... 14,087 | ..... 12,611 464 2,180 .| 06/23/2017. | ..
755111 50 7 |RAYTHEON ORD......oovuiriiiiireiiciniisieisssseiesssissse st sssissssssssssssnsnses | avsnenes 854.000 187,658 | ........ 219.740 | .o 187,658 | ...... 98,991 3,156 56,697 | ..o | v 56,697 | ..ovieireererieein 07/27/12017. | oovorevvrcinne
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75524B 10 4 |RBC BEARINGS ORD.......oosiiimiiiimieeirieiessiesssiessissssssesssses s | coneeees 2:90.000 | oo 14,251 | ... 158.340 | ..oovvvcriri 14,251 | ...... 13,787 22,852 | e | e 2,452 .| 10/09/2018. | ..
75524W 10 8 |RE MAXHOLDINGS CLAORD... 70.000 2,694 38.490 2,694 2,153 29 542 .| 06/28/2019.
75605Y 10 6 |REALOGY HOLDINGS ORD.........ooriuimiririvireneiseesiseseisesessesessesessesessesessssessens | coneeees .490.000 | ..o 4,743 9,638 132 | o | e (2,450) .| 10/09/2018. | ..
75606N 10 9 | REALPAGE ORD......c.ooiiiiiiieireiineiieseie st ssssssssesssesssssssesssssinns | eeenns 280.000 .15,050 16,218 ..1,557 .| 10/09/2018. | ..
756109 10 4 |REALTY INCOME REIT ORD.......cooiirviimreimeiiineiieseiiesesisssesssssesssssesssesssessssessnnens. | evvenes | eoe | woveeees 1,165.000 ...85,779 65,150 265 3,158 12,337 .| 10/09/2018.
75615P 10 3 |REATA PHARMACEUTICALS CL A ORD ....70.000 ...14,310 4,577 10,383 .| 10/09/2018. | ..
75689M 10 1 |RED ROBIN GOURMET BURGERS ORD.........ccocoommmriimmiinniinniinniinsiisnsinnnies | covenes 50.000 1,651 1,528 123 .| 06/28/2019. | ..
75700L 10 8 |RED ROCK RESORTS CL A ORD..........covuiureiimieiireeisresissessssesissesesssssssssesesesssenns | cooeees 270.000 6,467 6,585 135 983 .| 10/09/2018. | ..
75737F 10 8 |REDFIN ORD.....ooiiiiiiiiiieiinieiesisiseis et ss st ssessssssessessnsss | avsenes 310.000 6,553 5,028 ..2,089 10/09/2018.
758075 40 2 |REDWOOD REIT ORD.......cooviiieiieiieiiiseeiiseessesessesessesesssssssesessesessssessesssses | cvoenes 330.000 5,458 5,346 396 485 .| 10/09/2018. | ..
758750 10 3 |REGAL BELOIT ORD........oomrviimiriimriiiniissesiseessssssissesssesssssssssssssssssssssssssssssssns | evneees | eoe | cvvoneeeens 170.000 14,554 14,035 | ..o 51 197 ..2,645 .| 10/09/2018. | ..
758849 10 3 |REGENCY CENTERS REIT ORD.......coooiiriiiriiiriiiriinsiissiissesssesssssssnssesneses | evienes | eoe | cveinnenns 610.000 X 39,077 1,427 ..2,684 10/09/2018.
75886F 10 7 |REGENERON PHARMACEUTICALS ORD..........ccoouereriieierceriseriseeeisnesessesesssnens | coieees ..320.000 | ....ccoooeee... 120,154 | 375480 | ..o 120,154 | oo 125,613 634 .| 10/09/2018. | ..
75901B 10 7 |REGENXBIO ORD.......coviiiiiriiiiiiiinniiiienie i sssessssisssssssssssssesssnness. | cvienes .120.000 | .o 4,916 | 40.970 4,916 7,675 (118) .1 10/09/2018. | ..
7591EP 10 0 |REGIONS FINANCIAL ORD........oooriiiieririniirieriieeisseseesessissssisssessesessessssessssenes | cvvvnns | ane | ceveon 3,870.000 | ....cvvvvrereenan 66,409 | .......... 17.160 | oo 66,409 | ....cocovvinnnenne 71,982 600 2,225 14,629 | oo | e 14,629 10/09/2018.
759351 60 4 |REINSURANCE GROUP OF AMER ORD.........ccocouimvirineiinniineiincsisnsissnsisnssnans | o ..250.000 | ...................40,765 | ........ 163.060 40,765 | ...... 32,518 650 WBT08 | s [ e 5,708 .| 10/09/2018. | ..
759509 10 2 |RELIANCE STEEL ORD.......ccoooiiiiiiciineiisniiessiisssiisssssssssssssssssnssssnssssssssisnenes. | cviines .275.000 | ......ccc.....e.....32,934 | 119.760 32,934 | ... 24,196 605 13,362 | oo | e 13,362 .| 10/09/2018. | ..
75970E 10 7 |RENASANT ORD......coomiiiiimiiimieiimeiiesesissesesesesiesessesesssesssssessssssssssessssesssssssssnns | connenes | e | coneevinns 190.000 | ..ooovvvvrrrrennnn8,730 | e 35.420 6,730 7,689 | oo 42 163 996 | ..o [ e 996 | ... 10/09/2018.
75972A 30 1 |RENEWABLE ENERGY GROUP ORD.........ccocririiiiiriinisirnierssssessssessssssssssssnnens | snvenes 4,043 26.950 4,043 2,378 L1864 | [ 1,664 .| 06/28/2019. | ..
759916 10 9 |REPLIGEN ORD.......ooiiiiciiiciiieceisceeiesesiesesiessseesesssesesssssesssssesssesesssssesesessseas | coenes . 13,875 92.500 | oo 13,875 8,106 25,964 | | e 5,964 .| 10/09/2018. | ..
76009N 10 0 |RENT-A-CENTER ORD........ccovviimmiiinriiinninsissicsnsssssssnsssssnsssssssssssssssssnnnss | aevieens 200.000 5,768 28.840 5,768 5,325 50 B43 | s | e A43 | s 06/28/2019.
760759 10 0 |REPUBLIC SERVICES ORD 889.000 79,681 | .........89.630 | .cooooriinnenn 79,681 | i 49,492 360 1,283 15,593 .1 12/18/2018. | ..
761152 10 7 |RESMED ORD.......cociriiiriiireiimeiiesesiesesiesesiseseseesesssesssssssssssesssssessssssssssesssssnsnes | conenes | eoe | cvveeeeees 560.000 | ....cooovririenas 86,783 | ........154.970 | ....................86,783 | ...... 52,008 851 23,016 .| 10/09/2018. | ..
76118Y 10 4 |RESIDEO TECHNOLOGIES ORD..........ccooooimriimriirniinniinnissnsisssessssssssssssnsenas | conneies | o | onneieeand 406.000 | ..ooovvvvoinnne 4844 | ... 8,495 | ..ooooeiceienniiens | s [ | s (CH11[0) N 01/04/2017.
76122Q 10 5 |RESOURCES CONNECTION ORD.........ccoovuriiimmeiirerircenisnneessssssesessesessssesessnens | ceevenns 2,081 36 42 .| 06/28/2019. | ..
761299 10 6 |RETROPHIN ORD.....c.oouiiiiiiiiiiiierisiiesissiesssseisssse s sssssessesssssessssssssss | aveenes . BT [ e | e e | e (Q0[0) ) RN .| 04/22/2019. | ..
7613IN. 10 1 |RETAIL OPPORTUNITY INVEST REIT ORD......ccocoomimiiimriimniiinniiinniissniissneiienens | cvvvies | ene | crvveeenns 440.000 347 783 .| 10/09/2018. | ..
76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD. 880.000 146 583 2,244 .| 10/09/2018.
761330 10 9 |REVANCE THERAPEUTICS ORD........coooiimviiimriiinriiinriiessiessiessssssssssssnssssssesnnss | cvienes [ eoe | covnnniees 180.000 587 .| 06/28/2019. | ..
76169B 10 2 |REXNORD ORD.....ccooviiiiiiriiireiieseiieceiiecesiesessesesissssssesesssesssssesesssesesssssssesssins | coneenes 13,700 | ...... 12,810 LA08T | | e .| 10/09/2018. | ..
76169C 10 0 |REXFORD INDUSTRIAL REALTY REIT ORD. .16,898 | ...... 11,862 | oo 68 265 25,994 | [ .| 10/09/2018.
766559 60 3 |RIGEL PHARMACEUTICALS ORD..........ccoooimiiimiiineiineiisesissssisssssssssessessssnsens | oo . 1,552 1,588 (36) .1 12/16/2019. | ..
76680R 20 6 |RINGCENTRAL CL A ORD......coviiimirimiiinciiseneieniieseisesessesessesessessssesessnsessnne | anvvnns | ane | eevviveees 270.000 | ..o 45,541 45541 | ...... 22,086 23,282 | oo | e .1 10/09/2018. | ..
767754 87 2 |RITEAID ORD........... 230.000 3,558 3,558 2,132 1,426 .| 10/15/2019.
770323 10 3 |ROBERT HALF ORD........coooiiiiiriiireiireiiesesisesissessesssssesessssesssesesssesssssssssesenes. | evvenes | eoe | covneeeeens 480.000 .30,312 30,312 | ... 31,266 595 22,856 | e | e .| 10/09/2018. | ..
77313F 10 6 |ROCKET PHARMACEUTICALS ORD.....cccviiuiiiiviirierireristiississsiesiessssssssinsiees | cevvenes ..125.000 2,845 22.760 3,005 .(160) .| 12/16/2019. | ..
773903 10 9 |ROCKWELL AUTOMAT ORD... ..400.000 81,068 202.670 | ..ccoovvernnee....81,068 | ... 43,126 1,572 20,876 .| 10/09/2018.
775133 10 1 |ROGERS ORD 270.000 | oo 8,731 | ........ 124.730 9,375 1,797 .| 10/09/2018. | ..
77543R 10 2 [ROKU CLAORD.........ooimiiiirriiinriinrissiisssssse s | anvseoas ..285.000 | ....................38,162 | ........ 133.900 | .ovvrrrrirrnnnn 38,162 | ... 26,119 17,800 .1 10/15/2019. | ..
775711 10 4 |ROLLINS ORD... s | e ..495.000 16,414 | L 33.160 | ... 16,414 | ...... 14,435 233 | s [ e (1,455) | oo ...(1,455) | .. .| 06/22/2018. | ..
776696 10 6 |ROPER TECHNOLOGIES ORD........cocoviiiiririieiinisirenssiserensessnssssesssssssssesssssssses | avnnnee | e | svvvernnensd 406.000 | ......c..c........ 143,817 | ........ 354.230 | .o 143817 | ...... 52,937 751 35,610 | oo [ e 35,610 | oo 12/18/2018. | .ooveerians
778296 10 3 |ROSS STORES ORD.........cooviiriiimemiceiisesiesesessesessesssesesssesesssssesssesesssssessssssssnns | evvnnes | eoe | eoveeees 1,159.000 | ...oovvvernnnns 134,931 | ... 116.420 | oo 134931 | oo 109,905 455 10,964 | oo | e 10,964 | ..o 10/15/2019. | .coooovvs
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780287 10 8 |ROYAL GOLD ORD.......ccovuriiimriiireiiereiiecesisenesseseseesessssssssessssssssssessssessssesssins | cvnenes | eoe | coveeeeens 260.000 | ...ocovvvrerrren 31,785 | 100 122.250 | oo 31,785 | ...... 19,425 276 .9,516 .| 10/09/2018. | ..
78112V 10 2 |THE RUBICON PROJECT ORD... 205.000 1,673 1,962 .(289) .| 08/14/2019.
781846 20 9 |RUSH ENTERPRISES CL A ORD.......coooiiiiiriieiceiieceiiesesiesesieseseeseseesssssssssesens | covenes | eoe | cveeeneens 130.000 6,045 5,442 49 603 .103/19/2019. | ..
783332 10 9 |RUTHS HOSPITALITY GROUP ORD.......ccovvuieiiiiirieieiesissirenississsssienssssesessssesenes | aveenes ..120.000 2,612 2,725 31 (113) .| 06/28/2019. | ..
783549 10 8 |RYDER SYSTEM ORD.. ..210.000 11,405 | 14,601 462 1,294 .| 10/09/2018.
78377T 10 7 |RYMAN HOSPITALITY PROP REIT ORD........covrviiriiimneiireneioereisecesisneissseeseseio | v ..170.000 AT32 14,122 153 604 ..3,395 .| 10/09/2018. | ..
783859 10 1 | SAND TBANCORP ORD........ccoooviiriiimiiiiniiinsiisssissssisssssssssssssssssssssssssssssenns | cviines | ooe | sovnnniens 130.000 . 5,238 5,572 142 319 .| 10/09/2018. | ..
78409V 10 4 |S&P GLOBAL ORD . 880.000 240,284 | ........ 273.050 | ..cooovvenens 240,284 | ..o 165,290 2,006 90,737 .| 10/09/2018. | ..
78410G 10 4 | SBA COMMUNICATIONS CL AREIT ORD......coviierirrireirnirirsniersnssniersssssesenssssenes | revveees | eon | vvererinnes 460.000 | ..ovvveriinn 110,855 | ........ 240.990 | .o 110,855 | ...... 71,691 340 36,386 10/09/2018.
784117 10 3 | SEIINVESTMENTS ORD.....ccoooiiiiiciiiireiieceeieceiiesessesessesesisesssssesesssesesssssessssnnes. | cvoenes 530.000 34,704 65.480 | ...ccoovriirnnenne 34,704 | ..... 28,728 186 350 10,218 .| 10/09/2018. | ..
784305 10 4 | SIW GROUP ORD.......oivveriiriiirriiiseiisesiseeiessissssissssssesssssssssessssssssssssssens | cvnenes | eoe | cvvneeeens 100.000 | ..ooovvevvvrrreenna 7,106 | oo 71.060 7,106 6,250 90 856 .103/19/2019. | ..
78440X 10 1 |SLGREEN RLTY REIT ORD.........cosmviiirriireiinniiineiissesissssissssssssssessssessssssnsssnns | connenes | e | coneeiio 330.000 |........c...........30,320 | ... 91.880 | .o 30,320 | .o 31,479 292 1,122 4,224 10/09/2018.
T8A42P 10 B | SLM ORD.....iiiiieiceieceereiiceiiesesisesiesess s sssesssssssnssesnsssnnes | oenenen | e | oereeens 1,750.000 | ...ccoovveiennn 15,593 | 8910 | i 15,593 | 18,813 210 ..1,050 .| 10/09/2018. | ..
78454L 10 0 | SMENERGY ORD.....ooviiiiiiiiieiiiieiiesisissssssssssesessssesesssssssssesssssssssssssesssssssssenss | avnsnee | e | sveverenensd 440.000 | ..cooooveirinn 4,946 | 11240 | 4,946 | 14,287 A4 | s [ e (1,866) [ .oovvocerrrererieieins .110/09/2018. | ..
784635 10 4 | SPX ORD ... sessensssensseesnnes | cvnenns | eoe | cveeeneens 170.000 5,420 3,888 10/09/2018.
78463M 10 7 | SPS COMMERCE ORD.........cocoiiiciiiiiiiiiniisiiesisississisiissssisssssssisssssssissssens | cesiens . 5,363 2,128 .| 10/09/2018. | ..
78467J 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD.........ccccovvimmmvmmmiemnniesnniessninsnniinnne | wvviine | aee | ereeeeeen830.000 | i 50,962 | .......... 61.400 | ..o 50,962 | ...... 44,073 353 13,521 .| 10/09/2018. | ..
78469C 10 3 | SP PLUS ORD......coiiiiriiimriiiceiieceiiesesisecessesessesessesess s sssessssessssesssiessnins. | ceevenas . 3,819 2,873 946 06/28/2019.
78469X 10 7 [SPXFLOW ORD......oviiiniiiieirnieienieisesisisisssssssssssssesssssssssesssssssssssessssssssessensns | svsvenes | oer | svevenneens 160.000 7,819 7,755 ..2,952 .1 10/09/2018. | ..
78470V 10 8 |SRC ENERGY ORD.......ooiiiiiciiireiiresiesesiesesiesesisesesisesesessesssssessssssssssssesssssssnns | coneeees 970.000 A 3,996 8,895 .(563) .| 10/09/2018. | ..
78486Q 10 1 | SVB FINANCIAL GROUP ORD.......ocmirvirmriimnriimreiimesisnsessssessssssssssssssssssssssnnnns | aesvnne | aee | eevvereees 210.000 | ..o 52,718 | ...... 251.040 | ...coceoee. 52,718 | ...... 66,373 12,835 | oo | e 12,835 | .o 10/09/2018.
78489X 10 3 |SVMKORD 365.000 6,523 6,523 6,669 .(146) (146) | .. .110/15/2019. | ..
78573L 10 6 | SABRAHEALTH CARE REIT ORD......cooooiiiiirieireiiereiiesesissesiesessesesesssseesssesenes | cvvenes | eoe | coveeeeens 710.000 | oo 15,151 340 | s 15,151 | ...... 16,124 1,278 W34BT | s [ e 3,451 .| 10/09/2018. | ..
78573M 10 4 |SABRE ORD.......coovviiiriirriineisssissinsssssssssssnssssssssssssssssssnsssssssssnsssnnns | avienns | ooe | s 1,020.000 22,889 22440 | ........... 22,889 | ... 24,959 571 816 | v [ e 816 | . 10/09/2018.
78648T 10 0 | SAFETY INSURANCE GROUP ORD SO DO . 50.000 4,627 92.530 4,627 4,309 170 536 ...536 |.. .| 10/09/2018. | ..
78667 10 8 | SAGE THERAPEUTICS ORD......cccoviiiiiiriirieieriseisesiesisisesssssssssssenssssssesesssseenss | oosveres | eon | seererinens 180.000 | ovvvererecirnene 12,994 | ... 72190 | oo 12,994 | ... 22,970 | v e | e | (CZT) | RN 4,248)| .. .110/09/2018. | ..
78700Y 10 5 |SAIAORD......coiiiiriiiriiceiseiisesi s sesssssesssssssssnsssssnses | conneies | e | conneiins 100.000 9,312 93.120 9,312 6,635 3,730 | oo | e 3,730 .| 10/09/2018. | ..
78781P 10 5 |SAILPOINT TECHNOLOGIES HOLDINGS ORD 210.000 4,956 23.600 4,956 5,884 23 23 .| 10/09/2018.
79466L 30 2 | SALESFORCE.COM ORD.........ccoooviimriiimmiiiniiinniinssissiessssssssssssssssssssssssssssnnsess. | avinnns | ooe | worenes 2,788.000 | .coovvoriinnnn 453,440 | ........ 162.640 | ....ooooonennn 453,440 | ...... 396,564 85,486 | ...covveirriiriiinns | s 85,486 .| 10/09/2018. | ..
79546E 10 4 |SALLY BEAUTY HOLDINGS ORD..........covuimeiireiirreeirreiessssissesissesssesesesssesesesssens | coneenes 8,688 588 .| 10/09/2018. | ..
800013 10 4 | SANDERSON FARMS ORD 8,030 102 ..6,154 .| 10/09/2018.
800363 10 3 | SANDY SPRING BANCORP ORD..........cccocmmmrmimimirniiisniinesinsssnesssssssssesesnsses | o 5,101 153 850 .| 10/09/2018. | ..
800422 10 7 |JOHN B SANFILIPPO AND SON ORD........courriemriiimieiereesieeeissssssssesssssesssesssssnees | oo 2,390 150 348 .| 06/28/2019. | ..
800677 10 6 | SANGAMO THERAPEUTICS ORD ..400.000 3,348 5,608 .(1,244) ] ... .| 10/09/2018.
801056 10 2 | SANMINA ORD.......ooiriiimiiimreiireiiscesiesesse e essssssnsennses | oo 270.000 9,245 6,707 .2,749 .| 10/09/2018. | ..
80283M 10 1 | SANTANDER CONSUMER USA HOLDINGS ORD.......cvuumiiiririeririiisnisnrieesinniienens | cvvveens | e | vrvveniens 460.000 10,750 8,993 386 ..2,659 .110/09/2018. | ..
803607 10 0 | SAREPTA THERAPEUTICS ORD.... 250.000 32,260 | ..... 32,295 .4,978 .| 10/09/2018.
806037 10 7 | SCANSOURCE ORD.......ccoomiiriiiiiiiiciisisiississsisssesissssssssssssssesssesssessssssinns | anvvenns | s | eevvessions 110.000 4,065 3,581 484 .| 06/28/2019. | ..
806407 10 2 |HENRY SCHEIN ORD.........ccoorvimriiimriinriiisnniisssisssissesessssssssssssssssssssssssnnnes. | sviines | ooe | covonneens 615.000 41,033 | ..... 38,218 .2,815 .| 10/09/2018. | ..
806857 10 8 | SCHLUMBERGER ORD..........cocosmiuiiiirnniireeiieseiseseiseseessssssssesessesessesssssesssnnsenes. | evvenes | eoe | woeeees 3,145.000 126,429 | 142,450 735 2,625 1,279 .1 12/16/2019. | ..
806882 10 6 |SCHNITZER STEEL INDUSTRIES CL A ORD.......cccovurmriiivireierssiessssesnssseresssssssnes | avvnnee | e | svvvernnine 100.000 2,168 2,616 38 .(448) (448) | ..o 06/28/2019. | ...oocvvrerenee
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807066 10 5 | SCHOLASTIC ORD.......coooriiumriiireieereiieseeseseeeesesssesessesesssesesssesssssesessessssssssssenens | cvnenes | eoe | coveeeeens 120.000 4,614 3,966 36 648 .1 08/14/2019. | ..
808513 10 5 | CHARLES SCHWAB ORD 5,080.000 ...241,605 | ....... 210,110 1,193 38,364 .| 10/15/2019.
808541 10 6 | SCHWEITZER MAUD ORD.........ccoouiieiiriiireiirieissseisessisesssssessssssssssssssssssssnnnenes. | evvenes | eoe | coieeeeens 130.000 5,459 4,433 114 .1,026 .1 08/14/2019. | ..
808625 10 7 | SCIENCE APPLICATIONS INTERNATIAL ORD........cccooiiiriiniiniiienissinniissiseiiinns | evvveens | e | evvisniens 170.000 | oovvvvervrrenn 14,793 | 1087.020 | o 14,793 | ...... 12,913 241 ..3,964 .| 10/09/2018. | ..
80874P 10 9 |SCIENTIFIC GAMES ORD.... 220.000 5,892 4,996 895 .1 03/19/2019.
810186 10 6 | SCOTTS MIRACLE GRO ORD........cooouurriiieiinniiieiiesesinsessesssissessssesesssssesssinns | evnenes | eoe | cvioneeeens 160.000 | ..ccovovvrrrenn 16,989 | 10106180 | oo 16,989 | ...... 12,443 362 .7,155 .| 10/09/2018. | ..
811054 40 2 |EW SCRIPPS CLA ORD........ccoooviimiiimiiiiniiiineisssiisnsssssssesssssssssssssssssssssssesns | oo 235.000 3,690 3,121 12 569 .110/15/2019. | ..
811707 80 1 | SEACOAST BANKING OF FLORIDA ORD..........ccocimvvirreririneiieneiiesesissesiseniesneens | evveees [ eoe | cveeeeeees 180.000 5,503 5,306 819 .| 10/09/2018. | ..
811904 10 1 | SEACOR HOLDINGS ORD......cotviriiirirerirriiieisniesiiesissesesississesssssssssesssssessssses | convees | e | corsvesniones 70.000 3,021 3,325 .(304) 06/28/2019.
81211K 10 0 |SEALED AIR ORD.......ccoooiiriiiriiineiieceiiesesisesisesiesesssesessssesesssssssssssssssssssssns | conneees 640.000 25,491 25491 | ... 24,006 410 3,194 | s [ e 3,194 .| 10/09/2018. | ..
812578 10 2 | SEATTLE GENETICS ORD.......coviiiiiiiiiisiiseiieiissiiniississsiesiesissssssissssssssesins | cnvvenns | e | evvvnsiondd 430.000 | ..ooorveoriennn 49,132 49,132 | ...... 32,186 24,768 | ..o | e 24,768 .1 10/09/2018. | ..
81282V 10 0 |SEAWORLD ENTERTAINMENT ORD......ccoooiiriiimriiniiieneiiesieiesesessssssssssssiesnes | oneeees 220.000 6,976 6,976 6,420 2,16 | o | e 2,16 | oo 10/09/2018.
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD......cocoommiiiiriiieciieieiiieseiieseiiesesienesienees | ceevenns 250.000 2,320 2,320 2,902 .(582) (582) | .. .| 06/28/2019. | ..
81619Q 10 5 |SELECT MEDICAL HOLDINGS ORD........ccuriimrinirierirneriesnsinsriesiesesssessssisssinens | vevees | ene | vevernenns 430.000 10,036 | .........23.340 | .o 10,036 7,714 3436 [ | e 3,436 .1 10/09/2018. | ..
816300 10 7 |SELECTIVE INSURANCE GROUP ORD.......ccoosmiviiiierieriieniinseieseisesssesssssessneens. | v 230.000 14,994 | 85190 | s 14,994 | ... 14,382 191 978 10/09/2018.
816850 10 1 | SEMTECH ORD......cooviireiirecreiceiessnses s | ciniees 260.000 13,754 13,754 | ...... 13,200 1,828 .| 10/09/2018. | ..
816851 10 9 | SEMPRAENERGY ORD.........ccoocoimiiiimiiiiniiiiniissiessnisissesssesssnesssnsssssssssnssennses | oo 960.000 145,421 145421 | L 88,288 929 3,646 41,558 .| 10/09/2018. | ..
81721M 10 9 | DIVERSIFIED HEALTHCARE ORD..........ccoouriiirreiireiinesieseiieneseessssessssesssiennees | coieees 950.000 8,018 | ..ccceun.8440 | i 8,018 | ...... 16,103 798 | s [ e (3,116) | oo 10/09/2018.
81725T 10 0 | SENSIENT TECH ORD LG11,235 ] 66.090 | 11,235 | ...... 13,110 250 1,741 .1 10/09/2018. | ..
81752R 10 0 |SERITAGE GROWTH PROPERTIES CL A ORD.........ccoovviimeriieriineesenesisenesiesenins | cevvenns 5,210 6,219 65 1,008 .| 10/09/2018. | ..
817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD.......ccovvurivvernrierrniernnisseneerennnninens | evevenes | e | erreeennnn700.000 | i 32,221 | ..46.030 | oo, 32,221 | ...... 29,227 504 4,039 10/09/2018.
81761L 10 2 | SERVICE PROPERTIES TRUST ORD........ccooriimiiireiirerieseniesnsissesessesssnesssnnnes. | o ....16,058 .16,058 | ...... 18,388 1,419 297 .| 10/09/2018. | ..
81761R 10 9 |SERVICEMASTER GLOBAL HOLDINGS ORD........ccommrvireieeiireeieneiieseieesesiens | cevvenas . ....20,876 . .20,876 | ...... 23,776 .1,037 .| 10/09/2018. | ..
81762P 10 2 | SERVICENOW ORD.......coouirriirriinriiseiississssssesisssssssisssssssssssssssssssssnnses | onneees 610.000 172,215 | .......282.320 | .coocccvvviinnne 172215 | oo 110,666 63,605 [ ...oorveriiriienns | e 63,605 | ...coovvrrienrininas 10/09/2018.
81768T 10 8 | SERVISFIRST BANCSHARES ORD...........coooirvvireiirieiirserieesisssesissessssssssssssssnses | cvvenes | eoe | covveneeens 180.000 | ..ocvverrrinnens 6,782 6,782 6,878 | v 32 108 L1046 | | e 1,046 .| 10/09/2018. | ..
819047 10 1 | SHAKE SHACK CL A ORD......oouiiririiiirinrisisnisieisssie e ssssiesssssssssessssssssssssenssssssens | avenenes . 90.000 5,361 5,361 5,558 274 | | 1,274 .1 10/09/2018. | ..
822634 10 1 |SHELL MIDSTREAM PARTNERS UNT........cooviiiimiiiimiiineiinniissniissesssessnssisnens | cvienes [ ene | o 37,600.000 759,8% | .........20.210 | .o 759,896 | ...cooovernne 1,109,550 63,544 | ..o | s 142,880 | oo | s 142,880 .| 06/28/2017. | ..
82312B 10 6 | SHENANDOAH TELECOMMUNICATIONS ORD. ..180.000 ..7,490 7,490 7,036 52 .(475) (475) | .. .| 10/09/2018.
824348 10 6 | SHERWIN WILLIAMS ORD.......cooimiiriiiiniiiniisssiissiesssisssisssssssssssssssssssssnes | oo 289.000 168,643 | .......583.540 | ... 168,643 | ...... 99,607 1,243 54,933 | ..o | e 54,933 .| 10/09/2018. | ..
82620P 10 2 |SIERRA BANCORP ORD.........cooiriiireiiieiiceiissesiesesisesesesessssesssesessssssssssessseseees | coneenes 60.000 1,747 29.120 1,747 1,738 10 10 .1 12/16/2019. | ..
82669G 10 4 |SIGNATURE BANK ORD . 28,688 136.610 28,688 24,448 470 ..7,098 7,098 .| 10/09/2018.
826919 10 2 | SILICON LABORATORIES ORD........cooimiiimiiiriiiineiisssiisessssssisssssssssessssessssenns | o ..170.000 LA97T | 115.980 | ..ooovvcvenn 19,717 | 14,282 28,319 | | e 6,319 .| 10/09/2018. | ..
827048 10 9 | SILGAN HOLDINGS ORD.......cccmiviimiiemreiimreiimresisesssesssssessessssessssssessssssssesssens | o 210.000 6,527 | .cooveeees 31.080 5,569 92 LBB7 | e | e 1,567 .| 06/22/2018. | ..
828730 20 0 |SIMMONS FIRST NATIONAL CL A ORD 360.000 9,644 26.790 10,684 | ..o, 58 227 958 958 |.. .| 10/09/2018.
828806 10 9 | SIMON PROP GRP REIT ORD.........cooiiiiiriiriciirniiseneiseseisesessesssssssesssssesssesessenens | evevenes | eoe | voveeeee 1,067.000 | ...cccoovvonnven 158,940 | ....... 148.960 | ....cccvvvrinnne 158,940 | oo 137,071 8,854 (20,305) (20,305) | .. .| 06/22/2018. | ..
82900L 10 2 | SIMPLY GOOD FOODS ORD.........otuuiveiiinrirriiieisiiesiiesiesissessssssisesssssisssenes | cevvees 260.000 7,420 5,226 V2094 | | e 2,194 .| 03/19/2019. | ..
829073 10 5 | SIMPSON MANUF ORD.........ooiimiiimmimimemicesiseiiceseesessssesessessesessssssessssesseseos ..160.000 .. 12,837 | ........80.230 | ..o 12,837 | 11,094 | s 37 144 4,176 4,176 .| 10/09/2018.
820226 10 9 | SINCLAIR BROADCAST GROUP CLA ORD........coooomvirrireneirensisenesenesissnsisnnnes [ o 280.000 9,335 8,184 224 L1960 | s [ e 1,960 .| 10/09/2018. | ..
82968B 10 3 | SIRIUS XM HOLDINGS ORD.........cooooomriimiiimriiniiisssiesssiessesssssssssssssssssssnssssnnss | connenes | | coneeens 6,668.800 | ......occooevnvnnn 47,682 | oo 7150 | e 47,682 | ..... 41,358 331 28,820 | i | e 8,820 .| 10/09/2018. | ..
82981 10 9 |SITE CENTERS ORD.......coooouriiiieiiceiiiseeissesiesesiesesiesessessssessssssssssssssessseess | ceevenns 620.000 8,692 8,692 7,731 124 496 210829 | | e 1,829 .| 10/09/2018. | ..
82982L 10 3 | SITEONE LANDSCAPE SUPPLY ORD........ccotvumiriirieririiiininsiisiiesissessssssisssssens | evvveens | e | evviesnions 160.000 | ..oovvrivrerinen 14,504 | .........90.650 | ....coooovrirrnnee 14,504 | ...... 10,829 25,661 | e [ e 5,661 | .o 10/09/2018. | ..o
83001A 10 2 |SIX FLAGS ENTERTAINMENT ORD.......ccoooiiimiiimiireriineiseeeissesissenssssssssssnsssnnees | cvnnenes | e | coneevio 280.000 | ..coovveerriinnns 12,631 | e 85.110 | 12,631 | ...... 18,564 921 | e | e (2,946) | ..o | e (2,946) | ..o 10/09/2018. | ....cccvvvvvnves
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830566 10 5 | SKECHERS USA CL A ORD.....cooviiiiiiiiiieiieeeieeseiesseisessssessisessssesessesesesesssos | oo 540.000 23,323 | 83190 | 23,323 | 14,342 10,962 ..10,962 10/09/2018.
830830 10 5 | SKYLINE CHAMPION ORD.. 210.000 6,657 5,748 909 ...909 . 06/28/2019. | ..
830879 10 2 | SKYWEST ORD......cooriiiiiiiieiiieiiseeeiesssisse s sssessssesessesesins | oo | 200.000 | ..oooorveeeriiinans 12,926 | .........64.630 | ... 12,926 | oo 10,538 | ..o 24 92 4,082 | e | e 4,032 10/09/2018.
83088M 10 2 | SKYWORKS SOLUTIONS ORD.........ccovvvvmrrinmriinniisnniinnsisnnsinnsinsnssssessssnsssnnes | soennns | eoe | svennnneen121.0000 | o 87,154 | 1...120.880 | ....................87,154 | ... 60,307 1,146 38,833 | ..o | e 38,833 10/09/2018.
83125X 10 3 | SLEEP NUMBER ORD........ccoooiiriiiriiireiienesisesiesessenesessessssesesesesssesessssssssssesens | coneeees 6,656 238 03/19/2019.
831865 20 9 |A O SMITH ORD.....cotvuurirrirreineieiieieeeeseesseessessssssesssenssssessssssssssssssssssssssssensens | sonvieee | e | orerneesenn565.000 | coviviniinnernn 28,917 | 1 47.640 | v 26,917 | 29,995 509 .2,791 10/09/2018.
83200N 10 3 |SMARTSHEET CLA ORD.....cccocoimmviiimriiinriinrisnnisnnisnsisnsisnsssssnsssssssssssssnnnes. | avviins | ane | eeeeennnn300.000 | oo 16,471 | 44920 | i 16,171 | 17,423 | e [ | e | e (1,252) 06/28/2019.
832696 40 5 |JMSMUCKER ORD.......ccocoommvimmreiireiieneiiscniissesesnesissnsssssssssnsssssssssssesssssssnsenns | coonenee | eoe | cverennee 840,000 | i 48,817 | 1104130 | i 45,817 | 35,292 1,455 .4,682 10/09/2018.
833034 10 1 | SNAP ON ORD.....cocrvririrrrrrireririsienisrsessienssssseessssssssessessssssesensssssessesssssssnnnsees | svenene | oo | erneeeennn 225,000 | civiiviiiennnnnnn 38,115 | 110000 169.400 | voivceeen.n. 38,115 | i 23,640 884 ..5,425 10/09/2018.
83418M 10 3 | SOLARIS OILFIELD INFRASTRUC CL A ORD..........cooveerreemreiirnenisenisseressesesnniens | o - . , 1,947 27 (127) 06/28/2019.
83545G 10 2 | SONIC AUTOMOTIVE CL A ORD.....ccomiiiiiiiiiiiiineissiciesisssssississssssissssenes | oo B I 100.000 | ..ovverrrrirenens 3,100 2,334 | o 10 10 766 06/28/2019.
835495 10 2 | SONOCO PRODUCTS ORD.......ccooriirimiiiniiissiissiisssissssessssssssssssssssssesesnsssnns | o 325.000 20,059 | ........61.720 | ....................20,059 | ... 16,582 553 2,792 06/23/2017.
83570H 10 8 | SONOS ORD.......iviiueiiieiireiiecesieresissesseseseesesise s essssessssesssenens | crevenas 300.000 4,686 4,073 614 10/15/2019.
83587F 20 2 | SORRENTO THERAPEUTICS ORD.......ccovviirirriiiiiiiiiiiieniiseississisesssssissienes | cevvees 500.000 1,690 1,335 355 06/28/2019.
838518 10 8 | S JERSEY INDS ORD.......ccooviuiiiirieiiiieiieneiseseisessisessisesessesesssessssesssssssssenessenes | o 350.000 11,543 | 032,980 | i 11,543 | 12,649 405 1,813 10/09/2018.
840441 10 9 | SOUTH STATE ORD.....cooiiiiiiiiiiiiisiisiicsiesisiississiiesiesssssssssisssssssessssssssies. | cesies 140.000 | .ccovvviieiinnnes 12,145 | ........86.750 | ..cccoeonnenn 12,145 | 11,432 234 ..3,752 10/09/2018.
842587 10 7 | SOUTHERN ORD.........coomiiiriiimiiiriiinnieissesissesissssesssssssssssssssssssssssssssssssssssans. | o ,565.000 227,091 | .........63.700 | .......cce....227,091 | oo 146,343 8,526 70,516 10/09/2018.
84265V 10 5 | SOUTHERN COPPER ORD..........cooimiiiriiimieiisesiesesiesesissesiessssssessessssssssisssssens | coneenes 330.000 14,018 | ... 42480 | e 14,018 | 13,936 675 ..3,864 10/09/2018.
84470P 10 9 |SOUTHSIDE BANCSHARES ORD. 4,687 134 512 .| 04/22/2019. | ..
844741 10 8 | SOUTHWEST AIRLINES ORD.........cooriiireierneeiseeisseeieesesesessesessssssssssesesssssens | oo [ 723 | ........53.980 | ...................83,723 | ... 52,819 279 1,025 11,633 10/09/2018.
844895 10 2 | SOUTHWEST GAS HOLDINGS ORD..........ovvumiiiiiiiiiieiisiiesissisiisssssisesssnies | ceviees B [ 190.000 | .ccoovvvirerirans 14,434 | ... 75970 | ..o 14,434 | . 15,593 409 .(101) 10/09/2018.
845467 10 9 | SOUTHWSTN ENER ORD........cocimiiieiiiiniiineieseiieseesssessesessssessssessseseseenessenes | oo 2,370.000 5735 | .cccei.2420 | oo 5,735 | 13,851 | oo [ e | e | e (2,346) 10/09/2018.
846819 10 0 | SPARTAN MOTORS ORD .145.000 2,134 7 487 10/15/2019.
847215 10 0 | SPARTANNASH ORD .150.000 1,889 29 248 .110/15/2019. | ..
84763A 10 8 |SPECTRUM PHARMACEUTICALS ORD 6,000 | ..vvorerrereerrrinens [ et | e | e (2,044) 10/09/2018.
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD.........ccoorvimmmriinmrinnmiinnnsisnnsinnnsissnsisnnsssns | conveies | o | ennenenn190.000 | 12,215 | 164290 | e 12,215 | 12,998 281 .3,875 09/27/2019.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS A ORD........cooosrvviiriiinrieiineiisneiisnssessssesssseesenssens | o 420.000 | ....cccoceceerr..30,610 | ... 72.880 | i 30,610 | i 37,162 | 50 202 332 10/09/2018.
848577 10 2 | SPIRIT AIRLINES ORD......ccovuuuiiiimrriirieireiieseeiesesisssiseesssssssss s | oo 270.000 | .ooovvrriren 10,884 | 1040310 | i 10,884 | il 11,837 [ [ e | s [ e (4,755) 10/09/2018.
84857L 10 1 |SPIRE ORD .190.000 118 450 1,754 .| 10/09/2018. | ..
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD.......ccosmiiiriiiceiieceeicesieceseseceseeseseesessesesenas | coeeeees 346.000 216 865 4,820 10/09/2018.
84861U 10 5 | SPIRIT MTAREIT ORD....c.oviiiiiirniriieisnieiesississsssse s ssssisssessssissssessssssansns | oosvenes 180.000 | .o 138 [ 0.768 138 1,501 1440 | | e, (1,363) 06/28/2019.
848637 10 4 | SPLUNK ORD......coooiiiiiiriiiciiesciseisssiisssisesessssssssssssssssss s | cvoines . .580.000 867 | ... 149.770 | ...................86,867 | ...... 60,430 10/09/2018.
85207U 10 5 | SPRINT ORD.....cccooriiimriiimiriiseissessseisessssssessssesssssssssssssssssssssssssssssesssssssssnns | avvvnns | ane | eevene 2,640.000 | oo 13,754 | oo 5210 | oo 13,754 | L 17,028 10/09/2018.
85208M 10 2 | SPROUTS FARMERS MARKET ORD.........ccoooviimiiimiiinniisnniesssiisssisssssssnniesnnees | v 500.000 9,675 | .......... 19.350 9,675 | ...... 13,370 10/09/2018.
852234 10 3 | SQUARE CL A ORD.......ccooiiiiiiiiriiireiiereiieseiiesesisesesiesesissessesesssessssessssssssesnnnes. | evienes | eoe | woveenes 1,150.000 71,944 62.560 | ....cooovvrerrnenns 71,944 | ... 99,107 10/09/2018.
852312 30 5 | STAAR SURGICAL ORD 5,979 35.170 5,979 7,079 10/09/2018.
85254) 10 2 |STAG INDUSTRIAL REIT ORD.......cccooommvirmmrimmerenerreneeieneresnnsesnessssnsesnnsesnnnenns | sevvenne | eee | eeerereennb20.000 | i, 13,259 | ...cooee. 31570 | oo 13,259 | ...... 11,302 | oo 50 600 10/09/2018.
852857 20 0 | STAMPS.COM ORD......c.ceouiiiiirinriiciineiniississiississsiisssessssssssssssssesssesssssnnses | cevveees | e [ oorevennes 1000000 [ v, 5846 | .......... 83.520 | .o 5846 | ...... 14,941 10/09/2018.
853666 10 5 | STANDARD MOTOR ORD 4,258 53.220 4,258 3,626 37 06/28/2019.
854231 10 7 | STANDEX INTL ORD.....coovuuriiiriiimreieemeiieseieecesiesesssesesssesessesessesesssesssssesssessssinns | coieies 3968 | .......... 79.350 3,968 5,334 41 10/09/2018. | ....ocvvverenes
854502 10 1 | STANLEY BLACK AND DECKER ORD.........ccocovirmirririmernriseressnsisessssssssssseessnses | svseres 301.000 49,888 | ... 165.740 | ..ooovvvvines 49,888 | ... 15,609 813 03/01/2010. | .cooovvvrrirens
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855244 10 9 | STARBUCKS ORD 7,279 | oo | e 116,471 .| 10/09/2018. | ..
85571B 10 5 | STARWOOD PROPERTY REIT 422 1,690 .4,532 .| 06/22/2018.
857477 10 3 |STATE STREET ORD............. 785 2914 24,205 .| 10/09/2018. | ..
858119 10 0 | STEEL DYNAMICS ORD... X 218 826 ..3,640 .| 10/09/2018. | ..
858155 20 3 |STEELCASE CL A ORD 340.000 6,956 20.460 6,956 5,950 | v 49 194 1,914 .| 10/09/2018.
858586 10 0 | STEPAN ORD.....coiiiiiiiiiiiiieiieeiissei i ssseneies | i . 80.000 8,195 | ........ 102.440 8,195 6,781 82 .2,275 .| 10/09/2018. | ..
85858C 10 7 |STEMLINE THERAPEUTICS ORD........coooimviimriineiisnniisnsissniessssisssissssssssnsennns | avviins | ane | cvvveinnes 170.000 | oo 1,807 | s 10.630 1,807 2,604 (797) .| 06/28/2019. | ..
858912 10 8 |STERICYCLE ORD 330.000 21,057 63.810 | oo 21,057 | ..... 17,863 ..8,950 .| 10/09/2018. | ..
85917A 10 0 [STERLING BAN ORD......cccoiriiririiiiiiinnieiieniesiisssississiiessssssesssssessssssssnsssenss. | avvenes | one | sveveieens 900.000 | ..coverierierrrenne 18,972 | ......... 21.080 | .ovrivreirennes 18,972 | ...... 20,124 252 4,113 10/09/2018.
859241 10 1 | STERLING CONSTRUCTION ORD.......coorvericriicriinieienesssseesssnessesessenessenesenne | evvenes | eoe | coereeeeens 110.000 1,549 1,743 .(195) .110/15/2019. | ..
860372 10 1 | STEWART INFO SVC ORD......cotvvimiriririireieneisesiiessiseseisesesssssssesessssessessisns | e 90.000 3,671 3,643 54 28 .| 06/28/2019. | ..
860630 10 2 | STIFEL FINANCIAL ORD..........ccoovoiiiiiiiiiniissiessiessseissssssssesssssssssssssssssnsssnns | oo 270.000 | .....ccccoceee..... 16,376 | .........60.650 | ...ccovvrirnn. 16,376 | ...... 13,827 162 .5,192 10/09/2018.
860897 10 7 |STITCH FIX CLA ORD........oiriiirieireiiereiiereeiecesiesesesesesssesesssesesssesesssessssesssessenes | evnenes | eoe | coveeeeees 170.000 4,362 5437 .| 06/28/2019. | ..
861025 10 4 | STOCK YARDS BANCORP ORD........ccocomiiiirieriiiiiiiniisiiesissssessssisssssssinsssenes | cevvenes . 80.000 3,285 2,892 42 .| 06/28/2019. | ..
86183P 10 2 | STONERIDGE ORD.........cosiiiiriiiimiiireeieseiienesiesesiesessesessssesssessssssssssssssessnesesnnes | connenes | e | coneevinns 110.000 3,470 06/28/2019.
862121 10 0 | STORE CAPITAL ORD......ccoiiiiiiiiiniiiciieisisissiissiesisissssssiesssessssssssssssians | cesiens ..745.000 . L2144 21,171 261 998 .| 10/09/2018. | ..
86272C 10 3 | STRATEGIC EDUCATION ORD........ccooomriiimiiineiiiseiienesisnsiissssisssssssssesssennnes | avvveons ....80.000 L2712 158.900 | ... 272 10,366 168 .| 10/09/2018. | ..
863667 10 1 | STRYKER ORD......cooiiiiiiiriiieriieseiieseiieseisesesiesesiesessesessessssessssesssssssssennnes. | cvvenes | eon | coeeees 1,197.000 | ...coovvveonane. 251,298 | ........ 209.940 | ..cooovvirennnens 251,298 | ..o 142,048 688 2,490 83,668 | ......voeerrieriiienes | e 63,668 | .....cooorrririiierniinns 10/09/2018.
864159 10 8 |STURM RUGER ORD......cccovviiiiirriiisienisisisssiessssssise s isssessssssssssssessssssessessasenes | avsenes ....70.000 " 3,292 3,813 18 .(521) .| 06/28/2019. | ..
866082 10 0 | SUMMIT HOTEL PROPERTIES REIT ORD..........covviumieireiireiiceriseenissneesenesinenens | o ..410.000 ..5,059 5,059 5,383 295 1,070 .| 10/09/2018. | ..
86614U 10 0 | SUMMIT MATERIALS CL A ORD........ootvimiiniiiciiiiiinsissiseiiesiesisssississsisesssisnees | verens | e | vevinenins 450.000 10,755 | 123900 | e 10,755 7,632 5,175 10/09/2018.
866674 10 4 | SUN COMMUNITIES REIT ORD.........coovuemmeeireiirremisesessessssesessesessssssssssssesssssnes | oo 335.000 50,284 | ......150.100 | ..o 50,284 | ..... 33,554 251 992 16,211 .| 10/09/2018. | ..
86722A 10 3 | SUNCOKE ENERGY ORD.........ccoouimririmriimeiiesnisessiseseisessisessssesssssssssesesossssens | coneeees 270.000 1,682 1,682 2,397 16 (715) .| 06/28/2019. | ..
86771W 10 5 |SUNRUN ORD.......ccooviiriiiriiiniiisseissisei s | onneies 390.000 5,386 5,386 4,824 1,139 12/18/2018.
867892 10 1 | SUNSTONE HOTEL INVESTORS REIT ORD..........covverieicieirenicenisseissneesnesas | o 910.000 12,667 | ........13.920 | oo 12,667 | ..o 14,169 537 628 828 .| 10/09/2018. | ..
868157 30 6 |SUPERIOR ENERGY SVCS ORD.......ccovvvirniiereriniirennersensinensnsseeensssssessssensnnsnees | cenvene | e | vereerienenn81.000 [ oo 301 301 6,600 [ ..o | e | e | e (1,743) [ oo .110/09/2018. | ..
868459 10 8 | SUPERNUS PHARMACEUTICALS ORD 4,507 4,507 8,984 | ..o [ i | e | e (1,805) | ..o .| 10/09/2018. | ..
868873 10 0 | SURMODICS ORD 2,486 2,590 .(104) .| 06/28/2019.
87105L 10 4 |SWITCH CLA ORD 3,705 3,705 3272 15 433 .| 06/28/2019. | ..
871237 10 3 | SYKES ENTERPRISES ORD 5,918 5918 4,372 1,547 .| 04/22/2019. | ..
87157D 10 9 |SYNAPTICS ORD.. 9,208 65.770 9,208 5,390 3,998 .| 10/09/2018.
871607 10 7 | SYNOPSYS ORD.......cocooiriiirriirriiniiiensisnesssssisssssssssssssssssssssssssssssssssessnsns | wvennnns | eoe | eveeeenen090.000 | i, 82,128 | ........ 139.200 | ...covvvee. 82,128 | ...... 45,357 32,426 .| 10/09/2018. | ..
87161C 50 1 |SYNOVUS FINANCIAL ORD. 25,441 39.200 .25441 | ... 29,371 195 699 2,291 .1 10/09/2018. | ..
87162W 10 0 |SYNNEX ORD ...20,608 | ........ 128.800 ..20,608 12,723 240 7,674 .| 12/18/2018.
871658 10 3 | SYNCHRONY FINANCIAL ORD, 108,030 36.010 | ..................108,030 | ...... 93,480 2,580 37,650 [ oo | e 37,650 .| 10/09/2018. | ..
87166B 10 2 | SYNEOS HEALTH CL A ORD....c.otiiviiiiireriniisinsieissssiensssiessessssssssssssssssssssessans | srevens 240.000 14,274 59475 | i 14274 | L 11,479 LA830 | [ 4,830 .110/09/2018. | ..
87167A 10 3 | SYNTHORX ORD........ooiireiireiieiiieiisseiiseseisessissssssssssssssssssssssssssssssssssssssssnsssns | connenen | e | oo ....40.000 2,796 69.890 2,710 86 86 .| 12/16/2019.
871829 10 7 |SYSCO ORD s | arrieaas ,671.000 142,937 | .........85.540 | oo 142,937 | ...... 75,615 2,607 38,232 | oo | e 38,232 .| 10/09/2018. | ..
872307 10 3 | TCF FINANCIAL ORD.........ccovviiriiirriiciiisiissssisssissssssssssssssesssssssssssssssssssss | oo 624.996 29,219 | 0 46.750 | 29219 | ... 31,468 635 Z2,576 | o | e 2,576 .| 10/09/2018. | ..
87240R 10 7 | TFS FINANCIAL ORD.......coovvireiiiiirineieeeeieeseieseisessessessessssssessssessssessssenesienes | anvvnes | one | cevvieenes 170.000 | .ooovvvecrrieens 3,346 3,346 2,684 177 B04 | oo | e 604 .| 06/22/2018. | ..
872540 10 9 | TUX ORD...ciiiiiiiieieieieie st ss s ensenssssssssessessssssenssssnns | avennes | e | vosneas 4,996.000 | ...ooovvrernnnnn 305,056 | .........61.060 | ......ccccernnnue 305,056 | ...... 83,468 4,421 81,635 | .o [ v 81,535 | o 1212112012, [ oo
872590 10 4 | TMOBILE US ORD......coooiriiireiiceiieceeieseiiesesisessissesssesssssssssssssesssssssssssssssssssssnns | covenes | eoe | woeeees 1,240.000 | ....ccoovvvrene 97,241 | ... 78420 | o 97,241 | ... 84,903 18,364 | oo | e 18,364 | ..o 10/09/2018. | ....cccvvvvvnves
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87265H 10 9 | TRIPOINTE GROUP ORD........cooiriiiriiiriiieriiiesesieseiiesesisesesessessesessssessssssienns | cevvenas 600.000 9,348 7,200 ..2,790 .| 10/09/2018. | ..
87266J 10 4 |TPICOMPOSITES ORD ..120.000 2,221 2,272 (51) .| 10/15/2019.
87266M 10 7 | TPG RE FINANCE TRUST ORD 210.000 4,257 4,050 | .o 90 207 .| 06/28/2019. | ..
87305R 10 9 | TTM TECHNOLOGIES ORD.......cvviiiiiiiiiieriiississiieiiesisessssssissssessisssenes | conrioas 370.000 5,569 5,361 ..1,968 .| 10/09/2018. | ..
873379 10 1 | TABULA RASA HEALTHCA ORD.........coovuirieirieieneiisceeienesisnesiesesssssesessessssesens | evvenes | eoe | coves ....70.000 3,408 5,336 ...(1,056) | ... .| 10/09/2018.
87357P 10 0 |TACTILE SYSTEMS TECHNOLOGY ORD.........ovrveumrriimreiireiiseisesessssessssessessiinns | coeeeees ....70.000 4,726 3,425 .1,301 .| 04/22/2019. | ..
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD.........ccooimviimriinniiinniesnniissniinsnsies [ covenns [ eon | cvvinniens 450.000 57,582 8,771 .| 10/09/2018. | ..
875372 20 3 | TANDEM DIABETES CARE ORD.........coovurieererieeiisesiesesesseseesesesssssesssssessssinns | v 200.000 59.610 . 6,996 .4,328 .| 10/09/2018. | ..
875465 10 6 | TANGER FACTORY REIT ORD.......ccoviiiiireriiirirnicinsiessersnsssiesssssssessssssssssssessns | avsenes 360.000 |...coooiviernnn5,303 | s 14.730 5,303 7,862 509 10/09/2018.
876030 10 7 | TAPESTRY ORD.......coooiiiiieiiireiireiinmesiesesiesesiesesssesesssssessesessssesssssesssssssssssssssnsnses | covenes | eoe | ooveeees 1,161.000 26.970 47,683 1,567 .| 10/09/2018. | ..
87612E 10 6 | TARGET ORD......ccooiviureiiriiireiieceiieseiieseissessesessssssssssssssssssssssssssssssssessssnnnes | coneeies | e | oereeens 1,650.000 | ...oocvvevnenen 211,547 | ........ 128.210 e 2NBAT | 141,356 4,290 .102,498 .1 10/09/2018. | ..
87612G 10 1 | TARGA RESOURCES ORD..........ccocooiriiimiiiniineiississsisssissssssssssssssssssssssssnenes | avvvins | ane | oo 47,090.000 | ..oocoovvvennae 1,922,685 | .......... 40.830 | .coovvs 1,922,685 2,001,209 137,829 | oo | oo 171,219 [ | v 177,219 | oo, 07/01/2019.
876664 10 3 | TAUBMAN CNTR REIT ORD.......coociuiriiireiiieiiceiiesenieseseesssssesesesessssesssssenssissens | v 230.000 ..7,151 12,843 821 | e [ e 3,312) | e | s (3,312) .| 10/09/2018. | ..
87724P 10 6 | TAYLOR MORRISON HOME ORD.......c.ouuriereririnermrincinmrnsiernnssesessssssssessssssssessnns | svnvnes | oer | sverennss 470.000 | .coocvveviininnns . 10,274 T915 [ e [ e [ | e 2y801 [ | e 2,801 |.. .| 12/18/2018. | ..
87807B 10 7 |TC ENERGY ORD........osiiiiiiiriciiiienieseisssisssssisessissssssessssessssessssssssesssssesesins | coeeenes 2,300.000 159,068 | .........69.160 | .....ccooccreenn. 159,068 | .....coovvvern 117,557 1511 | s [ s 1511 | 10/10/2019.
878155 10 0 | TEAM ORD......oiiiireiiceceesesessss s | sinines 2,106 (110) (110) | .. .1 08/14/2019. | ..
878237 10 6 | TECHNOLOGY DATA ORD......cccoimmriinrriirniiinniisnnissniessnssssssessnssssnssssnssssnssnnne | evivnnes | eoe | evennnnenn 150,000 | i 21,540 | i, 143.600 10,722 29,269 | i | e 9,269 .| 10/09/2018. | ..
87874R 10 0 | TECHTARGET ORD......ccoooiuiriiiriiireiieseiieceisesesiesesiesessesesiesssssessssessseesesiessnens. | ceevenas . 26.100 2,160 319 | s [ e 319 | 08/14/2019.
879010 10 5 [ TEGNA ORD...coiiiriiiiiriicineieenisies s ssssessessssssenssssssssssssessessssssessesssnssons | vnnsens | one | vevsenes 1,385.000 | ..ooovrcvrenen23,116 | e 16.690 19,950 | oo 395 28,061 | e [ e 8,061 .| 03/18/2014. | ..
87918A 10 5 | TELADOC HEALTH ORD.......ccoouriiireiireeieseiisesesiesesisenesessssssssesssssssssssssssesnnnes | coneeees 260.000 83.720 | ... » 18,008 28879 | e | e 8,879 |.. .| 10/09/2018. | ..
879360 10 5 | TELEDYNE TECH ORD......oosiiiiiriiririiniiesiiessisesssesssssssssssssssssssssssssssssnsssns. | svnnees | ooe | svvneeneens 140.000 | ..coovvverrrnnn 48,516 | oeee 346.540 | ...oovrriirnnenns 48,516 25,131 19,526 | ovveoeereeeriienriins | oo 19,526 | ..ovvooeiirriieeeiis 10/09/2018.
879369 10 6 | TELEFLEX ORD.......ooiviiiiiiiceireiieciisseiisessissssssssssssssssessssssessessssessssssssssnenes | cvnenes | eoe | cveneeeeens 175.000 | ..ccocovevreeenn 85,877 | e 376.440 | ........... 65,877 43,495 238 20,643 20,643 .| 10/09/2018. | ..
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.........oosrvierieirierirrniiiesesieseseesessssssssenees | oo 390.000 25.430 9,918 12,570 P25V N IR (2,773 .| 10/09/2018. | ..
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD..........cooimmmiinmiiinniiinniiisniessnsisssssisnniinnns | avviins | ane | cevviinnes 180.000 | ..coooccvvrreennn 15,671 | i 87.060 | ...ccooovvvirnnenne 15,671 9,106 8,219 10/09/2018.
88033G 40 7 |TENET HEALTHCARE ORD.......ccoorviiriiiimeeimeeicesienesiesesissessesesssesesssssssesesssesnns | ceevenns 330.000 38.030 | oo 12,550 9,669 6,894 .| 10/09/2018. | ..
880345 10 3 | TENNANT ORD...cooivuiriiiriiiiiiiririisisssiesesissisesssssssessessssssssesssssssssessssssssssssesnnss | convenes | o | vervesinnens 70.000 | .coovvrveriinnn5,454 | il 77.920 5,454 5,025 62 1,807 .110/09/2018. | ..
880349 10 5 | TENNECO CLA ORD......cooiiiriiiriiiiciisseiisseieseisssssissesesssssesesessssssssessssssesnens | cvenes 200.000 | ....ccccovrcieennn2,620 | e 13.100 2,620 8,000 50 . .| 10/09/2018. | ..
88076W 10 3 |TERADATAORD ..470.000 16,779 (5,447 | ... .| 10/09/2018.
880770 10 2 | TERADYNE ORD.....ccoooiiiiiiriiinniiinsisssisssssssssssssssssssssssssssssssssssssssssssnssens | o .750.000 | ..oocoovviiens 25,508 270 27,615 .| 10/09/2018. | ..
880779 10 3 | TEREX ORD....ccoiiiiuiiiiiciiiiciiieceiiseseiiesesiese e sessesssssesessesessessssesssins | coieies 260.000 10,067 114 575 .| 10/09/2018. | ..
88146M 10 1 |TERRENO REALTY REIT ORD. ..230.000 8,600 | ..coovvviiinann 228 ..4,363 .| 10/09/2018.
88160R 10 1 | TESLA ORD......oiiriiiiiiiirieseiisssisssisssissssessssss s | arvseoas 605.000 253,090 | .......418.330 | ........c........253,090 | oo 158,221 64,773 .110/15/2019. | ..
88162G 10 3 | TETRATECH ORD.....ccoooriiuriiiieiiiniieseiieceisesessesessesess s | ceevenns ..18,955 15,022 125 ..7,566 .| 10/09/2018. | ..
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD ..11,354 16,440 .1,136 .| 10/09/2018.
882508 10 4 | TEXAS INSTRUMENTS ORD........ccomiuuriiimmeeirreeieresieneseesesesesesesesesesesesssessssssesenens | coeeees 223,547 12,124 127,625 127,625 |.. .1 12/18/2018. | ..
882681 10 9 | TEXAS ROADHOUSE ORD.......coviiiiiiiiiniriiiieniinesienississsssssiessesssessssssssssness | vevens | o | cveverenns 270.000 18,236 324 (913) 913)|.. .110/09/2018. | ..
883203 10 1 | TEXTRON ORD 1,000.000 70,340 | oo 80 .| 10/09/2018.
88322Q 10 8 | TG THERAPEUTICS ORD.......ccoociiiiiiiiiiniisiicsisiceinisiessssssssssssssssssssisnns | oo 330.000 2,854 809 .| 06/28/2019. | ..
88338N 10 7 | THERAPEUTICSMD ORD........ccoomimiiimiiiireiineiisseisssisssssissssssssessssssssesssssnns | avvsenas 3,321 | oo [ | e | e (1,441) | oo .| 04/22/2019. | ..
88339) 10 5 |TRADEDESKCLAORD.. . 780 | oo 33,771 16,761 18,684 ...18,684 .| 10/09/2018. | ..
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.......cccovrviirernrineerernninsereniersnseisensnsseesensnssnes | svevense | ooe | wreeeen 1,310,000 | woirniriininnnn 425580 | ........ 324.870 | .o 425,580 | ..oooviriiiine 110,016 969 132,415 | o | e 132,415 | oo 01/20/2016. | .....ocvvvvnnee
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88362T 10 3 | THERMON GROUP HOLDINGS ORD..........ccooorrieririirrericesissesiesssiessssssssesessinns | evvenes | eoe | coveeeeens 130.000 3,484 26.800 3,484 3,334 150 [ oo | e 150 .| 06/28/2019. | ..
885160 10 1 | THOR INDUSTRIES ORD 200.000 14,858 | ..... 15,852 | ..o 80 314 A58 | | 4,458 .| 10/09/2018.
88554D 20 5 |3D SYSTEMS ORD.....oosiiviriiirreeiieiireeieeeisessissssssessssesesssssssessssessssesessesenes | anvvnes | ene | eevveoieees 430.000 o 3,763 7,645 (611) (611) .. .| 10/09/2018. | ..
88579Y 10 1 [BMORD.....iiiiiiciiiceiiieiii s | cnienes | e | s 1,865.000 176420 | ....ccvvnenee 329,023 | ....... 261,356 10,451 (26,334) (26,334) | .. .110/09/2018. | ..
88642R 10 9 |TIDEWATER ORD ..165.000 19.280 3,181 2,558 624 .| 10/15/2019.
886547 10 8 | TIFFANY ORD......oiiiiiiiiiieiiieiisneiiesesiesssise s | v ..430.000 133.650 | ..oovvviriii 57,470 | ..... 52,873 249 972 22,850 .| 10/09/2018. | ..
887389 10 4 | TIMKEN ORD.......cooviiiriiiiinciissississssssss s | oo 270.000 | ... 15,204 | ...56.310 | o 15,204 | ...... 12,728 302 .5,127 .| 10/09/2018. | ..
88870P 10 6 | TIVO ORD ...t sesisssssssesssesesssesssssesesssessssssnsssnnns | connenen | e | oneeeeond 480.000 8. 4,070 5,928 163 .(446) .| 10/09/2018. | ..
88870R 10 2 |TIVITY HEALTH ORD....c.oviiiieiiieinireisrisiesiesessssssssssssssssesssssssssessssssssssssessssssnene | sovenes | enn | sveversnnes 183.551 3,734 20.345 3,734 5,755 .(693) 03/08/2019.
889478 10 3 | TOLL BROTHERS ORD 560.000 22,126 39510 | oo 22,126 | ..... 17,758 246 ..3,685 .| 10/09/2018. | ..
890110 10 9 | TOMPKINS FINANCIAL ORD.......cooorviimrriirrniirieiiseiisesisssssssesssessssessssssssssnnnins. | avneees | ooe | covereneeenns 60.000 | ..o 5490 | ......... 91.500 5,490 4,895 61 595 .| 06/28/2019. | ..
89055F 10 3 | TOPBUILD ORD........cooiiiiiiiiiriineiiseiissiisssessssesssssssssssssssssssssssssssssnssssnenes. | eviines | eoe | coeenneees 140.000 | ..coovvvvvrenn 14,431 | 1103080 | s 14,431 7,354 .8,131 10/09/2018.
891092 10 8 | TORO ORD......oiiuiueiirieiceiisesisesiesesisesssseeseseesesssssssssssesssssssssssessssesssssessns | cvnenes | eoe | cveeeneens 415.000 | ...ccooviierren33,083 | oo 79670 | oo 33,063 | ...... 23,507 104 374 .9,873 .| 10/09/2018. | ..
89214P 10 9 | TOWNE BANK ORD......cotirririiieiiireiisieieisssisesiesssissssssssssssessessssssessesssssesssessssns | sevens 260.000 7,233 W27, 7,233 7,990 | o 47 177 ..1,006 .1 10/09/2018. | ..
892356 10 6 | TRACTOR SUPPLY ORD.........cooriuiieiimeiimeniicesissesessesessesssssesssssessseseseessssssssssns | cvoeees 45,786 93.440 | oo 45,786 | ...... 43,635 666 .4,900 10/09/2018.
893641 10 0 | TRANSDIGM GROUP ORD........cccomiimriiciinriciinninsissiississisesissississsssnsssenssonnes | conveee | oo | cenieenen190.000 | i 106,400 | ........ 560.000 .. 106,400 | oo 66,732 6,175 5,700 41,789 .| 10/09/2018. | ..
89400 10 7 | TRANSUNION ORD........cocouriiiriiiniiiiniiieseiisssissesesesissesissesssssssssesssessssnsens | arvsenas .740. 63,351 85610 | ....................63,351 | ... 53,073 222 21,319 .| 10/09/2018. | ..
89417E 10 9 | TRAVELERS COMPANIES ORD.........coovuereiircemicerircesisesissesessesssesesessssssnssennns | connenen | e | cvneeeiod 946.000 | ...ccooovvonn 129,555 | ........ 136.950 | ..ovvveeciii 129,555 | ... 69,960 3,056 16,271 07/27/2017.
894650 10 0 | TREDEGAR ORD......ociiiviiiiiririiinirsieisssssiessssisssesssssssssssesssssssssessssissssssssssssnsnses | avsenes 2,459 22.350 2,459 2,517 (58) .| 12/16/2019. | ..
89469A 10 4 | TREEHOUSE FOODS ORD.........coimiiireeimreeirerissesisesinessssesssssesssssssssssesesesssssnns | coneeees .000 | oo 10,670 | .......... 48.500 | ...coovrvrnnenne 10,670 | ...... 10,122 .(486) .| 10/09/2018. | ..
89531P 10 5 | TREXORD......ooiimriirriinniinsisssisns s sssssnnssas | nneies 230.000 20,672 | .e0.e89.880 | oo 20,672 | ... 15,987 ..7,020 10/09/2018.
896095 10 6 | TRICO BANKSHRS ORD.........ccoovuiimeiirmeiirceiicesiecesissessesessesessssessssesssnesessssens | o .4,489 4,489 4,157 48 332 .| 06/28/2019. | ..
896215 20 9 | TRIMAS ORD......oiiiiimiiiiieiiceiiesesiseiisesi e | oo . ..5,654 5,654 5,366 742 .| 10/09/2018. | ..
896239 10 0 | TRIMBLE ORD.......cccooimmmiiiriiinrriisciincsssneissnsissnsssnsssnssssnssesssssssssssnssssnssens | svvnnnes | eoe | werenes1,000.0000 | i 41,690 | ... 41.690 | ..ccocciirriinnnn 41,690 | ..... 41,250 .8,780 10/09/2018.
896288 10 7 | TRINET GROUP ORD.........cosriuireiirieiireiisceiissesissesessesssesssessssssssssssssssssssssssssnees. | coines 9,624 9,624 9,200 .2,492 .| 10/09/2018. | ..
896522 10 9 |TRINITY INDUSTRIES ORD.......cosiiirrriiiiniiieinsieiessssiessssssesssssssssssssensessssssenss | avseres 580.000 2,847 | 22150 | e 12,847 | ... 16,328 37 905 .110/09/2018. | ..
896749 10 8 | TRIPLE S MANAGEMENT CL B ORD.......coooiiiiiiriiiniiiniissiissiisnesisesesssnssisnens [ o 94.000 1,738 1,738 2,132 .(394) .| 06/28/2019. | ..
89678F 10 0 | TRISTATE CAPITAL HOLDINGS ORD.... ..105.000 2,743 2,743 2,269 474 .| 10/15/2019.
89679E 30 0 |TRIUMPH BANCORP ORD 100000 | ..o 3,802 3,802 2,904 898 .| 06/28/2019. | ..
896818 10 1 | TRIUMPH GROUP ORD.........ccoouiiiireiirieiiieniisseseisessisesessessssesessseseseesesssseseeses | cvoeees 200.000 5,054 4,782 24 272 .| 04/22/2019. | ..
896945 20 1 |TRIPADVISOR ORD.....c.cooviimriiiirrnnieiseiesessnsessnsssssssssnsessssssssensnssssenssesssssnsnensns | svcnene | e | erreeennnid20.000 | i 12,760 | 1000030.380 | oo 12,760 | e 20,080 1,470 ..(9,895) | ... .| 10/09/2018.
89785L 10 7 | TRUECAR ORD.......ooiiiiiiiiiiniiiiniisseissniisssesssssssssssssssssssssssssssssssssssnssesneses | oo 2,277 .(163) .1 12/16/2019. | ..
89785X 10 1 | TRUEBLUE ORD.......osiiiimiiiimeiiieiieesisesiessisessssss s | oneenes 4,180 (90) .| 04/22/2019. | ..
898202 10 6 | TRUPANION ORD . 4,495 3,600 895 .| 08/14/2019.
89832Q 10 9 [BBAND TORD.....coiiiiiiiiieiiiceiseseissssisessissess s | cresenas 56.320 | .cooovecirirnne 288,922 | ....... 246,506 4,632 46,848 .| 10/09/2018. | ..
898349 10 5 | TRUSTCO BANK ORD......cccovirivririirniriisiresisssesssssssssssssessssssssessssssssesssssssssssenss | avnsnee | e | sveverenensd 405.000 3,511 3,106 | oo 28 28 405 .| 08/14/2019. | ..
898402 10 2 | TRUSTMARK ORD 270.000 9,318 9,261 248 1,642 .| 10/09/2018.
898697 20 6 |TUCOWSORD......... C e 40.000 2,471 2,440 31 .| 06/28/2019. | ..
899896 10 4 | TUPPERWARE BRANDS ORD.......ccoomiiiiimiiiiniiiiniissnicsssicsssisssssssssssssssssssns | o 200.000 1,716 6,220 298 | e [ e (4,598) .| 10/09/2018. | ..
901109 10 8 | TUTOR PERINI ORD..........ccooomiiimerirniieneisessiseseisessssesessesessesessesesssensssesesennes | cvnenes | coe | cvveeeeens 170.000 . 2,186 2,640 .(454) .110/15/2019. | ..
90138F 10 2 | TWILIO CL A ORD...coviriviriiierisieiresisisesssierssssiessssssssessssssssessssssssssessessssssessenss | avennee | e | sveverenens 280.000 | ..ocvvvrreriinnen 27,518 | ... 98.280 | ..o 27518 | ... 20,815 2,514 10/09/2018. | ...
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90184D 10 0 | TWIST BIOSCIENCE ORD . 90.000 1,890 | .......... 21.000 1,890 2,610 (720) (720) | .... 06/28/2019.
90184L 10 2 | TWITTER ORD......ccosiviiriiirniisneisssisssissssessssisssssssesssssssssssssssnsssssnssnns | svinnns | ooe | corenes 2,860.000 91,663 | .........32.050 | .oovriiiinnnn 91,663 | i 83,741 W9ABT | s [ e 9,467 .| 10/09/2018. | ..
90187B 40 8 |TWO HARBORS INVESTMENT REIT ORD 987.000 | ...ccoovrvrennnn. 14,430 | 14620 | 14,430 | 14,752 395 1,717 1,757 10/09/2018.
902104 10 8 |IIVIORD ...ttt | arinenes 343.004 | ..o 11,549 | 33670 | i 11,549 | 13,143 5 09/24/2019.
90214 10 1 [ 2U ORD .ottt enssnes | cresenas 220.000 | ..o 5,278 | 10023.990 | i 5,278 | 15,404 | ..o | cevrreinriseriesineens | e | e (5,661) 10/09/2018.
902252 10 5 | TYLER TECHNOLOGIES ORD.........ccocvuerriemmiiimieiireniiseesisesissssssessssssissssesnenes | o 145.000 | ..cooovineernn43,503 | .......300.020 | ......ccoeeec..43,503 | o 31,232 16,559 10/09/2018.
902494 10 3 | TYSON FOODS CL A ORD SOOI IO . ,129.000 ) . 784 | ... 56,475 1,744 42,496 10/09/2018.
902653 10 4 [UDRREIT ORD.....ccoooviiiiiiiiiiiieiiinceiiecesiesesisesisssesssssesssssssssssessssssssssssssssenns | evvenes | coe | voveeees 1,070.000 | ..ooooorverens 49,969 | .......... 46.700 | .ooooovrrnenns 49,969 | ...... 42,022 1,445 ..1,576 10/09/2018.
902681 10 5 [UGI ORD.....cotiiuriiiiiriiiiiesiiesi et sienes | cesiens . 690.000 31,160 | .......... 45160 | ..coovrrirennn.31,160 | oo 33,887 224 790 | e [ e (5,651) 10/09/2018.
902788 10 8 |UMB FINANCIAL ORD..........covuiceierreeermeiissesiesesssesesssesesssesesssesesssssssesssesssssssessssenns | oo B 180.000 | ..ovvvvriiis 12,355 | .......... 68.640 12,355 | ... 13,045 | v 56 216 .1,381 10/09/2018.
902973 30 4 |US BANCORP ORD ..5,883.000 348,803 59.290 | oo 348,803 | .....ccooennnad 215,779 2,471 9,001 79,950 12/18/2018.
903002 10 3 |UMH PROPERTIES REIT ORD 150.000 | .ovviverciiiiean 2,360 | ..o 15.730 2,360 2,148 27 212 10/15/2019.
90328M 10 7 |USANA HEALTH SCIENCES ORD.........ccooueriiireiirierisseeissesissesiesssssssessssssssssis | cvieees 50.000 3928 | ... 78.550 3,928 5493 | oo | s [ | e (1,959) 10/09/2018.
903288 50 0 |USATECHNOLOGIES ORD.......ccotiimriiiiirrirriiiiesiisiiesssesissessssessiessesssssssnsiens | cvienes 250.000 1,733 | o 6.930 1,733 1,857 .(125) 06/28/2019.
90333L 20 1 |US CONCRETE ORD......ccoouuiiiiriiirieiireiiscesisesesiesesesesssssesssisesssssesssssssssssssssessnnees. | cooeees 60.000 2,500 | .......... 41.660 2,500 2,981 .(481) 06/28/2019.
90337L 10 8 |US PHYSICAL THERAPY ORD.......ccoovuirriieriiriniinseeisesissesisssiessssssssssssssssenssins. | v 50.000 5718 | ..co... 114.350 5718 5,678 57 600 10/09/2018.
90346E 10 3 |US SILICAHOLDINGS ORD.........coovuemriimriiiiniiinesisesiesessssesessssesssesssssssssssesnnns | coneeees 310.000 1,907 | .ooeeee 6.150 6,367 | .overrerrrieniines 19 YT TN IR (1,249) 10/09/2018.
90353W 10 3 [UBIQUITI ORD......coooerrrerrirircniirerirerisnesisesiiseseissesssssnsssssssssssssssssesssssssssssesesnnseses | coneenes | ooe | eoreennirne 100000 | i 13,229 | i 188.980 6,147 77 .6,270 10/09/2018.
90384S 30 3 [ULTABEAUTY ORD.....cocovrrririnirriernninsirenineinsenssensnssesessssssssssssesssnssessesssssssssesssnsss | avvnnne [ one | sreeerenni200.000 | ovviiiiiiiinn..50,628 | oo, 253.140 | ...................50,628 | ...... 55,138 ..1,660 .1 10/09/2018. | ..
90385V 10 7 |ULTRA CLEAN HOLDINGS ORD........comimriimriineirieeisseeiienesssssssesessssessssessenesens | coneeees 2,227 .1,529 , 06/28/2019.
90400D 10 8 |ULTRAGENYX PHARMACEUTICAL ORD v e e | e 180,000 | i 7,688 | 42,710 | i 7,688 | 12,803 .(139) (139) 10/09/2018.
904214 10 3 |UMPQUA HOLDINGS ORD.........ccooommmrimrrremreiemerinnesisnenisnesssnessssessssnssessnssnnnsens | evonnnee | eoe | eveeeeene880.000 | ivviiiiiiiienn 18,576 | 117700 | e 15,576 | 18,348 185 739 L1BBA | | e 1,584 10/09/2018.
904311 10 7 |UNDER ARMOUR CL A ORD........ccooovuuuiriimieierreiissesiesesissesiesesssssssseseseesssissssisens | oo .750.000 | ......ccooe...er.... 16,200 | .........21.600 | .................... 16,200 | ...... 14,558 22,948 | s [ e 2,948 10/09/2018.
904311 20 6 |UNDER ARMOUR CL C ORD. .761.000 | ..o 14,596 | ... 19180 | e 14,596 13,493 22,291 | i | e 2,291 .| 10/09/2018. | ..
904708 10 4 |UNIFIRST ORD ...60.000 2,119 | ... 10,007 | cooevereeereereenne 15 27 23,535 | s [ 3,535 10/09/2018.
907818 10 8 |UNION PACIFIC ORD.....ovuiiiriririeiiisieeiesisisssisssssssse s essssssssessssssssssssensessnss | avsenes 2,906.000 525,376 525,376 | ....... 240,384 9,156 [ .o | e 109,861 | cvovvvvevrerieiieiriis 10/15/2019.
909214 30 6 |UNISYS ORD 210.000 2,491 2,491 2,041 06/28/2019.
909218 10 9 |UNIT ORD....coviiriirriiriiiereiieceiieceiienesieseieecesens 210.000 146 146 5,708 10/09/2018.
909839 10 2 |UNITED COMMUNITY FINANCIAL ORD 200.000 2,332 2,332 1,943 16 .1 08/14/2019. | ..
90984P 30 3 |UNITED COMMUNITY BANKS ORD........cooimviimiiireiircniieneeieneeiesssesceseseseseseseseons 310.000 9,573 9,573 8,572 | oo 56 205 ; 10/09/2018.
909907 10 7 |UNITED BANKSHARES ORD.........cooomriiiiririiiiiinsisiiesiesessssssiassisessssssesssnies | cevvees I [ 400.000 | ...ccooovvernen 15,464 | ... 38.660 | .o 15,464 | 14,440 140 544 3,020 | .o [ e 3,020 10/09/2018.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD..........cccoouemmrimmmiimnnineiiseiissesesssssssssessssssnns | v 660.000 | ..................58,139 | ........88.090 | ..................58,139 | ... 42,872 2,878 | | e 2,878 |.... 02/05/2018.
910340 10 8 |UNITED FIRE GROUP ORD.........ooovuemrriimeiiminieneeiiesessesessssssssessssssssssssesssesnens | v 90.000 4,360 59 .(425) (425) | .... 06/28/2019.
911163 10 3 |UNITED NATURAL FOODS ORD..........coooimiiimiiineiisriiseiisesessssessssseesssessnsenns | v 200.000 5,786 .(366) (366)| ... 10/09/2018.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......ccocoomiriiieiinceinniiseeeiseseiseseieseseenesis | v I 2,430.000 | .................284,456 | ......117.060 | .................284,456 | ....... 229,601 8,962 A48 | o [ e AT A58 | ..o 10/09/2018.
911363 10 9 |UNITED RENTAL ORD......ctuiriiiririieinisssieiesissisesisissssssessssssseesssssssssesssssssessens | avsenes J [ 290.000 | ....c.ccoeeee..... 48,363 | ........166.770 | ................... 48,363 | ...... 44,298 18,630 | .o | e 18,630 10/09/2018.
912008 10 9 |US FOODS ORD..........covuemmerirmerireeiseessesessesessessssssssssesessesessssessssessssessesessnnes | cooenes 870.000 | .....ococce.n....36,444 | ... 41.890 | ....................36,444 | ... 25,691 28918 | s [ e 8,918 10/09/2018.
912909 10 8 |US STEEL ORD.........coiiviuiiiimriiiniiiseiiesesieseissssssesessesessessssessssessssssssiesssennens | v 710.000 | ..ooooivvriennnnn8,101 | 11410 | 8,101 | 20,753 142 10/09/2018.
913017 10 9 |UNITED TECHNOLOGIES ORD.........ccoovuimmiiimmiineiinniiinsiessisssssessssesssssssssns | oo - /495.996 523,560 | ....... 273,767 8,799 08/14/2019.
91307C 10 2 |UNITED THERAPEUTICS ORD.........coocvirieimreierreiiereniereseesesseseseesesssesesssesensesenes | cevvenas B 170.000 | .oovveoeriies 14974 | ........88.080 | ..o 14,974 | ... 21,281 10/09/2018.
91324P 10 2 |UNITEDHEALTH GRP ORD.......cccsivvirieierniieirerisisirsssessssssiesssssssssesssssssssesssssssnsens | vevenes | oen | vevseees 3,126.000 | .ccoovvrcrrenne 918,981 918,981 | ....... 378,089 11,942 08/14/2019.
913259 10 7 [UNITIL ORD...iiiieiiceiiceiiceiiecesicesisessesessssess s sssssssssssnssss | oo 60.000 3,709 3,709 3,593 44 17 06/28/2019.
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91325V 10 8 |UNITI GROUP ORD 660.000 5419 | 8210 | i 5,419 | 12,837 145 495 | e | e (4,858) .| 10/09/2018. | ..
91336L 10 7 |UNIVAR SOLUTIONS ORD ..460.000 L1150 | 24240 | 11150 13,552 2,990 .| 10/09/2018.
913456 10 9 |UNIVERSAL ORD 90.000 5,135 .57, 5,963 272 262 .| 10/09/2018. | ..
91347P 10 5 |UNIVERSAL DISPLAY ORD.......ccovviimririiiiiniiniiicsiesisesnsisssisssiesissssssssessssssines | svvenes | one | svveiiens 170.000 | ovvvcerereirenns 35,032 | ........ 206.070 | ..ooovverirrirens 35,032 | ... 19,778 68 19,125 .110/09/2018. | ..
913483 10 3 |UNIVERSAL ELECTRONICS ORD... 55.000 2,874 52.260 2,874 2,454 421 .| 08/14/2019.
913543 10 4 |UNIVERSAL FOREST PRODUCTS ORD.......cooommivirrrerrniireiinseisseesisnsssenssseneees. | evneees | eoe | cvvrneeeens 240.000 | ..ooovvireriinns 11,448 | ......... 47.700 | oo 11,448 8,237 96 .5,218 .| 10/09/2018. | ..
91359E 10 5 |UNVLHEALTH RTY REIT ORD.......cocosriiiimiiiinniinnisnsiisneissessnesssssessssssssssns | conneees 50.000 5868 | ... 117.360 5,868 3,741 102 .2,128 .| 04/22/2019. | ..
91359V 10 7 |UNIVERSAL INSURANCE HOLDINGS ORD..........cooouerviemnrirmeririneirssneessenessseneninene | cverenen | e | cvveriinns 120.000 | .oovveriiiiiens 3,359 | ..o 27.990 3,359 5813 172 IR ISR (1,192) .| 10/09/2018. | ..
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD.......c.cvvurirvriiernrieinninninersnseiensssisennnes | avivnnee | e | cvvvernnene 290.000 | .coocvivriiennen 41,603 | ........ 143460 | ...oooovvvrrnn 41,603 | ...... 35,115 174 7,801 10/09/2018.
915271 10 0 |UNIVEST FINANCIAL ORD.........coomvuiieiirieiirnerisierisssseesssesssssessssssssssssssssssnssssssnees. | evvenes | eoe | cveneeeeees 120.000 3,214 26.780 3,214 3,150 | v 24 24 63 .| 06/28/2019. | ..
91529Y 10 B [UNUM ORD....coootiiimiiiiiiireiireiieseiiesesiesesssssss s | oeeenes 830.000 .24,203 29160 | oo 24,203 | ... 33,051 905 .(183) .1 10/09/2018. | ..
91544A 10 9 |UPLAND SOFTWARE ORD.......ccooimimiiimiiiiriisniisssiessiessisssssssssssssssssssesnssis | conneees 90.000 3,214 35.710 3,214 4,097 .(883) 06/28/2019.
917047 10 2 |URBAN OUTFITTERS ORD.......ooiiriiiriiireiieneeiesesiesesissesesesessesessesssesesssesesssssnes | oo 290.000 8,053 | e 27770 | oo 8,053 | ... 11,568 | oo [ e | ceveieseiseneieessins | e (1,575) .| 10/09/2018. | ..
91704F 10 4 |URBAN EDGE PROPERTIES ORD.........ccoovriiirirrirniiernnieerensssssessssssssssssenssssnene | avnenee | e | sveverenensd 430.000 8,247 9,198 378 1,101 .1 10/09/2018. | ..
917286 20 5 |URSTADT BIDDLE CL A REIT ORD.......ccooooiiiiiciirieieneiseseiseseiseneisessssenessnenenes | evvenes [ eoe | coieeneens 120.000 . 2,981 2,519 66 461 06/28/2019.
91734M 10 3 |US ECOLOGY ORD . 80.000 4,633 | .......... 57.910 4,633 5,491 .(858) .| 10/09/2018. | ..
918204 10 8 |VFORD e [ | 1,345.000 134,043 99.660 | ...covverernnn 134,043 | ...... 39,636 1,910 94,406 .| 04/09/2012. | ..
91879Q 10 9 |VAIL RESORTS ORD........osriuimriiimreiimceiieseiissesisssssesesssesessssssssssessssssssssssssesssssnes | sevvnes | ene | cevveoeeees 160.000 | ..ocvvevrriiirs 38,373 | ...... 239.830 | oo 38,373 | ..... 38,230 282 1,080 4,642 10/09/2018.
91913Y 10 0 |VALERO ENERGY ORD.......ccoosiimriiieiiiinsinnisisisssiesssssssesssssssssesssssssssssesssssssssenss | vevnee | oer | vevseees 1,350.000 ....156,155 4,860 25218 | v [ 25,218 .1 10/09/2018. | ..
919794 10 7 | VALLEY NATIONAL ORD........oosiiuiimriimiiieniseesisnsesesessssssssssessesesssssssssessesesens. | o 17,478 17 568 23,560 | e | e 3,560 .1 08/14/2019. | ..
920253 10 1 | VALMONT INDS ORD.......covvvirmrrerrrirmrriineriineesnnsssnsessensssnsessssssssssssnsssssssssnnns | evvveeee | eon | eovrnennerne 19,0000 [ i 11,234 | 10149780 | i 11,234 | 11,385 | oo 28 113 22912 | | e 2912 | s 06/22/2018.
92047W 10 1 |VALVOLINE ORD......cooooirriiriiirieinrereneeisenessssesenssssnesssssesssensssssssssensssssssssnnsens | coneene | coe | cvneeneeee 1 70.000 | i 16,486 | 21,410 | v 16,486 | .. 15,770 332 L1586 | e | e 1,586 .| 10/09/2018. | ..
921659 10 8 | VANDA PHARMACEUTICALS ORD........cooimieereiirreiienesisesiesesiessssesssessssssssiins. | v 200.000 3,282 5,032 | coovireiierriienniiens | e | e | e (1,944) | v [ v (1,944) .112/18/2018. | ..
92214X 10 6 |VAREXIMAGING ORD........cooooiiriiiimriiiniiisniisssiisssisssissssssssssssssssssssssnssssnssens | conneies | e | conneiins 160.000 4,770 5,480 (710) (A1) 03/19/2019.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD..........ccocuemrrirmiericeiieseesnnessesessenessesessenesesnens | coneeees 370.000 52,544 | ........ 142.010 | .ooovovvvveennnn 52,544 | L 33,608 10,619 | oo [ e 10,619 .| 10/09/2018. | ..
922280 10 2 | VARONIS SYSTEMS ORD......coooorriirriiinniiinnniessniinssisssinsssssssssssssssssssssssssnnnss | sosinnes | oon | sovsneeees 110.000 6,987 22,729 | e | e 2,729 .| 10/09/2018. | ..
92240M 10 8 |VECTOR GROUP ORD........oooiriiimiiireiiriiiiseeieseiesssssssssssssessssssssssesssssessssesnnss | cvinnes | ooe | cveneeniens 430.000 5,430 663 .1,847 .| 10/09/2018. | ..
922417 10 0 | VEECO INSTRUMENTS ORD.. 200.000 2,493 444 .| 04/22/2019.
92242T 10 1 |VECTRUS ORD....ccoooviiriiiniiiiriisniisssisssissesssssssssssssssssssssssssssssssssssssesns | coenes coeer51.260 1,622 428 .| 06/28/2019. | ..
922475 10 8 |VEEVA SYSTEMS ORD.....ccccoooiririiiriirnriincriienniseneissnsisessissssssnsssssssessesssnssssnnns | cvoneeee | eoe | cvreennen 880,000 | i 87,517 | i 140.660 67517 | ... 45,274 24,643 .| 10/09/2018. | ..
92276F 10 0 |VENTAS REIT ORD.. ..82,857 78,331 1,137 4,549 .(1,220) | ... .| 10/09/2018.
92337F 10 7 |VERACYTE ORD......cosiiiiiiiiineiiseiississsiissssssssssssssssssssssssssssssssssssssssssnessnnes | evnnnes | ove | cveenneens 190.000 5,305 5416 (111) .| 06/28/2019. | ..
92339V 10 0 |VEREIT ORD.....ciiriiiriiiriiiereiiseiseseiseseisesessesesssssssessssssssssssssssssssssssssssnnns | coneenes | e | oorevens 3,920.000 36,221 | ...... 28,420 539 2,156 .8,193 .| 10/09/2018. | ..
92343E 10 2 |VERISIGN ORD. . . ..420.000 ..80,926 62,173 18,644 .| 10/09/2018.
92343V 10 4 |VERIZON COMMUNICATIONS ORD.........coocmrrirmieiemeiieneeiesiisnesessessesenesssenesienens | coneenen | e | eeeees 13,725.000 L.842,715 | ... 586,351 33,249 71,096 .| 10/09/2018. | ..
92343X 10 0 |VERINT SYSTEMS ORD......c.ovirimriiiniriierinnieeressssisssesssssssssessssssssesssssssssssesns | snvenes 250.000 | ..coccoveriener 13,840 | 155360 | oo, 13,840 | ...... 11,705 ..3,263 .110/09/2018. | ..
923451 10 8 | VERITEXHOLDINGS ORD.......cccocommvrrmrrriirriiarerins ..180.000 5,243 4,687 68 556 .| 04/22/2019.
92345Y 10 6 |VERISKANALYTICS ORD.....coooviiriiimriiiieiireesesesseseseesessesesssssssssessesessssssssens | coneeees 845.000 126,192 | ...... 69,796 845 34,054 .| 08/02/2017. | ..
92346 10 8 |VERICEL ORD......ccooviiriiiriiiiceississssi s | anvvenns ..180.000 3,132 3,399 .(267) . 06/28/2019. | ..
92511U 10 2 |VERRAMOBILITY CL A ORD....coosiiimiiiriiiieiiseiiseseisseseisessisesessesessesessesessesenes | ceevenas ..495.000 6,925 6,939 (14) .110/15/2019. | ..
92531L 20 7 |VERSO CL A ORD.....iviiiiiiieirieiresisisissssssssssssesssssssssessssssssessssssssssssesssssssssenss | avnnnee | e | svevernnens 150.000 2,705 1,928 77 10/15/2019. | ..o
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92532F 10 0 | VERTEX PHARMACEUTICALS ORD.......coooiiiiiiriieniieniiseseisseseissesessesesssssesnesenes. | evienes | eoe | woveeees 1,030.000 | ...cooovveonnnen 225519 | ........ 218.950 | ..oooriiennens 225519 | oo 191,240 54,837 54,837 .| 10/09/2018. | ..
92552R 40 6 |VIAD ORD 80.000 5,400 4,628 16 772 L1172 .| 04/22/2019.
92552V 10 0 | VIASAT ORD....oiiiiuiiiirieeieeiiereeieeesisessisss s | s 220.000 .16,103 13,825 L334 | e | e 3,134 .| 10/09/2018. | ..
925550 10 5 | VIAVI SOLUTIONS ORD......cvvirmivimmrrirmnrissiisessisesssssssssessssessssssssssssssssssssssssnns | v 910.000 13,650 10,984 LA,505 | s [ e 4,505 |.. .| 10/09/2018. | ..
92556H 20 6 |CBS CLB ORD.....ciiiiiciiceiieiiceiicsiisesissesssessssssssssssssessssesessssessenessensssenes | avennns | ane | ceveees 1,686.000 ..70,778 94,787 605 (12,536) (12,536) | .. .| 10/09/2018.
925652 10 9 | VICI PPTYS ORD......omiiiiumriiiieiireiieseisseissssssssessessssesssssssssessssessssssssssesssssnnes | svnnees | eoe | voeeees 1,490.000 .38,070 32,050 443 1,728 10,087 .| 10/09/2018. | ..
92672L 10 7 |VIEWRAY ORD.......ccoooiiiriiiiriiiineisssssiisessssssssssssssssssssssssssssssnssssnssenns | soeines 290.000 1,224 2,554 | oo | s [ | s (1,330) .| 06/28/2019. | ..
92686 10 6 |VIKING THERAPEUTICS ORD.......coooiiviieiiinieieeisseieseisseisesessessssessssssesoens | ceevenas 270.000 2,165 2,240 (75) .| 06/28/2019. | ..
92823T 10 8 |VIRNETX HOLDING ORD.......corvirriiirieiiieieieiesssssessesssisssessesssssssessssssessesssssns | avsenes 260.000 1,568 .(580) 10/15/2019.
92826C 83 9 [VISACLA ORD......ooiiiiriiireiieceieceeicesiesesiesesssesessssessssesssssesssssssssssessssnsssnsnens. | avvvnns | ane | ceven 5,795.000 | ..............1,088,881 | ........ 187.900 | oo 1,088,881 | ....... 365,980 5,828 | ..o | e 303,335 .1 08/14/2019. | ..
92827P 10 2 [VIRTUSA ORD.......cooiiiiiiiiiciisiiissiissisisesisii s sssssesssssssssssssssssensns | sveeies | one | sveseiiens 110.000 | .ovvvvevrrrreenn 4,986 | oo 45.330 4,986 5,792 301 .1 10/09/2018. | ..
92828Q 10 9 |VIRTUS INVESTMENT PARTNERS ORD..........ccoooimviiimiiinniiiniisniissnesssesesnssenns | cevvenas 20.000 | ..o 2,434 | 121.720 2,434 2,147 24 287 06/28/2019.
928298 10 8 |VISHAY INTERTECH ORD.........coooriuiriiiiriiieeineiieesiesssisssnssessssssssssssssssssssssnnnes | cvvenes | eoe | cvveeeeees 530.000 | ...ocooorverenneen. 11,284 9,991 196 1,738 .| 10/09/2018. | ..
928377 10 0 | VISTA OUTDOOR ORD.....cuouivirrimiiiieiiienisesissrasssiesiiessesesssasssssssssesssesssesssnsies | cesvees 245.000 1,833 1,553 279 .1 10/15/2019. | ..
92839U 20 6 |VISTEON ORD.......coovuirieirieiiierieeiisseiissesissssssssssssssesssssssessssssssssnsssssssssensssens | anvvnns | ane | eevveeeees 110.000 9,525 9,495 2,894 10/09/2018.
92840M 10 2 |VISTRAENERGY ORD......ccocosiiiiiiniiiciiniicsiinsissississisessssissssssssssssssssessssnins | conveens | o | eeviiens 1,650.000 37,934 | 22990 | i 37,934 | 41,778 825 165 .110/09/2018. | ..
928563 40 2 | VMWARE CL A ORD......ccoooiiiiiriireieseiissesisesissssessssssssssssssssssssssssssssssssnnnes. | cvnnnes | eoe | cvvnnneees 120.000 | .covvviiriins 18,215 | ... 151.790 | ......cccc......... 18,215 | .. 17,864 3,217 1,759 .| 10/09/2018. | ..
92857F 10 7 | VOCERA COMMUNICATIONS ORD..........ccouomriremirririeeirnenisseesesssenssessssssssessseeees | covenes | eoe | cvveeeeens 130.000 2,699 20.760 2,699 4149 | i | e | s | e (1,450) 06/28/2019.
92886T 20 1 |VONAGE HOLDINGS ORD.....ccvvrivriirerieisiieriesssesesssssssssssssssssssesssssssesesssssssss | avseres 880.000 6,503 | oo 7390 | i .6,503 | i 12,267 | oo | et [ e | e (1,179) .1 10/09/2018. | ..
929042 10 9 | VORNADO REALTY REIT ORD....ccoooouivimriirneeiiineisseseisesessssessssessssessesesessessnens | o 690.000 45,885 . 45885 | 49,497 1,346 1,822 .3,084 .| 10/09/2018. | ..
929089 10 0 | VOYA FINANCIAL ORD........comrvermrreimreiimneiiseessesssessssssssssssssssssssssssesssssesssssesnnes | evnneee | ooe | sverneneens 640.000 | ...oovvevrrrirnnn 39,027 | .........60.980 | ...ccovvririrrienn. 39,027 | ...... 33,062 205 13,338 10/09/2018.
92915B 10 6 |VOYAGER THERAPEUTICS ORD........cocimiiiirieiieeicerisneeiesesisssesessesssssssssessesenes | coneeees ..100.000 1,395 2721 | s e [ | s (1,326) .| 06/28/2019. | ..
929160 10 9 | VULCAN MATERIALS ORD........coovuiririririiieniisnnsiessiseseeseseissssisesessesessssesseseses | cvieees ..460.000 ..66,235 | ......143.990 | ..o 66,235 | ...... 50,214 570 20,787 .| 10/09/2018. | ..
929236 10 7 |WD-40 ORD........ooirviiriiiriiiniisssiississssssie s | i . 50.000 9,707 9,707 8,100 122 544 10/09/2018.
92927K 10 2 |WABCO HOLDINGS ORD.........covvuimremimmeiimreiisesissesisesessssessssesssesesssssssesssssssesssenns | coneeees C 210.000 28,455 | .......135.500 | ............ 28,455 | ...... 24,154 5,914 .| 10/09/2018. | ..
929328 10 2 |WSFS FINANCIAL ORD.......ociiiuiiiiiiireiiiieierisississsessssesssssssessessssssesssssssssssenes | avnsnee | e | svevennene 120.000 | .vorevereiererines 5,279 5,279 5,770 56 730 .1 10/09/2018. | ..
92936U 10 9 |W P CAREY REIT ORD.......cooriiriiiniiiinieiiniisseisssiessnsissssissssssssssssssssssssssesnnnes. | avvvins | ane | cvvveennsd 665.000 | ...ccooovoirrinnan 53,227 | .........80.040 | .....c.cccce.....53,227 | oo 46,348 690 2,501 7,080 .103/19/2019. | ..
92939U 10 6 |WEC ENERGY GROUP ORD.......coooirviirrirriiiriiiesiiieseisssessessisssssessssssssssenenes | avvvnns | ane | eeviees 1,270.000 117,132 | 000092230 | o 117,132 | 58,992 2,997 29,172 .| 10/09/2018.
929566 10 7 |WABASH NATL ORD......ccooouimiiiimiiiiriisniiisssississsss s sesssssssssssssssssnnsees | soenes 230.000 3,379 3,379 3741 | e 18 37 .(362) .| 06/28/2019. | ..
929740 10 8 |WABTEC ORD....ccooouuuiiiiriiiireiieneeicesiesesiesesisesesssesessssssssssssssessssssssssssssssesssesennses | cvnenes | eoe | coeveeeeens 512.000 | ..oocooorriienneens 39,834 | ... 77.800 | oo 39,834 | ... 51,469 225 .(894) .| 10/09/2018. | ..
930059 10 0 |WADDELL REED FINANCIAL CL A ORD.... 310.000 5,183 5,183 6,501 310 .(422) .| 10/09/2018.
931142 10 3 |WALMART ORD.......ccooovimiiiiriiiineiisneiisseiisesiesssissesssssssssssssssssssssssssssssssssssnnnes. | avinnes | ooe | cornnes 4,601.000 | oo 546,783 | .......118.840 | ...cccoovvrrnnn 546,783 | ....... 292,317 2,439 9,708 | oo | e 118,200 118,200 |.. .| 10/09/2018. | ..
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD........cooeriiniiiciieiiniinsississiissiiesssssissisenines | covvees | oo | eoviiens 1,921.000 113,262 | ..........58.960 | ...ccoovvverrns 113,262 | ...... 79,149 3,268 (18,000) (18,000) | .. .1 10/09/2018. | ..
93148P 10 2 |WALKER & DUNLOP ORD ..110.000 . 7,115 5,448 132 2,357 2,357 .| 10/09/2018.
93627C 10 1 |WARRIOR MET COAL ORD.....ccoooomiirimiiriieiireriesnissseisessssesessesssssssssssesssssses | aeevenas 220.000 4,649 4,649 5,745 2 T IR (1,096) | ..o .| 06/28/2019. | ..
938824 10 9 |WASHINGTON FEDERAL ORD.......vvuuiiiiiiiieiieniiieisissiiesissisessessssissesiessiens | cevves 330.000 12,095 | ........36.650 | i 12,095 | ...... 10,520 271 .3,280 .110/09/2018. | ..
93964W 10 8 |WASHINGTON PRIME GROUP OROD....... . ..750.000 2,730 5,085 750 (915) .| 10/09/2018.
939653 10 1 |WASHINGTON REIT ORD........covrviumrriimriiirreiiceisesessesessssesseesssesssssssssssssesesssenns | oo 310.000 9,046 9126 | v 93 372 1,916 .| 10/09/2018. | ..
940610 10 8 |WASHINGTON TRUST BANCORP ORD........cocosmviimrriiniiinniiisnsiisnsisnsiesssissniees | coenes ....60.000 3,227 3,227 3,130 | oo 31 31 97 . 06/28/2019. | ..
94106L 10 9 | WASTE MANAGEMENT ORD......ccooouuriiimriiireiiereiiereeiesessesesseseseesesesesesssesssssesenes | o 1,285.000 | ...ccoovvvrnnns 146,439 | ... 113.960 | ...ccooovvrrnn. 146,439 | ...... 69,958 2,634 32,086 [ ..o | oo 32,086 .| 06/23/2017. | ..
941848 10 3 |WATERS ORD.....ccoiiiiriieiiieieissiessesisissssssssssssessessssssessssssssessssssssssssesssssssssenss | avvnnee | e | sveverenens 265.000 | .o 61917 | ....... 233.650 | ..o 61,917 | ...... 25,312 11,925 | o | v 11,925 | 06/22/12018. | ....oocvvrirenes
942622 20 0 |WATSCO ORD....ccooivimiiirieiceiiecesiecesisesisesesssesesssesesssssesssesessssssssssssssesssssssssssennss | cvvenes | coe | cvesnneens 100.000 | ..oovvorriirs 18,015 | ........ 180.150 | ..o 18,015 | ...... 15,545 640 A0 | | e 4101 | 06/23/2017. | ..o
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942749 10 2 |WATTS INDUSTRIES CL A ORD. ..110.000 8,526 99 23875 | s [ e 3,875 .| 10/09/2018. | ..
94419L 10 1 |WAYFAIR CL A ORD. 29,376 67 67 .| 10/09/2018.
947890 10 9 |WEBSTER FINANCIAL ORD.......ccooimrveiemeiinrieinreiisneeissesiesessssesisssssssssssnsssssnnees | evvnenee | eoe | cvreereern360.000 | i 19,210 | 11100053360 | oo 19,210 | 22,406 551 L1AB5 | | e 1,465 .| 10/09/2018. | ..
948741 10 3 |WEINGARTEN RLTY REIT ORD....coocouomrirmrriirrniinriisnsisesssessssssssessssssssssssnsens | evneees | one | cvvveneens 475.000 | ..oovvvirern 14,839 | 131.240 | e 14,839 | 13,810 751 23,054 | i | e 3,054 .| 10/09/2018. | ..
949090 10 4 |WELBILT ORD............. 520.000 9,849 ..2,340 2,340 .| 10/09/2018.
94946T 10 6 |WELLCARE HEALTH ORD..........cosiviireiimieiiieiiereeieseseeessiessisssssssseessessssssssssnnses | evnenes | eoe | cviveeeens 200.000 | ....................66,042 | .......330.210 | ...................66,042 | ...... 62,238 18,824 .| 10/09/2018. | ..
949746 10 1 |WELLS FARGO ORD........ccoooviiriiiimiiiiniiisneiisssissssisssssssssssssssssssssssssssssssssssssns | svnnnns | ooe | e 14,698.000 790,752 | ..........53.800 | ..................790,752 | ....... 671,107 28,220 | ..ooovviiriiriinnns | e 113,469 .| 10/09/2018. | ..
95040Q 10 4 |WELLTOWER ORD.......cooiiiiiiiririieireneieeiisseisessssssesssesesssssssssesessssesssssesssssesnnnes | avvvnns | ane | ceveees 1,500.000 | ...coovvrerns 122,670 122670 94,849 5,220 18,555 .| 10/09/2018. | ..
95058W 10 0 [WENDYS ORD....coooiiiiiiniiiiiiinitiieiissiiesiesissasssissssessesssessssssssssssssesssessssnssens | avvenes | one | sveeeriens 760.000 16,880 | .oen22.210 | s 16,880 | ...... 13,277 319 .5,016 10/09/2018.
950755 10 8 |WERNER ENTERPRISES ORD........cocooiiiiieiiieieniieseiesessssesssessesessssesssnsssens | covenes | eoe | cvereeeeens 190.000 6,914 6,914 6,473 781 .1,302 .| 10/09/2018. | ..
950810 10 1 |WESBANCO ORD......ccooviuriiimriiineiineiieseiissisesessesessesessessssssssssssssessssesssisnsens | oo 210.000 7,936 7,936 9,106 | ..o 65 256 231 .| 10/09/2018. | ..
95082P 10 5 |WESCO INTL ORD.........omriiiriiiieiiieiisniissiissssssssessssssssssssssssssssssssssssssssneses | connenes | e | conneiinns 180.000 10,690 | .........59.390 | .o 10,690 | ...... 10,422 ..2,050 10/09/2018.
95123P 10 6 |WEST BANCORPORATION ORD........ccooriiimmriimreiiceniesesiesessesesesesesssesesssesesssenenes | coeeeees ....65.000 1,666 1,666 1,640 26 .1 12/16/2019. | ..
955306 10 5 |WEST PHARM SVC ORD.......coostuiiniiiieniiisissis e siesesessssisssisssssssssesssenies | cevsees ..295.000 | ..oovvvrieiinn 44,347 | ... 150.330 | oo 44,347 | ...... 30,432 180 15,429 | oo [ s 15,429 .1 10/09/2018. | ..
957090 10 3 | WESTAMERICA BANCORPORATION ORD.........coomiuimrieiriiemneiieseeeenesssnesesnseeens | evvenes | eoe | cvereeeeens 100.000 | ..oovvererirnen: 6,777 6,777 6,101 163 21,209 | e | e 1,209 | o 10/09/2018.
957638 10 9 |WESTERN ALLIANCE ORD..........ootivimiviririieniieseieseissessissssissssssssessssssssssssnsees | v 390.000 22,230 | .........57.000 | ........... 22,230 | ...... 22,417 195 6,829 | | e 6,829 .| 10/09/2018. | ..
95790D 10 5 |WESTERN ASSET MORTGAGE CAP REIT ORD.........ccoooummmiiiriinniiiniessseiienesinns | cevveoas 220.000 2,273 2,273 2,180 | oo 68 92 92 .1 10/15/2019. | ..
958102 10 5 |WESTERN DIGITAL ORD........covrviimriiiriiiiniiieneiseneeseseissesesssssssssssssessssesssssensssns | evnenes | eoe | woeeees 1,210.000 | .oocoovrvoeenr. 76,799 | i .83.470 | oo 76,799 | 65,860 2,420 32,085 | ..o | e 32,065 | ...oveeeririeceieniins 10/09/2018.
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT........cvvoiiriirieiinniinnirssesnsissiines | cevveens | e | cvs 38,000.000 | ..ccooverer.. 748,220 | ... 19.690 | i 748,220 | oo 1,332,875 73,456 (508,654) ....(508,654) | .. .| 12/12/2018. | ..
959802 10 9 |WESTERN UNION ORD.........cooiiiiimrirniirneiiiniessneesssessssessesssssssssssesssssesssssssnnes | evvenes | eoe | weveeees 1,800.000 | ...coovrverrrrrn48,204 | ..........26.780 | ooorveennnne.. 48,204 | 32,934 1,440 17,496 17,496 .| 10/09/2018. | ..
960413 10 2 |WESTLAKE CHEM ORD.........coosriiirriimrriieiireessssssssssesssssssssssssssssssssssssesssssnns | svnnees | ane | svvreeeeens 140.000 | .oovvvvvrrrreenn9,821 | 170150 | 9,821 | i 11,288 144 557 10/09/2018.
96145D 10 5 |WESTROCK ORD.........coooviiiriiirrirneeiseiieeeissnsisessesessssssssssssssssssssssssssssssssnsssns | avvnnns | aee | ceveees 1,020.000 | .....cccooe....... 43,768 | ........42.910 | ................... 43,768 | ...... 46,165 1,867 .5,253 .| 10/09/2018. | ..
96208T 10 4 |WEXORD OOV POPPPOUSPTOUPTOUROOURSPTOOUTR DURVOTOORN DUV ESVOVPPTOON 160.000 | ...cocccevvrern. 33,514 | ........209.460 | ..................33514 | ... 30,090 11,104 .| 10/09/2018. | ..
962166 10 4 |WEYERHAEUSER REIT.......cooiiiiiiiiiiriinniinsisssisssissssssssssisssssssssssnssssnnss | svnnns | con | o 3,060.000 | ..ooorrvrirrrnn 92,412 | 10000030.200 | oo 92,412 | 93,452 4,162 25,520 10/09/2018.
963320 10 6 |WHIRLPOOL ORD.........oiriiiiriimeiiicemicessesesissesesesesssesesssesessssssssesesssssssesssssessnnses | cooenes ..250.000 | ....cccocvvrr...36,883 | ... 147530 | o 36,883 | ...... 26,578 1,188 10,165 .| 10/09/2018. | ..
966084 20 4 |WHITESTONE REIT ORD.....oeivviririirieririnrieesiessiessisesssssssssssssssssssssssessssssees | svenees ..160.000 2,179 2,030 91 149 .| 06/28/2019. | ..
966387 40 9 |WHITING PETROLEUM ORD........cooiiiiiiiiiiniiinniisnsissiisseisssissnessssssssnssisneses | o 370.000 2,716 | ...... 16,835 | ..o [ e | e | e (5,680) .| 10/09/2018. | ..
968223 20 6 |JOHN WILEY SONS CL A ORD ..150.000 .1,278 7,278 9,638 | e 51 201 233 .| 06/22/2018.
969457 10 0 |WILLIAMS ORD.....ccooooriirriiirninniinsissssissssissssissssssssssssssssssssssssssnssssssssnns | avnnnns | ooe | e 95,080.000 2,255,298 | ........23.720 | .o 2,255298 | .......c....... 2,727,261 144,522 | oo | e 158,784 .1 1211212018, | ..
969904 10 1 |WILLIAMS SONOMA ORD.........ccocmriiimeeiereiinceeienenieseeeenesssnesesssseesesssseseesesnns | eeneree | eoe | evereensere380.000 | v 24,235 | 1 73440 | e 24235 | ... 20,318 617 ..1,587 .| 10/09/2018. | ..
974155 10 3 |WINGSTOP ORD.... 9,485 7,664 44 2,424 .| 10/09/2018.
974637 10 0 |WINNEBAGO INDS ORD.........ccoovuiimriirmiiiireiisneiissssessssissesesssssssessssssssnesesnssenns | o 6,887 5,023 14 .1,864 .| 06/28/2019. | ..
97650W 10 8 |WINTRUST FINANCIAL ORD.......coooosrrirrireiiereiinreeieneiosseissssessssessssesssnsesnnsesns | coneene | ooe | creerernnni 225,000 | ciiiiiiiiienennn 15,953 | 1100000 70.900 | oo 15,953 | ...... 19,692 225 992 .| 10/09/2018. | ..
97717P 10 4 |WISDOMTREE INVESTMENTS ORD.. 570.000 2,759 2,759 2,798 17 (39) .| 10/15/2019.
978097 10 3 |WOLVERINE WORLD WIDE ORD.........ccoouuirimimrerniieneiseseesensessesesssesessesesaesssens | o 370.000 12,484 | 33740 | 12,484 | ...... 13,409 | ..o 37 141 685 .| 10/09/2018. | ..
980745 10 3 |WOODWARD ORD.......couurirmimimmimiiiieniiiesiesississsssssiessesssesasssssssssssssesssesssnsies. | covsees 16,267 137 .9,272 .110/09/2018. | ..
98138H 10 1 |WORKDAY CL AORD.. 76,374 .2,767 .| 10/09/2018.
98139A 10 5 |WORKIVACL AORD......coooirriirerireisnesins s | nneies 5,886 .(840) .103/19/2019. | ..
981419 10 4 |WORLD ACCEPTANCE ORD.......cccoiiimiiinmiiniiinnieissiisssiesssisssissssssssssssssesnnes | coenes . 1,728 1,728 3,281 | oo [ | e | e (1,553) . 06/28/2019. | ..
981475 10 6 |WORLD FUEL SERVICES ORD........coooiriviiieiinriiiseieneisseseiseseisssesssessessesesseseies | evnenes | eoe | cvereeeeens 260.000 | ...ooovveoriiinans 11,289 | .ccc0.o43420 | o 11,289 7,280 | oo 26 83 5,723 .| 10/09/2018. | ..
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD.....c.ovviiuririnineiinniieniensneisninens | vevens | e | vnvinenns 170.000 | oo 11,028 | ........64.870 | .coooovriirrine 11,028 | ...... 14,790 L2725 TN (1,675) 10/09/2018. | ...
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981811 10 2 |WORTHINGTON INDS ORD.........coorveimriiimreiimmeeiresineisssesssesesssesessssesssssesssesssesnes | conenes | eoe | cvveeeeens 160.000 6,942 150 T4 i | .| 10/09/2018. | ..
98212B 10 3 |WPXENERGY ORD.. ........1,600.000 32,400 .3,824 .| 10/09/2018.
98262P 10 1 |WW INTERNATIONAL ORD..........oorvvemivirnvireneiineiseneissseisessssesessesessesessssessnnses | conrenes | e | coneeiinns 150.000 9,825 (51) .| 10/09/2018. | ..
98310W 10 8 |WYNDHAM DESTINATIONS ORD......c.cevuiiiriiriiiinniiesiesississsisssisssiesesssesnisens | coienes 390.000 .20,159 ..20,159 15,284 702 ..6,182 .110/09/2018. | ..
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD 390.000 24,496 ..24,496 20,580 452 .6,802 .| 10/09/2018.
983134 10 7 |WYNN RESORTS ORD.....ccooviiumriimriiimieiireiisesissessssessesessessssssssssssssssssssensnens. | evnnees | eoe | cveneeeens 410.000 56,937 48,778 1,538 16,384 .| 10/09/2018. | ..
983793 10 0 | XPOLOGISTICS ORD.......comirieiriiiriiiiniisniississnsissssssssssssssssssssssssssssssssnsses | svinnns | ooe | soennneees 500.000 39,850 54,025 11,330 .| 10/09/2018. | ..
98389B 10 0 | XCEL ENERGY ORD......ccooiiiiriiiiriiiireiiiceiiesesiecesiesesisesesisesessssnsssssssssessssessssennses | coneenen | e | oereeens 2,050.000 130,155 65,079 3,270 29,151 .| 10/09/2018. | ..
983919 10 1 [ XILINX ORD...ouvuiiiiieiiiieiisieisesisssssssssssssesessssssesssssssssessssssssessesssssssensenssnsses | avvenses | ne | vonnene 1,030.000 100,703 | ..cee0. 97770 | oo 100,703 49,864 1,514 12,978 | oo | e 12,978 | e, 10/09/2018.
984017 10 3 | XENIA HOTELS AND RESORTS REIT ORD.......ccocooiiviimriinriinnemieceriesesisesesenees | o .450.000 | ..o 9,725 | 21610 | 9,725 | oo 10,467 495 21,985 | | e .| 10/09/2018. | ..
98401F 10 5 | XENCOR ORD.....ooumiiimiiimieiieseiiseesesessesesisesisesssssssssessssssssisssssesssssssessnnnes | cvieees ..180.000 . 6,190 6,179 (319) .| 10/09/2018. | ..
98419M 10 0 | XYLEM ORD........oooiiiiiiriiiieiiieissiisniisssssssssssssissssssssssssssssssssssssssssssssnsssnnss | cvinnes | ooe | cveenneens 720.000 56,729 | .........78.790 | oo 56,729 53,959 691 28,690 | s | 8890 | 10/09/2018.
98421B 10 0 | XPERI ORD......ccooiiiiiiiciiieceiieceiieceiiesesiecesissesisessesssssess s | oeeenes 200.000 3,700 3,700 4,957 LU TR IR (1,257) | e .| 04/22/2019. | ..
98421M 10 6 | XEROX HOLDINGS ORD......ccovviririimriniisieissisisesssssnssssesssssssesensssssssessssssssssssenss | aveeres 900.000 33,183 | 36870 | e 33,183 23,598 900 15,399 .1 10/09/2018. | ..
985817 10 5 | YELP ORD....ccoiiiiiieiiieiieceiieceiiecesiecesiesesissesssssssssesssssssssssessssssssssssssssesssssennns | cvnenes | eoe | coeseeeeees 320.000 11,146 | .........34.830 | .o 11,146 14,285 (51) 10/09/2018.
98585N 10 6 | YEXT ORD 320.000 4,614 4,614 6,419 .(138) .| 10/09/2018. | ..
987184 10 8 | YORKWATER ORD........ccooooiriiiiriiiiniiireiisceineisseieesesessssissssssssssessssessssssnnnes. | oo . 50.000 2,306 2,306 1,786 | oo 9 520 | e [ e .| 06/28/2019. | ..
988498 10 1 | YUM BRANDS ORD.........ooriiimiiimieireeisieeissesissesiessisessssessssssssssssssssessessssnsees | oo I 1,110.000 111,810 | .......100.730 | .coooverri 111,810 59,851 1,865 L9779 | s | e 7T | 10/09/2018.
98850P 10 9 | YUM CHINA ORD......cooviiiirirriiiiiiriniiiiiesie st sesssssisssssssssssssessssnens. | cvienes Cl o 1,495.000 L T1TT5 71,775 41,750 718 21,648 | ..o [ e .1 10/09/2018. | ..
98919V 10 5 |ZAYO GROUP HOLDINGS ORD..........coorveiierirrriirnenirinrissesissenessnsesssnsessssesnnsens | coneene | e | coneeeend 690.000 ...23,909 S 23,909 22,660 L8149 | | e .| 10/09/2018. | ..
989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.........ccosmvinmriiimririsneissnsisssissssissssissnsisnsisans | covnes 210.000 53,642 | .......255.440 | .....cccoooevrnnnes 53,642 33,052 20,204 | ..o | e 10/09/2018.
98936 10 1 | ZENDESK ORD.........ccoomiuiieiirreiirsesiceiiesesissesessessssesessessssssssssssssssssssssssesnsesnns | aevvenns ..420.000 ....32,185 32,185 26,586 D106 | s [ e .| 10/09/2018. | ..
98954M 10 1 |ZILLOW GROUP CL A ORD. e | e ..220.000 ....10,063 8,690 L3148 | e | e .| 10/09/2018. | ..
98954M 20 0 |ZILLOW GROUP CL C ORD........cosrviiimeieineieineiinsisnssessssssssssssssssssssssssssssnns | coeines 22,511 19,335 L1086 | | e 10/09/2018.
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD........coiiiiirivireriineeereneeseneesssessesesssssessenesens | coneeees 122,738 122,738 | 104,074 787 37,687 [ oo | coererieneiins .| 10/09/2018. | ..
989701 10 7 |ZIONS BANCORPORATION ORD.......ccovurrimirrerrirerinnisiresssisssesisssssssssesssssessessens | oesvnes . ....39,978 39,978 39,794 986 28,609 | s [ e .1 10/09/2018. | ..
98973P 10 1 |ZIOPHARM ONCOLGY ORD.......cooirviiiiiiiieiiiiniissiisssiisssssissssssssssssssssssssssnnees | coneenes 550.000 2,596 2,596 2,271 325 .| 04/22/2019. | ..
98974P 10 0 |ZIXORD 220.000 1,492 1,492 1,999 .(508) .| 06/28/2019.
98978L 20 4 |ZOGENIX ORD.......coviiriiirriiireiinsiissiisssissssissssssssssssssssssssssssssssssssssns | cvnines | ooe | covnnneees 160.000 8,341 8,341 6,554 ..2,507 .| 10/09/2018. | ..
98978V 10 3 |ZOETIS CLA ORD......osiiviireiireiineiieseeiesesisesesissesisesesssesesssesesssesessssesesssssesssssns | coneenen | e | oeneeens 1,701.000 225127 | ... 132.350 | .oovvciein225,127 | 104,769 1,116 79,624 .| 10/09/2018. | ..
98980G 10 2 |ZSCALER ORD. 260.000 .12,090 17,583 ...(5,493)| ... .| 03/19/2019.
989817 10 1 |ZUMIEZ ORD......coooiriiriiiiriiieniiseisesiesesssssssssssssssssssesssisesessssssssessssenns | oo 85.000 2,936 2,688 248 .1 12/16/2019. | ..
98983V 10 6 |ZUORA CL A ORD......coosiiiimriimreiiieiieseiiseiiesesssesi s | oneeees 360.000 5,159 5514 .(355) .| 06/28/2019. | ..
98986T 10 8 |ZYNGA CLAORD. OO (O 3,090.000 ...18,911 13,503 .6,767 .| 10/09/2018.
G0084W 10 1 |ADIENT ORD . D 370.000 7,863 12,358 ..2,290 .| 10/09/2018. | ..
GO129K 10 4 |AIRCASTLE ORD......otviiiiiriiiiieireieiesissiessssss et sssssssssesssssssssesssssssssssssenss | avseees 220.000 7,042 4,677 136 ..2,365 .| 06/28/2019. | ..
G01767 10 5 |ALKERMES ORD .|C 620.000 12,648 26,790 ...(5,648) | ... .| 10/09/2018.
G0176J 10 9 |ALLEGION ORD........oiireiireiiceiissieses s | nneies C 380.000 47,325 33,299 410 17,035 .| 10/09/2018. | ..
GO177J 10 8 |ALLERGAN ORD........cooviiiriiiriiiniiisssisssisssssssssss s sesssssssssssssnsssns | conneees Cl o 1,410.000 ..269,550 | ........191.170 | ..................269,550 | ....... 265,281 4,063 TT,991 [ | v .1 03/19/2019. | ..
G0250X 10 7 |AMCOR ORD D . 1,887.000 ....20,455 16,635 443 23,820 | oo | e .| 10/09/2018. | ..
G02602 10 3 [ AMDOCS ORD......coriiiriiriiniirieisisessssiessessssesesssssssssssesssssssssesssssssssessssssssssssesssssans | rossnes 575.000 41,509 | 72190 | 41,509 36,515 635 WT826 | e | e 1,826 [ e 10/09/2018. | ..o
GO37AX 10 1 |AMBARELLA ORD.........cooviemeeireeiceiienesiesesissesesesesssssssssssssssssesssssessssssssssssssssnsess | connenes | coe | coneeiinns 130.000 7,873 7,873 5,668 22,205 | e | 2,205 | e 03/19/2019. | ...
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G408V 10 2 |AON CL A ORD.....coomiviriiirieeisesiseesiesesissssises s | oo c 995.000 207,249 | ....... 208.290 | ..................207,249 | ...... 96,063 1,662 62,615 12/18/2018.
G0450A 10 5 |ARCH CAPITAL GROUP ORD. ACH 1,560.000 66,908 | .........42.890 | ....................66,908 | ..... 45,794 25,225 .| 10/09/2018. | ..
G0464B 10 7 |ARGO GROUP INTERNATIONAL HLDGS ORD.........coocurvvemrierririrerieneeiesenisneiens | coieees C 130.000 ..8,548 8,200 161 .(195) 10/09/2018.
G0585R 10 6 |ASSURED GUARANTY ORD........cociriimiiiiiieniieiniinsiisiiesisesnssssisessesssessssnies | coienes C .430.000 21,079 | ........49.020 | .....cccccee..ee.. 21,079 | Lo 18,374 310 .4,618 10/09/2018.
G06242 10 4 |ATLASSIAN CL A ORD.....ooiviiieiirceiireeieseeiesesiseesisesesessessssesessesesssssssssssssssesens | ceeveoas D 420.000 | ...ccoovrrrrrrn.50,543 | ... 120.340 | .eeneee. 50,543 | 35,723 11,979 03/19/2019.
G0684D 10 7 |ATHENE HOLDING CL A ORD.......cosmivimiviriiirniissiiesiiessisessisssesssssssssssssseiens | oeeenes D 640.000 | .....ccccoeerr.ee. 30,099 | ..........47.030 | ..o 30,099 | e 33,184 .4,608 10/09/2018.
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.........covvirviiirriineiinniissiessessssssesssesssssssssnnns | oeneees C 280.000 643 | ......59.440 | . 16,643 | 14,738 115 448 .2,184 11/27/2017.
G0750C 10 8 |AXALTA COATING SYSTEMS ORD........ccoocriiimeirieirieiiesieiesesiesesiesiessssssssenes | coeeeees I 1,325.000 40,280 | .........30.400 | ...................40,280 | ...... 37,431 .9,249 07/28/2016.
G0772R 20 8 |BANK NT BUTTERFIELD AND SON ORD.......ccooorirmirrireririserenssisnsssersnsesenssnins | snvens D 210.000 7,774 020 | T4 | 11,080 370 .1,264 10/09/2018.
G11196 10 5 |BIOHAVEN PHARMACEUTICAL HOLDING ORD.........ccoovvvierimnrirneeicneeneeessnniens | cevvenns | 130.000 | .oovvvererrinens 7077 | s 54.440 7,077 6,505 572 03/19/2019.
G1151C 10 1 |ACCENTURE CL A ORD........oomiiiimiiimirirerissesissesiss s sssessssssssssssisese | oeeeees Cl o 2,019.000 | ccovvovrrrirnan 425141 | ... 210.570 425141 | i 184,864 4,563 | ..o | e 140,442 10/09/2018.
G16962 10 5 |BUNGE ORD.......coiriiiriiiriiiiriiisiiisisisesssesssssssesss s | anvseons 560.000 32,228 | ... 57.550 32,228 | ...... 39,155 1,120 ..2,302 10/09/2018.
G1890L 10 7 | CAPRIHOLDINGS LTD......ccosviirieimmeiirreeicesiecesisesesiesessesesessesissssssssssssssssssenssenns. | ceevenns D 565.000 21,555 38150 | oo 21,555 | ..... 37,733 130 10/09/2018.
G1991C 10 5 |CARDTRONICS CL A ORD......covurmririiririreiirirerssisisssssssssssssssessssssessssssssesssesnnsns | sevenes D 150.000 | ..ooovvevviiriinns 6,698 | ... 44.650 6,698 5,132 .2,798 10/09/2018.
G1992S 10 9 |CISION ORD.....oiiiueiirieircieiseesisreiessssese s | oo . 390.000 3,888 | oo 9.970 3,888 3,330 558 10/15/2019.
G2143T 10 3 | CIMPRESS ORD........ccoiiiiiniiiiieiisiseiss s | conioas D ...80.000 10,062 | ........ 125.770 9,704 .1,788 10/09/2018.
G29183 10 3 |EATON ORD......cosiiiiiiiiiniinniissiisssisssisssesssssssssssss s | anvseons c ,793.000 | .o 169,833 | ... 94720 | ... 169,833 | 122,147 5,092 46,726 12/18/2018.
G30401 10 6 |ENDO INTERNATIONAL ORD.......ooirvimriiiiniiiniiseseiseseisessisesessssessesesseseseesenes | seevenas C 900.000 | .coovvvervvrirrrnen 221 | 4890 | i 4,221 | 15,849 [ oo | ceereeinsineniesineins [ e | e (2,349) 10/09/2018.
G3075P 10 1 |ENSTAR GROUP ORD. .|C 8,200 1,572 .1 10/09/2018. | ..
G3198U 10 2 |ESSENT GROUP ORD.......ccoiriiirriircriiieeisesissesissessssessessesssssssesessssssssssssnsssnns | coeeenes C 990 | e 19,756 | 15,918 114 .6,768 10/09/2018.
G3223R 10 8 |EVEREST RE GROUP ORD. Cl . 135.000 | .ol 37,373 | 276.840 | ...cooovvvvnienes 37,373 | ...... 30,663 776 .7,976 01/30/2018.
G3323L 10 0 |FABRINET ORD D . 9,078 6,170 .1,894 10/09/2018.
G3402M 10 2 [ FGL ORD....coiiviiieeireieceiiereiice e | creienas D 570.000 6,071 5,107 23 .2,274 10/09/2018.
G36738 10 5 |FRESH DEL MONTE PRODUCE ORD .130.000 4,547 3,503 18 ..1,045 . 06/28/2019. | ..
G3922B 10 7 | GENPACT ORD.......cooiiimreiimieisceeissesisesessssessssessssssssssessssssssssssssssssssssssssnssssnes | cooeees 27,200 | ........42.170 | ..o 27,200 19,177 206 ..8,660 03/19/2019.
G4388N 10 6 [HELEN OF TROY ORD.....cooriieriiiriiriiiissinsienssissessseesssssssessessssssssessesssssesssnss | soesenes 17,979 | ... 179.790 | o 17,979 | 12,428 ..4,861 10/09/2018.
G4412G 10 1 |HERBALIFE NUTRITION ORD.......cooooiriiiriiineiineiisssiissseissesssssssssssssssssssens | coeneees 20,498 | .........AT670 | ........20,498 | ... 22,425 | oo [ e | s | e (4,850) 10/09/2018.
G4474Y 21 4 | JANUS HENDERSON GROUP ORD........ccooumivimriiiriiineeessinsesissssisssesssseseeseees. | cvienes 17,415 | 24450 | v AT115 | 12,478 252 .4,637 08/14/2019.
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.........cccoccoomviimmriiinniiinniisnniisnniissniissnies | cvveiee | D | 00000000.660.000 | .cccoccc...23,892 | ... 36.200 | ... 23,892 | oo 12,349 10,996 .| 10/09/2018. | ..
G46408 10 3 |HUDSON CL AORD...... . , . 2,206 249 06/28/2019.
G4740B 10 5 |ICHOR HOLDINGS ORD.......covurirrriiriiriisisnssrsisssessessssesessssssssessssssssssessssssnese | avsneees . 90.000 2,994 33.270 2,994 2,127 867 06/28/2019.
G47567 10 5 |IHS MARKIT ORD D 1,540.000 | ....ccooovn. 116,039 | .......... 75.350 | oo 116,039 | ...... 81,820 42,165 10/09/2018.
G47791 10 1 | INGERSOLL RAND ORD.........ctiviemmiiemiiinieniscesisssieessissessssssssssssssssssssssssssins | aevvenns | 648.000 | ...covvevrrirnnn 86,132 | ........ 132.920 | oo 86,132 | ...... 24,399 1,374 27,015 12/17/2010.
G4863A 10 8 | INTERNATIONAL GAME TECHNOLOGY ORD........ccoooirviimriiinerineiissniisseiieseiis | o C 390.000 5838 | .....o.... 14.970 5,838 6,899 312 133 10/09/2018.
G491BT 10 8 |INVESCO ORD.......osriiirriirieiirenicesissesissssiesse s | oeeenes I 1,640.000 | ....cccoovvrenneen. 29,487 | oo 17.980 | oo 29,487 | ..... 35,768 2,017 ..2,034 10/09/2018.
G5005R 10 7 |JAMES RIVER GROUP HOLDINGS ORD s | C 5,627 72 .(681) 06/28/2019.
G50871 10 5 |JAZZ PHARMACEUTICALS ORD.........cooviirieemmeiirerienesiesesissseseesesssesessssssssesesesses | cevvenns C|.n230.000 | .......cc........34,334 | 149280 | ....................34,334 | .. 38,173 .5,824 10/09/2018.
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD.......cccoomriimiiiniieririiiniissieiisniieens | e D 710 | e 153,843 | 116,674 983 3,655 38,239 03/19/2019.
G54050 10 2 |LAZARD CLAORD........coomiiiiriinniinniisssinssissssssssssssssssssssssssssssssssssssssnnss | anvienas Cl. 17,782 39.960 782 | ... 16,750 209 .1,032 10/15/2019.
G5494) 10 3 |LINDE ORD......cosiiiimiiimrieiieeieseeieeseieessisssssessss s | eeeees D . 2,115.000 | ccovvooerrirnan 450,284 | ....... 212.900 | ..o 450,284 | ... 286,201 6,825 | ..o | e 108,942 03/19/2019. | ..o
G5509L 10 1 |LIVANOVA ORD......oviiirimiireinsieiesississisesie s sssssessesssnes | essenes D s 190.000 | ..ovvvvirvirninen 14,332 | ... 75430 | oo 14,332 | ...... 22,317 | e | e | s | e (3,048) 10/09/2018. | ...




Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU RAN C E COM PANY

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

0s°Cl3a

1 Codes 5 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 7 10 11 12 14 16
Current Year's
Rate per Other-Than-
Share Used to Nonadmitted Temporary Total Foreign
Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Impairment Exchange Change Date NAIC

CUSIP Identification Code Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid Recognized inB.JA.C.V. Acquired | Designation
G5785G 10 7 |MALLINCKRODT ORD.......oiriiumriiemreiimresissesissessssessesessssesssessssssesssesssssessssssssenns | coesenes 330.000 1,152 | oo 3.490 .| 10/09/2018. | ..
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD eerrn.2,800.000 74,368 26.560 600 .| 06/28/2019.

G5960L 10 3 |MEDTRONIC ORD.......ccoovuemirirerirrerinnrieneisssesisessisessssssssssssssessssssesssssssssssesnns | sneenne | G | ceviend 4,763.000 540,362 | ........ 113.450 . 9,907 . 12/29/2016. | ..
GBO95L 10 9 [APTIV ORD......coooiiiiieiiieiiississiesissssssssssessiessesssssssessssssssssessssnsses | cvenens | D[ e 930.000 88,322 71,210 818 .| 10/09/2018. | ..
G6359F 10 3 |NABORS INDUSTRIES ORD.... .r....1,390.000 4,003 9,105 | oo 125 .| 10/09/2018.

GB518L 10 8 | NIELSEN HOLDINGS ORD.........coerviimriimrriireniieniissssissssisssssesesssssssssssssssssssnseons | evvvnns | ane | eeveees 1,440.000 29,232 38,736 1,598 .| 10/09/2018. | ..
GB5431 10 1 [NOBLE ORD....ccoooviiriiiriinciisssissi s | anvseons 990.000 1,208 7,128 .| 10/09/2018. | ..
G65773 10 6 |NORDIC AMERICAN TANKERS ORD..........coooumviireiiniiiiserieesiesesssssssssssissssenns. | ceevenns 605.000 2,977 2,360 12 LB17 | .110/15/2019. | ..
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.......cevemrvirirririiinninsriesiesesenisssisns | oneeens 810.000 47,312 47,312 43,724 12,976 | .o 10/09/2018.
GB6674U 10 8 |NOVOCURE ORD........cooiiiiieiiiiniieeeiiesisseissssssesessssssssssssssssssssssssseesesssnens | coneenes 290.000 24,438 13,859 14,729 .| 10/09/2018. | ..
G6700G 10 7 |NVENT ELECTRIC ORD.......osiivimiiiririineiieneiessies s ssssssssesessesees | oeeeees 650.000 16,627 17,316 455 2,028 .1 10/09/2018. | ..
G6S0TW 10 8 |PARAGON OFFSHORE PLC........ocooriiiinviinniinniisnnisnnissnisnniessnsssnsssnnsennnnes | connenen | e [ evvennnennnn3.0000 |0 | 02025 | 0 | 0 08/04/2014.

G72800 10 8 |PROTHENA ORD.......ooiiiiiiiiieiieeeisreeiseeisessissssis s | ceevenas 2,212 .1 12/16/2019. | ..
G7496G 10 3 |RENAISSANCERE ORD.......ccosiuuiiniiiiiieniirisniissiessiessesessssssssssssessesesssssnsiens. | cveenes . . 25,454 218 .| 06/28/2019. | ..
GT738W 10 6 | SFLORD......ooiiiieiieceiieceiieceiiesesicesiesesi s [ e 340.000 4,944 4,252 238 06/28/2019.
G7S00T 10 4 |PENTAIR ORD.....coooorriiieiinciinsiesses s ssssnsssannns | nneies 635.000 29,127 26,590 457 .| 10/09/2018. | ..
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING ORD........coooirieiriiiniiiniisniesniiisseiesnenes | coeneees 670.000 .36,093 30,626 .| 10/09/2018. | ..
G81276 10 0 |SIGNET JEWELERS ORD.........coriiirieimreiiceiiereieeseisesessesesssesessessssesessssssseseses | ceevenas 230.000 5,000 14,115 340 10/09/2018.

G8473T 10 0 |[STERIS ORD....ccovirierieririienisninsiesisnsiesississsisesisssssessensssssssnssessssessessenses | cvevree | D[ crerrernn338.000 | civiiiiiuvioniiinnd 51,061 30,917 476 .1 10/09/2018. | ..
G8807B 10 6 | THERAVANCE BIOPHARMA ORD.........ooiiiiiiriiieiiiineiieeeesssesssesessessssssessenesienes | oo . 4,401 25.890 4,401 5,306 .| 10/09/2018. | ..
G8827U 10 0 |THIRD POINT REINSURANCE ORD........ccocoiiiiiinricrieriiiniissiiesisiienississsins | cvienes 315.000 3,314 3,043 08/14/2019.

G9001E 10 2 |LIBERTY LATIN AMERICA CL A ORD........cooovuriiimieinreeinseeienesiecesesesessssesesssssenns | o ..195.000 3,764 3,062 .1 08/14/2019. | ..
G9001E 12 8 |LIBERTY LATIN AMERICA CL C ORD......ccocostiveririririeneiseniisessissenesssesesssesesssseees | oo ..450.000 8,757 9,545 .| 10/09/2018. | ..
G9078F 10 7 | TRITON INTERNATIONAL ORD........ccooomiiimriiinninsisssiissssesssesssssssssssssssnnes | anvieoas 210.000 8,442 6,718 437 10/09/2018.
G9087Q 10 2 | TRONOX HOLDINGS ORD........corveirreiimreeirresissesissesissesesssesesssesssssessssesssssessssnns | coesenes 390.000 4,454 5,880 53 .| 04/22/2019. | ..
G9456A 10 0 | GOLAR LNG ORD......viviimiermriimriireissessesssssesssssssseesssssssssssssssssssssssssssssens | cvvnees 380.000 . 10,271 171 .1 10/09/2018. | ..
G94787 10 1 |WATFORD HOLDINGS ORD.........ccoovuumiiimeiiineeineiinesisesissesessesessssesssssssssssesnns | avvveons 80.000 2,013 25.160 2,193 .| 06/28/2019. | ..
G918E 10 7 |WHITE MOUNTAINS INSURANCE ORD. 1,115,510 8,624 10 .| 06/23/2017.

G96629 10 3 |WILLIS TOWERS WATSON ORD . 106,422 | ........ 201.940 | ..o 106,422 | 71,7115 1,344 26,392 .| 10/09/2018. | ..
G97822 10 3 |PERRIGO ORD........oovrviirriireiiereiiereiienesiecessenesessesissesssssssssessssesssssssssssnnnnes | aevenne | G | eeviiienns 510.000 26,347 | ... 51.660 36,465 418 6,584 .| 10/09/2018. | ..
H1467 10 4 |CHUBB ORD. . ..295,287 224,818 5,615 50,233 .| 12/18/2018.

H2906T 10 9 |GARMIN ORD.... rerernrennnnsnnssnssnnns | e | G [ i 460.000 30,611 1,030 .| 10/09/2018. | ..
H8817H 10 0 | TRANSOCEAN ORD........ccoorviimriirriiiiniieneiiesnisssessssessssessssssssssessssssssssssssssssssnnns | cvoneees | G| o 2,068.000 | ...coveorriins 14,228 27,499 .| 12/06/2018. | ..
L0223L 10 1 |ARDAGH GROUP CL AORD.. . 80.000 1,566 1,590 .| 12/16/2019.

L5140P 10 1 |INTELSAT ORD.....ccoooiiiiiririirerineeiiesesissssissssissssisesssssssssssssssssssssssssssssssssssinnne | wvoneees | G| coveeeeens 180.000 | ..ovvvereerieens 1,265 5,845 | oo | e [ | orereeneneens(2,588) [ s .| 10/09/2018. | ..
L72967 10 9 |ORION ENGINEERED CARBONS ORD........coooviiirirriiiiniieiiesisseiensssisssiesinns | nveons 250.000 4,825 5,351 85 .| 06/28/2019. | ..
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD. 500.000 74,775 73,106 .| 06/28/2019.

L9340P 10 1 | TRINSEO ORD.......comiviimrriimmiiimceiireiiseiisessssesssssssssssssesessssssssssssssssssssssssnsssens. | evnenes | eoe | cveeeeeens 170.000 | wooevverrriens 6,326 12,947 272 | oo [ e (1LA5T) | i .| 10/09/2018. | ..
M85548 10 1 | STRATASYS ORD.......coomriiiiriiinriinriinsiissssssisssssssssssssssssss s | anvseons 210.000 4,247 8,166 | ..ooooovvenriinciiins v e | e (1,919) | i . 06/28/2019. | ..
M96088 10 5 |UROGEN PHARMA ORD.........coooovirrrirerirerineriinneiessissssessssssssessssssnssssssssnssesnns | anvvenne | D | covevienenes 70.000 | oo 2,336 2,515 .| 06/28/2019. | ..
N14506 10 4 |ELASTIC ORD...coovvirriiriiriiniiierierieinsisiiesiesesssssisssisesssssssssssesssssssssssnssinnss. | avvvenes | D | weveiiens 190.000 | .covovvereriranns 12,217 16,169 [ ..o | e e | convennenenne(3,.992) [ i 10/15/2019. | ..o
N53745 10 0 |LYONDELLBASELL INDUSTRIES CLA ORD.......ccccoovurrmmmrrmmnrrmenrrsnnerssenrssenrsnnnes | coneees | C | e 1,126.000 106,384 90,509 4,647 10/09/2018. | ....cccvvvvvnves
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N59465 10 9 [MYLAN ORD......ciiiiriireieiseiiesiiesseesse s sss st ssss st ssssssssssssnens | svsneees Cl 2,070.000 41,607 20.100 | ooveverrernnen 41,607 | oo 71,663 (15,111) (15,111) | .. .1 10/09/2018. | ..
N72482 12 3 |QIAGEN ORD.... . .|D 890.000 .30,082 33.800 31,666 (579) (579) | .. .| 10/09/2018.
N96617 11 8 | WRIGHT MEDICAL GROUP ORD........ccoouiimreneirerineineisesisesssessessssessssssssssssssens | svseees [oF - 490.000 | ..oovvnrrierirns 14,935 | .......... 30.480 | oo 14,935 | 13,328 1597 | s [ e 1,597 .110/09/2018. | ..
P16994 13 2 |BANCO LATINAMERCN COM EXT CL E ORD........ccuvmiireriiirenisisirnsienssieeensssenes | eeeenes C 2,707 100 72 72 .1 06/28/2019. | ..
P31076 10 5 |COPAHOLDINGS CLAORD... | C | 120,000 | 12,970 | ... 108.080 | .o 12,970 | e 10,043 312 ..3,524 .| 10/09/2018.
P73684 11 3 | ONESPAWORLD HOLDINGS ORD...........oveuuriurireiineiseisesisessessesssseesssssssssssssnens | aeeenees D 2,944 255 .| 06/28/2019. | ..
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD.......cccvuvirmierieimriniiieriereieesesisssisessesssensenes | coneeens co| 470,000 | 62,750 | 133510 | 82,750 | 57,857 | ... 367 1,354 16,788 .110/09/2018. | ..
Y0207T 10 0 |ARDMORE SHIPPING ORD.......cccoiriuiimmrireereeseeisssisessessssessesssssssssssssssesssesssssess. | neenns D 1,275 8) .1 10/15/2019. | ..
Y2065G 12 1 | DHT HOLDINGS ORD......ccvruiiirrinirieieireissisesssssesssssesssssssssssssssssessssssssesssessnnss | sevenes C 2,736 19 411 10/15/2019.
Y41053 10 2 |INTERNATIONAL SEAWAYS ORD.......covivumrirrerernieimnerieniesesseessssssssssesssesssssssensns | cvseees . 2,611 514 .1 10/15/2019. | ..
Y7542C 13 0 | SCORPIO TANKERS ORD.........covvimirimeiiieeieneissseiessises s sisessssessssssesssssiens | coieees D ..188.000 7,396 39.340 4,363 37 ..3,033 .| 1111472019, ..
Y7546A 12 2 | SCORPIO BULKERS ORD.........cevimrimieimiimirienirissesessesesiessesssssessessssssesssesssesens | cessenes D 235.000 1,497 | 6.370 1,654 107 .(157) 10/15/2019.
Y8565N 30 0 | TEEKAY TANKERS LTD Cl s 102.000 2,443 23.950 1,632 811 .1 10/15/2019. | ..
Y95308 10 5 |WAVE LIFE SCIENCES ORD N D|. 95.000 761 | e 8.015 1,663 .(901) .112/16/2019. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded e | s 141,717,064 XXX 141,717,064 | .......... 111,994,814 | oo 123,211 3,660,970 0] . 24,593,383 | oo 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
313385 12 3 | FEDERAL HOME LOAN BANK ... cvermrrermrrermeresnesssessssessssessssesssssssssssssssssnns {2 O 30,666.000 | ....ooourenee 3,066,600 | ........ 100.000 | .oooocvvreces 3,066,600 | ....ccoounnns 3,066,600 121,494 09/06/2019. | .cooovvvrrernns
41043F 20 8 |HANGER ORD.....cooiiiuiirieieineiieiiesisesis et ssessessssessssssnsnsnns | svseees JOO IO 160.000 | .oovvrrerncirnrennsd 4418 | ... 27.610 4,418 3,063 ..1,354 06/28/2019. | .c.oovvvnrrnens
62989* 10 5 |NAMIC INSURANCE COMPANY, INC......ccovvviieeriniiirinsisersnsssesenssnssssessssessssnssssssnes | sonsens I IR 4,620.000 | ..o 1,465,094 | ........ 317120 | ..............1,465,094 | ....... 231,000 [ .o | s | | e {RL0L0) ] N 0311171987, | .o
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. .. 4,536,112 XXX 4,536,112 | 3,300,663 | ..o 0 121,494 0 255 .0 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
21057* 10 8 |CONSUMERS INSURANCE USA INC........oevirrimiererierieriesirseessssisessessesssssesssnses | cvseees O I 1,000.000 37,012,081 |....37,012.081 . ...42,198,599 2,450,812 .| 09/30/2015. | ..
59478* 10 9 [MICO INSURANCE COMPANY .....ovvumiimrieeieeseninsisessssssssssesssssssssssssssssssssssenes | cvseees JOV IO 563.000 | .... 12,067,776 |...21,434.772 | .. cevernerneen: D, 185,286 | oo [ e | e | e 599,879 | ..o 599,879 .| 11/05/1997. | ..
61944@ 10 9 |MOTORISTS LIFE INSURANCE COMPANY ST PTORSORURRTSTINN BUOTROON «|.210,000.000 | ............. 51,338,964 | ........ 244471 | oo 51,338,964 | ......c...... 16,952,642 3,423,527 | oo | i 3,423,527 | oo 02/13/2003. | .ooovvveerirens
62006@ 10 2 |ENCOVA SERVICE CORP.......coouiimiiriiriisisssnsssnsssenssenssssssssnssssssssnssenssssssssnssssssssnssens | coneenas 2.000 ...23,938,705 (421,428) ...(421,428) | .. 12/31/1985. | ..o
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other ettt eresiesesessesi s essssnsenesesssnsene | srereeniens 100,418,822 XXX | 100,418,822 ...88,245212 | .ovvvven 0].. 0 0 6,052,790 .0 ..6,052,790 XXX XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV ] .562,118.156 .20,725,296 20,725,296 20,932,476 |... reveen 1,186,222 3,257,824 ..3,257,824 .| 11/14/2019.
04314H 85 7 |ARTISAN:INTL VAL INST....oooiiiimirimiriiiiiinniienisssissssssnsessssenssesesssssssnsssssssensenessness | conneens o ]....910,751.617 | ... 33,716,025 ...33,716,025 ...27,549,720 564,484 5,437,187 ..5,437,187 .| 11119/2015. | ..
9499999. Total - Common Stocks = MUtUAI FUNAS. ... s 54,441,321 ...54,441,321 48,482,196 | ..o | i 1,750,706 0 8,695,011 8,695,011 XXX XXX
9799999. Total - Common Stock.... 301,113,319 .301,113,319 .252,022,884 5,533,170 0].....39,341,438 39,341,438 XXX XXX
9899999. Total Common and Preferred Stock... 301,113,319 301,113,319 252,022,884 5,533,170 0| e 39,341,438 ....39,341,438 XXX XXX
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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.

912828 YT 1 |UNITED STATES TREASURY.......ccccrvuvun | 12/30/2019........ VARIOUS ...t 10,476,422 | ..o 10,500,000 | ..o 10,184

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 10,476,422 | oo 10,500,000 | oo 10,184
Bonds - U.S. Political Subdivisions of States

102475 JL 5 |BOWIE MD....oiiiiiiiiieic ettt nesensens | soeeisesensnes 10/30/2019........ RAYMOND JAMES & ASSOCIATES........cccocovriirnirieiniseeerieenns 1,000,000 .....1,000,000

882724 QP 5 |TEXAS ST....ccomininrrirnninns 11/14/2019........ RBC CAPITAL MARKETS 1,000,000 1,000,000

2499999, Total - Bonds - U.S. POlItiCal SUDGIVISIONS O SEALES.............ccivieiiiiieeieieiciiieieeeteveee e seseeetese et s s eisveses ovaetstesesesassssaeassas s esessesetet s s e saenseaetesesasesaenseantss s s e s s s ee et s nassasnsnaesssansssasanasensnaes 2,000,000 | .ooovovieiriiieeeeeean 2,000,000 |..... 0
Bonds - U.S. Special e and Special A

04780M VW 6 | ATLANTA GA ARPT REV......coiiriiieineeisieissieesiseienssiees 09/18/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 603,025

3131WR K2 0 [FH ZJ1213-RMBS.... 07/22/12019........ VARIOUS ..ot 181,014

3131X4 28 3 |FH ZK1685 - RMBS... 08/09/2019........ VARIOUS ..ottt 1,242

3131X4 2T 1 |FHZK1686 - RMBS 08/09/2019........ VARIOUS ...ttt 14,649

3131X4  2U 8 |FH ZK1687 - RMBS... 08/09/2019........ VARIOUS ..ot 45,496

3131X5 AP 7 |FH ZK1814 - RMBS... 07/12/2019........ VARIOUS ...ttt 214,388

3131X5 B4 3 |FH ZK1859 - RMBS... 08/09/2019........ VARIOUS ...t 12,935

3131X5 D3 3 |FH ZK1922 - RMBS... 08/09/2019........ VARIOUS ..ottt 72,210

3131XJ 85 2 |FHZL3240 -RMBS.... 07/22/2019........ VARIOUS ...ttt 1,152,412

3131XM  FM 2 | FH ZL5572 - RMBS 07/23/2019. VARIOUS....... 1,333,961

3131XN 6U 2 |FHZL7183-RMBS.... 07/23/12019........ VARIOUS ..ottt 106,579

3131XP DV 7 |FHZL7316 - RMBS.... 07/23/12019........ VARIOUS ..ot 617,391 ;

3131XQ  TK 2 |FH ZL8654 - RMBS.... 07/23/2019........ VARIOUS ..ot 292,339 ...213,474 668

3131XR BB 9 |FH ZL9034 - RMBS.... 08/12/2019........ CANTOR FITZGERALD + CO 1,151,414 .....1,103,862

31329) PV 3 |FHZA1336 - RMBS... 07/12/2019. VARIOUS....... 1,422,458 .1,375,083

31329)  PX 9 |FHZA1338-RMBS... 07/12/2019........ VARIOUS ..ottt bbb 1,054,922

31329K  XH 2 |FH ZA2480 - RMBS... 07/01/2019........ WELLS FARGO SECURITIES LLC 13,878,837

31329K YU 2 |FH ZA2523 - RMBS... 07/12/2019........ CREDIT SUISSE SECURITIES (USA).......cvuiiiiiiiiiiniiiisissisissiessesississssssiiens 9,021,071

3132A4 6K 9 |FH ZS4474 -RMBS... 07/11/2019........ VARIOUS ...ttt 724,582

3132A4  PW 2 |FH ZS4037 - RMBS... 08/01/2019. VARIOUS....... 721,579

3132A5 A4 7 |FH ZS4527 - RMBS... 07/11/2019........ VARIOUS ..ottt 841,783

3132A5 AY 1 |FH ZS84523 - RMBS... 07/11/2019........ VARIOUS ...ttt 493,905

3132A5 XA 8 |FHZS5173 -RMBS... 08/09/2019........ VARIOUS ... 4,365 | ..ooovericis 4417 | ... 4

3132A6  TF 0 |FH ZS5950 - RMBS... 08/09/2019........ VARIOUS ...ttt 75,273

3138WH RL 8 [FNAS7690 - RMBS... 02/01/2019........ Citigroup (SSB).....c........ 4,907,343 4,884,447 5,699

3138WK  3E 3 |FN AS9796 - RMBS.........ccorvvrrirvririines 02/01/2019........ GOLDMAN. ..ottt ssnes 17,882,436 | ..cooovvreceee 17,848,969 20,824

3140FP  C9 8 |FNBE3695- RMBS.........ccccovvrvvrriren. 06/01/2019........ SUNTRUST CAPITAL MARKETS, INC. 1,816,907 .....1,778,557 2,075

3140GY  GZ 6 [FNBH9215 - RMBS......ccoviiiiiiieiieineieeseienssiessessenes 06/05/2019........ SUNTRUST CAPITAL MARKETS, INC. 1,403,217 1,367,117 | e 1,595

3140JQ TE 3 |FNBN7748 - RMBS. 09/27/2019........ SUNTRUST CAPITAL MARKETS, INC. 311,695 ....300,000 846

3140Q9 NW 9 |FN CA2204 - RMBS 03/01/2019........ JP MORGAN SECURITIES LLC 7,890,812 T,581,624 | oo 11,372

3140QA NN 6 [FN CA3096 - RMBS.......cccoeumrirririieinsieiesiseienssssssssssenes 03/22/12019........ WELLS FARGO SECURITIES LLC 4,946,408 | ..o 4,718,237 | oo 14,744

3140X4 M4 5 |FN FM1278 - RMBS. 08/01/2019........ SUNTRUST CAPITAL MARKETS, INC.......cccovvvrrrriirerireirerniinsieninennes 5,405,867 5,282,875

3140X4  ZN 9 |FN FM1648 - RMBS. . 10/15/2019........ WELLS FARGO SECURITIES LLC 1,469,938 1,450,000 | oo 1,611

575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV......ccosiirniiiinieiiieniversesceesisesiensnis 11/01/2019........ JEEIIES. ... e 2,500,000 ....2,500,000

59164G  FA 5 |METRO WASTEWTR RECLAMATION DIST COLO SWR 11/15/2019........ WELLS FARGO BANK; NLA/SIG. ...ttt 1,000,000 1,000,000

677561 LN 0 |OHIO ST HOSP FAC REV 10/30/2019........ CITIGROUP GLOBAL MARKETS INC, 1,000,000 ....1,000,000

709224 V7 1 |PENNSYLVANIA ST TPK COMMN TPKREV....... 11/01/2019 PERSHING DIV OF DLJ SEC LNDING 1,000,000 .1,000,000

79765R  5F 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......oiveriiiriiiiiciesirsnieesesssieiesiesesnins 12/16/2019........ MORGAN STANLEY CO. 1,003,590

816705 KH 9 | SEMINOLE CNTY FLAWTR & SWR REV......ccovviinriirririeererecneines 09/18/2019........ UBS FINANCIAL SERVICES INC.......cccovvrerrrirernrisreerirennes 560,820
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837123 LD 8 | SOUTH CAROLINA ST PORTS AUTH PORTS REV......ccvviireiirerrereieincieeiiies 11/14/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 1,000,000 | oo 1,000,000

88278P ZM 9 | TEXAS ST UNIV SYS FING REV. 10/25/2019........ MORGAN STANLEY CO. 1,000,000 .....1,000,000

3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... v ruieueiiesrrersereerarsseseesassmeeeseesesesaesasans | eeseseesesseeaeeseseesse et eeseeseeeeseseeseeseese8 a2 1 eeseEaeEeeseEeEseEeEE e e ee e Eeesee et et ensee et sasansee et enes 89,136,862 | ..o 88,121,439 | o 110,111

Bonds - Industrial and Mi:

00913R  AD 8 |AIR LIQUIDE FINANCE SA. [ 02/12/2019........ PERSHING DIV OF DLJ SEC LNDING 2,800,620 ....3,000,000 28,542
02587A AN 4 |AMXCA 192 A - ABS 04/22/12019........ RBC CAPITAL MARKETS 1,749,897 1,750,000
02665W  BP 5 | AMERICAN HONDA FINANCE CORP........cccocovrnrirnirnniririnienns [ 01/02/2019........ WELLS FARGO SECURITIES LLC 967,170 | oo 1,000,000 | oo 11,117
026874 15 6 | AMERICAN INTERNATION GRP EQY WARRANT 11/01/2019........ VARIOUS ..ottt 291

05565E AW 5 |BMW US CAPITAL LLC..... [ 02/20/2019........ BNP Paribas.......... 2,010,220 2,000,000 | oo 24917
05588U AA 0 |HGVGI19AA-ABS......... 04/03/2019........ MERRILL LYNCH PIERCE FENNER 1,999,493 ....2,000,000

06051G ~ FB 0 |BANK OF AMERICA CORP..... 02/21/2019........ GOLDMAN......coiiiititteiitierisi e 2,321,775 2,250,000 8,508
06051G ~ HL 6 |BANK OF AMERICA CORP..... 08/28/2019........ BANC OF AMERICA/FIXED INCOME.................. 2,126,840 | .o 2,000,000 | oo 7,943
08162F  AE 3 |BMARK 19B12 A5 - CMBS.. 07/19/2019........ Citigroup (SSB).......ccveenee 1,287,497 ....1,250,000 757
10373Q  BE 9 |BP CAPITAL MARKETS AMERICA INC.......oovvviiiririniiririnnines [ 02/06/2019........ MORGAN STANLEY CO. 2,250,000 2,250,000

1404IN  FT 3 [COMET A-ABS.....cccovivrreierceiseine 02/20/2019........ RBC CAPITAL MARKETS 1,999,652 ....2,000,000

149123 CF 6 | CATERPILLAR INC ...ttt sinns | soesieesessnes 09/16/2019........ BARCLAYS CAPITAL INC.... 1,981,800 2,000,000

17305E  GR 0 |CCCIT 18A6 A6 - ABS... . 02/21/2019........ PERSHING DIV OF DLJ SEC LNDING 5,313,984 ....5,250,000

22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH) [ 07/09/2019. CREDIT SUISSE SECURITIES (USA) 2,358,878 .2,250,000

26442C  AS 3 |DUKE ENERGY CAROLINAS LLC 03/19/2019........ WELLS FARGO SECURITIES LLC 2,201,153 .....2,250,000

34528Q  GS 7 |FORDF 191 A-ABS.......ccccovvvvivrnrne 04/02/2019........ BARCLAYS CAPITAL INC.... 1,999,713 ....2,000,000

34532F  AD 4 |FORD CREDIT AUTO LEASE TRUST 2019-A = AB....cc.ovvuiieiiiieriiieiesienssieeessei s 02/20/2019........ Citigroup (SSB).......ccveenee 2,249,824 2,250,000

35137TL  AB 1 |FOX CORP.....oiiiiricetcririieriesi s sissssssissseenienes 01/15/2019........ GOLDMAN.......cevvriiirininierinssiesiesessesesseesienes 1,000,000 ....1,000,000

36257F  AD 2 [GMCAR 192 A3 - ABS......ouieirieeieieieteeee ettt 04/09/2019. BARCLAYS CAPITAL INC 4,249,654 4,250,000

36260 AD 9 |GSMS 19GC39 A4 - CMBS............ 05/09/2019........ GOLDMAN.....coiimiieiierisiesrssisissssisss e 3,089,829 .....3,000,000 6,540
377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC..... C 03/18/2019........ DEUTSCHE BANK SECURITIES, INC.. 2,238,210 ....2,250,000

438516 BW 5 |[HONEYWELL INTERNATIONAL INC 07/30/2019........ JP MORGAN SECURITIES LLC 3,243,273 3,250,000

46647P  BA 3 | JPMORGAN CHASE & CO.......... 01/22/2019........ JP MORGAN SECURITIES LLC... 3,250,000 ....3,250,000

46647P  BF 2 | JPMORGAN CHASE & CO . 09/05/2019. JP MORGAN SECURITIES LLC... 1,000,000 .1,000,000

57629W  CE 8 | MASSMUTUAL GLOBAL FUNDING Il......ovvvvrirerrriririnininnes 01/02/2019........ MORGAN STANLEY CO. 1,444,890 21,500,000 [ oo 1,375
641062 AE 4 |NESTLE HOLDINGS INC ... | 03/27/2019........ MORGAN STANLEY CO. 1,824,358 ....1,750,000 851
674599 CS 2 |OCCIDENTAL PETROLEUM CORP. .| 08/06/2019........ BANC OF AMERICA/FIXED INCOME.................. 995,060 1,000,000

674599 CW 3 |OCCIDENTAL PETROLEUM CORP......ccvtiiiirriinirirerirtisiisssisssesssesissssssssssessesssesesssssssssenenes | sevesssesssssens 08/06/2019........ Citigroup (SSB)........cvovec. 998,700 ....1,000,000

717081 ES 8 |PFIZER INC....oviiiiiiiiicieie st 03/04/2019........ BARCLAYS CAPITAL INC.... 1,499,235 1,500,000

75625Q  AD 1 |RECKITT BENCKISER TREASURY SERVICES PLC.... . [ 01/02/2019........ MORGAN STANLEY CO. 1,419,840 | oo 1,500,000 917
80286  AA 3 | SANTANDER REVOLVING AUTO LOAN TRUST 2019.......ccrmviirriieierinnieeineneenenenenes 11/20/2019........ JP MORGAN SECURITIES LLC.......oovieririereiereineireneeiseeenieenees 749,901 ....150,000

82652M  AA 8 |SRFC 192 A-ABS......ccoovvrvrrnen. 07/16/2019........ BARCLAYS CAPITAL INC.... 999,730 .1,000,000

82652N  AA 6 |SRFC 193 A - ABS. 10/17/2019........ BANC OF AMERICA/FIXED INCOME.................. 999,983 ....1,000,000

82653E AB 3 |SRFC 191B-ABS. 03/12/2019........ CREDIT SUISSE SECURITIES (USA)......coiiiiiiiiiieeiniieiesieeesissesesisssssssesssesesssseessenes 1,749,617 1,750,000

828807 DG 9 | SIMON PROPERTY GROUP LP........corviriiiiniieieiineieresissienssnnes 09/04/2019........ MIZUHO SECURITIES USA/FIXED INCOME 2,497,525 | .o 2,500,000

891788  AA 2 | TPMT 194 A1 - RMBS......ooiiiiieiei et 11/04/2019........ BANC OF AMERICA/FIXED INCOME... 3,029,085 3,000,000 8,942
89236T FS 9 | TOYOTAMOTOR CREDIT CORP............... [ 01/03/2019........ JP MORGAN SECURITIES LLC 2,499,325 2,500,000

90276Y  AE 3 |UBSCM 19C16 A4 - CMBS.................... 04/01/2019........ UBS SECURITIES LLC/CMO........cccovvvrrevirinene 2,574,981 ....2,500,000 3,755
92347Y  AC 8 [VZOT 19A B - ABS.....ooiiicieicieci ittt 03/05/2019........ Citigroup (SSB).......ccveenee 1,249,617 1,250,000

92348A  AD 7 [VZOT 19C € = ABS.....ouiiiiieiieiiieiseieie sttt ensssnsnas | soesssssensanes 10/01/2019........ BARCLAYS CAPITAL INC.... 999,838 .....1,000,000

95000 2D 4 |WELLS FARGO & CO 01/16/2019. WELLS FARGO SECURITIES LLC 2,495,550 .2,500,000

950000  2F 9 |WELLS FARGO & CO.... 06/10/2019........ WELLS FARGO SECURITIES LLC 1,250,000
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95001W  BA 5 |WFCM 2019-C49 - CMBS... 02/121/2019........ WELLS FARGO SECURITIES LLC 5,049,885 O 5,000,000 2,089
95002M AW 9 | WFCM 19C52 A4 - CMBS......cooiuiereriiiiissiiersssssseensssisss sttt 08/05/2019........ WELLS FARGO SECURITIES LLC 4,039,680 .....4,000,000
3899999. Total - Bonds - Industrial and Miscellaneous.. . . 92,056,571 91,750,026
8399997. Total - BONAS - Part 3..........coiiiiiiiiici s ...193,669,854 192,371,465
8399998. Total - Bonds - Summary Item from Part 5. 2,741
8399999. Total - Bond .. ...193,669,854 192,374,200 | .ooovvivniienniss i 316,561

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

00081T 10 8 |ACCO BRANDS ORD 08/14/2019........ ITGINC 435.000 4,115 XXX

001228 10 5 | AG MORTGAGE INVEST TRUST REIT ORD......cccovvriveriiiririiiniinsieieisssiessesssesessssssssesssessessns | oessnsenensnns 06/28/2019........ GOLDMAN 140.000 2,225 XXX

00163U 10 6 | AMAG PHARMACEUTICALS ORD.......ccccevvrirmrimirriinrirereninienas 08/14/2019........ ITGINC 145.000 1,730 XXX

00165C 10 4 | AMC ENTERTAINMENT HOLDINGS CL A ORD...... . e 08/14/2019........ ITGINC 225.000 2,439 XXX

00182C 10 3 | ANI PHARMACEUTICALS ORD........cccomrvririmriririeiiiiriessresesseinssienes 06/28/2019........ GOLDMAN.......ctviriiiririreitiiesiessiesiesesssissies 40.000 3,287 XXX

00206R 10 2 |AT&T ORD.....ccoevvrrrerrirrrirene 06/28/2019........ JP MORGAN SECURITIES INC.......vvrreririereienirerersciesieeseesenenenes 1,250.000 41,886 XXX

00401C 10 8 | ACACIA COMMUNICATIONS ORD.......ccivumiirrmiirirriieisesssississssesessssssessessssesessssssssesssessssssssens. | resssssosssnsins 03/19/2019........ ITGINC..ooovvrrererreirrieis 120.000 6,692 XXX

00448Q 20 1 |ACHILLION PHARMACEUTICALS ORD 08/14/2019........ ITGINC 585.000 2,802 XXX

006739 10 6 | ADDUS HOMECARE ORD.........cocmiiiimiriiiieiinsienierinsiessesssesesisesesssseessesinsene 06/28/2019........ GOLDMAN 50.000 3,747 XXX

00738A 10 6 [ADTRAN ORD.....cooriiiiiiiiiiiieniiceisis ettt sessssenenes | sevesssaesinens 06/28/2019........ GOLDMAN.......ctvimiiiiririrrietiesinseiesisesesseissies 210.000 3,202 XXX

00770F 10 4 |AEGIOCLAORD.. 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC . 140.000 2,576 XXX

00773T 10 1 [ADVANSIX ORD.....oocvuiiniereriiisiienieissssiesisss st ssssssssasssssssssssssessessass | sessssssessnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 130.000 3,928 XXX

00773U 10 8 | ADVERUM BIOTECHNOLOGIES ORD........ccccooviirerrriinnae 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 230.000 2,735 XXX

00847J 10 5 [AGILYSYS ORD.....oiuuiiiiiiiieiieisieeeeissiesisi et 10/15/2019........ ITGINC..coovvireerreeris 90.000 2,367 XXX

00900T 10 7 [ AIMMUNE THERAPEUTICS ORD.......cevuivirirrireiinniieriesessessssiesssiesienes 08/14/2019........ ITGINC 190.000 4,051 XXX

00972D 10 5 | AKEBIA THERAPEUTICS ORD....... 06/28/2019. GOLDMAN.... 510.000 2,468 XXX

011311 10 7 | ALAMO GROUP ORD......oooiirriiiiirriinsisie it ssssssssessesssssssssssssssasssessessssssenss. | onssssesessnes 08/14/2019........ ITGINC 45.000 4,774 XXX

01671P 10 0 [ALLAKOS ORD.......ooiriiierirrieireieie ettt sssssessensessssssessens. | woessesenessnes 08/14/2019........ ITGINC 75.000 6,361 XXX

01748H 10 7 | ALLEGIANCE BANCSHARES ORD 06/28/2019........ GOLDMAN 90.000 3,000 XXX

02079K 10 7 [ ALPHABET CL C ORD......cvvurimiicririieeienissisesiesssessenesessssssesssessenes 03/19/2019........ ITGINC 40.000 47,723 XXX

021369 10 3 |ALTAIR ENGINEERING CL A ORD...... 06/28/2019. GOLDMAN.... 170.000 6,865 XXX

02208R 10 6 | ALTRA INDUSTRIAL MOTION ORD.....ocoiieimiiniriieirieisissisnsssissssssessessssesesssssssssasssssssssssssessans | sessssssnssanens 03/19/2019........ ITGINC 250.000 8,133 XXX

023135 10 6 | AMAZON COM ORD......ccccevvvurermrininnee 06/28/2019........ VARIOUS ...ttt 150.000 278,798 XXX

023139 88 4 | AMBAC FINANCIAL GROUP ORD........ccocovvriirirriirerieireriesisesenssnnes 06/28/2019........ GOLDMAN......ooiiiriicirieissie e nnees 200.000 3,369 XXX

02607T 10 9 |AMERICAN FIN CL A ORD... 06/28/2019........ GOLDMAN.......ctveuiiiiririritiesinssiesiesessssiesiens 450.000 4,904 XXX

026874 15 6 | AMERICAN INTERNATION GRP EQY WARRANT . 11/01/2019........ VARIOUS ..ottt .(133) XXX

027745 10 8 | AMERICAN NATIONAL BANKSHARES ORD e 12/16/2019........ ITGINC..ooovvrrrreeeieeiis 50.000 1,975 XXX

02874P 10 3 | AMERICAN OUTDOOR BRANDS ORD........ccosviumriirerinrirerinrirereniennenes 06/28/2019........ GOLDMAN.... 240.000 2,162 XXX

02913V 10 3 | AMERICAN PUBLIC EDUCATION ORD 06/28/2019........ GOLDMAN.... 70.000 2,070 XXX

029683 10 9 |AMERICAN SOFTWARE CL A ORD.. 06/28/2019........ GOLDMAN 130.000 1,709 XXX

030371 10 8 |AMER VANGUARD ORD 12/16/2019........ ITGINC 125.000 2,251 XXX

030506 10 9 | AMERICAN WOODMARK ORD.......c.covuivrririreernresersnsnissessnsenns 08/14/2019........ ITGINC..ooovireereneeriis 65.000 4,934 XXX

03062T 10 5 | AMERICA'S CAR-MART ORD......oouriiiiiiriireiintiesiesieisesiesessssiessessssesessessssssessesssssssssessssssssenss | sessseeressnes 06/28/2019........ GOLDMAN.....comiiirieriniiteenise e seesisenees 30.000 2,582 XXX

03071H 10 0 | AMERISAFE ORD.......ccocviiiiiiiiiieiiieissiesesissiesssse s 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC N 90.000 5,229 XXX

03209R 10 3 |AMPHASTAR PHARMACEUTICALS ORD 06/28/2019........ GOLDMAN.... 160.000 3,377 XXX

034164 10 3 | ANDERSONS ORD....ouuiiuiiuiiriiiinieisierisi sttt esssnnsns | sossissenessnes 06/28/2019........ GOLDMAN.... 140.000 3,813 XXX

03475V 10 1 [ ANGIODYNAMICS ORD.......coiiiriiriiiirieriisisnsssiessssssssesssessssssssesssssssssssassessessssssessesssssesssssons | onssssssessnes 06/28/2019........ GOLDMAN.... 160.000 3,150 XXX

035255 10 8 | ANIKA THERAPEUTICS ORD.......... 06/28/2019. GOLDMAN 60.000 2,437 XXX

036642 10 6 | ANTARES PHARMA ORD.......ccovmiiieriiiiireiiiiesisieississiessssiessessssssessssenes 06/28/2019........ GOLDMAN.... 690.000 2,270 XXX
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03676B 10 2 | ANTERO MIDSTREAM ORD 12/19/2019........ VARIOUS ..ottt ..141,980.365 XXX
037347 10 1 | ANWORTH MORTGAGE ASSET REIT ORD........ccormiierrnrrnrinrrniserneenns 12/16/2019........ ITGINC .o 425.000 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORD, 04/01/2019........ CORPORATE ACTION. 19.000 XXX
03753U 10 6 | APELLIS PHARMACEUTICALS ORD 06/28/2019........ GOLDMAN 210.000 XXX
037598 10 9 |APOGEE ENTERPRISES ORD 06/28/2019........ GOLDMAN.... 120.000 XXX
03782L 10 1 |APPIAN CL AORD 06/28/2019........ GOLDMAN.... 140.000 XXX
03783C 10 0 |APPFOLIO CL A ORD......ovviirriiiiiirisirssissiessssiessessssesensssenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 XXX
03937C 10 5 |ARCBEST ORD ... | 08/14/2019........ ITGINC 110.000 XXX
04010E 10 9 |ARGAN ORD .| 06/28/2019........ GOLDMAN 70.000 XXX
04013V 10 8 | ARES COMMERCIAL REIT ORD........cccovummirrinrireriniiiennierneseninenes 10/15/2019........ ITGINC 120.000 XXX
04206A 10 1 |ARLO TECHNOLOGIES ORD.............. 01/02/2019........ ITGINC 237.635 XXX
04208T 10 8 | ARMADA HOFFLER PROPERTIES REIT ORD............ 06/28/2019........ GOLDMAN.......ctviriiiririreitiiesiessiesiesesssissies 230.000 XXX
042315 50 7 | ARMOUR RESIDENTIAL REIT ORD.......cctuiiiireiiierieienierinsiesiesseesenssessesssssessessssesessesssssessens | seseseessenenns 06/28/2019........ GOLDMAN.....comimririetiriteeeie e seesseenaes 260.000 XXX
04269E 10 7 [ARQULE ORD.....c.etuiriiiiinrieieirsiiesiseiesssisssssiessesssenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 460.000 XXX
042744 10 2 | ARROW FINANCIAL ORD.......ocmiiiiiiirieiinsierieiisisesessissseessssssesessennees 12/16/2019........ ITGINC 60.000 XXX
04280A 10 0 | ARROWHEAD PHARMACEUTICALS ORD 03/19/2019........ ITGINC 390.000 XXX
045396 10 8 |ASSEMBLY BIOSCIENCES ORD .| 12/16/2019........ ITGINC 100.000 XXX
046224 10 1 |ASTEC INDUSTRIES ORD 08/14/2019. ITGINC 100.000 XXX
046433 10 8 | ASTRONICS ORD .| 06/28/2019........ GOLDMAN 110.000 XXX
04685N 10 3 |ATHENEX ORD 06/28/2019........ GOLDMAN.... 260.000 XXX
047649 10 8 | ATKORE INTERNATIONAL GROUP ORD 06/28/2019........ GOLDMAN.... 200.000 XXX
048269 20 3 | ATLANTIC CAPITAL BANCSHARES ORD 12/16/2019........ ITGINC...oovrvirrrriiriieniis 100.000 XXX
04963C 20 9 |ATRICURE ORD 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 160.000 XXX
049904 10 5 |ATRION ORD 08/14/2019........ ITGINC..ooovvrererereriis 10.000 XXX
05070R 10 4 | AUDENTES THERAPEUTICS ORD.......cocosiuiurerirerineieriiieiesiesesssseesesissenes 03/19/2019........ ITGINC 160.000 XXX
05338G 10 6 |AVALARAORD.......cccooovrieriinriciieriens 03/19/2019........ ITGINC 120.000 XXX
05368M 10 6 |AVID BIOSERVICES ORD 12/16/2019........ ITGINC 245.000 XXX
054540 20 8 | AXCELIS TECHNOLOGIES ORD.. 06/28/2019. GOLDMAN.... 140.000 XXX
05455M 10 0 | AVROBIO ORD.....c.ocvuuiiririiiiiniiiseissiessessssissssesse st ssssssesssssssssesssssssssssssessessssssessesssssessonsns | sesassessnssns 12/16/2019........ ITGINC 90.000 XXX
05463X 10 6 |AXOGEN ORD 12/16/2019........ ITGINC 150.000 XXX
054647 10 4 | AXSOME THERAPEUTICS ORD 06/28/2019........ GOLDMAN 110.000 XXX
05465C 10 0 | AXOS FINANCIAL ORD........civmmiimiiiiiriiiieiesissisesssesssssssesssessssssssessssssssessesssssssssessssesssensss | sovessseseseens 03/19/2019........ ITGINC 240.000 7,346 XXX
054937 10 7 |BBAND TORD.............. 12/06/2019........ ITGINC 2,421.650 124,748 XXX
05591B 10 9 [BMC HOLDINGS ORD.........coorvirriiiririreireieierssesessesssesensnsanes 03/19/2019........ ITGINC..ooovvrrrreeeieeiis 280.000 4,983 XXX
05722G 10 0 |BAKER HUGHES CL A ORD.......cccotuiiiriirrieieeisieeseeienessssieniesissenes 03/19/2019........ ITGINC 460.000 12,793 XXX
05969A 10 5 |[BANCORP ORD..........cccoeuuee 10/15/2019........ ITGINC 220.000 2,179 XXX
05988 10 3 |BANDWIDTH CL A ORD.....ccoviiiieiiiiiiniieiieieseiese st sssssssssessssssnens. | senssnsesensnes 06/28/2019........ GOLDMAN.... 70.000 5,250 XXX
05990K 10 6 | BANC OF CALIFORNIA ORD 06/28/2019........ GOLDMAN.... 200.000 2,793 XXX
060505 10 4 | BANK OF AMERICA ORD......oooviviimrieiierisineisseisssiesesssseesssienes 03/19/2019........ ITGINC..ooovireereneeriis 1,790.000 53,065 XXX
063425 10 2 |BANK OF MARIN BANCORP ORD........ 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 2,461 XXX
066849 10 0 |BAR HARBOR BANKSHARES ORD 12/16/2019........ ITGINC..ooovvrirerreeeriies 70.000 1,799 XXX
068463 10 8 |BARRETT BUSINESS SERVICES ORD..........ccccovvunee. 06/28/2019........ GOLDMAN 40.000 3,303 XXX
07556Q 88 1 |BEAZER HOMES ORD........cccocuiiiiniiiriiineienineieeissisessesisseenisiees 10/15/2019........ ITGINC 125.000 1,936 XXX
075887 10 9 |BECTON DICKINSON ORD......cccovurmirermrireerrisersniesssmssssesssssens 03/19/2019........ ITGINC..ooovververrierieis 110.000 27,117 XXX
08160H 10 1 |BENCHMARK ELECTRONICS ORD 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 170.000 4,270 XXX
08180D 10 6 |BENEFITFOCUS ORD.........ccccooevvvenes 03/19/2019........ ITGINC..ooovvrererrerriies 120.000 5,664 XXX
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08579X 10 1 |BERRY PETROLEUM ORD 06/28/2019........ GOLDMAN.... . 270.000 2,861 XXX
09058V 10 3 |BIOCRYST PHARMACEUTICALS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 470.000 3,792 XXX
09060J 10 6 |BIODELIVERY SCIENCE INTERNATIONL ORD 10/15/2019........ ITGINC.... 360.000 1,778 XXX
09062X 10 3 [BIOGEN ORD........covvvieirrrirriririirs 10/15/2019........ ITGINC.... 380.000 85,958 XXX
099406 10 0 |BOOT BARN HOLDINGS ORD ... | 06/28/2019........ GOLDMAN.....ooiiiiierieirieeieer s 120.000 4,276 XXX
101119 10 5 |BOSTON PRIVATE FINANCIAL HOLDING ORD ... | 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 360.000 4,092 XXX
108035 10 6 |BRIDGE BANCORP ORD......ccooomimiriiriiiiiisisisssiessessssesessssssssssnenes 12/16/2019........ ITGINC..ooovvrrerereeieeieis 75.000 2,532 XXX
10921T 10 1 | BRIGHTCOVE ORD........coiiiiiiiiiiisieiesieie et sssssssssesssssssssessesssnssns | sosssssesessnes 08/14/2019........ ITGINC.... 160.000 1,922 XXX
10948W 10 3 |BRIGHTSPHERE INVESTMENT GROUP ORD...... . 12/16/2019........ ITGINC.... 300.000 3,027 XXX
110122 10 8 |BRISTOL MYERS SQUIBB ORD........coiiiiiiiiiiiiiiciiniesesissiessesssesessessssssesesssssssssesssssessssnens | osvsnsesessnns 11/20/2019........ VARIOUS ..ot 2,690.000 151,743 XXX
117665 10 9 |BRYN MAWR BANK ORD................... 06/28/2019........ GOLDMAN......coiiiititteiitierisi e 90.000 3,358 XXX
12477X 10 6 | CAI INTERNATIONAL ORD........cvuerririnrricrirrirneieesieesrieninenes 12/16/2019........ (LT |\ (G 75.000 2,168 XXX
124805 10 2 [ CBIZ ORD.....otvrriiieieieieeiee ettt 06/28/2019........ GOLDMAN.... 220.000 4,309 XXX
124857 20 2 |CBSCLBORD.....cccovvvrvriirirrirnns 12/04/2019........ ITGINC 846.675 46,619 XXX
126128 10 7 |CNB FINANCIAL ORD 12/16/2019........ ITGINC.... 65.000 2,146 XXX
12618T 10 5 | CRA INTERNATIONAL ORD 12/16/2019........ ITGINC.... 35.000 1,904 XXX
126402 10 6 | CSW INDUSTRIALS ORD........cccrvverrirrrienes 06/28/2019........ GOLDMAN.......otvvriiirirnirtiierinesienieresessssseenienes 70.000 4,769 XXX
126501 10 5 |CTS ORD 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC . 140.000 4,336 XXX
126650 10 0 |CVSHEALTH ORD 10/15/2019........ ITGINC..ooovvrrrrereeiesrieis 1,415.000 91,779 XXX
13123X 10 2 | CALLON PETROLEUM ORD 12/20/2019........ ITGINC 630.000 8,626 XXX
133034 10 8 | CAMDEN NATIONAL ORD 06/28/2019........ GOLDMAN.... 70.000 3,210 XXX
13462K 10 9 | CAMPING WORLD CL A ORD.....cooouvimriuiiiiiiiiieeienissise i ssiesssesssssessssessssessenssessssssssssenenes. | sevesssesssssens 12/16/2019........ ITGINC.... 145.000 2,018 XXX
14040H 10 5 |CAPITAL ONE FINANCIAL ORD... 12/16/2019 ITGINC.... 70.000 7,285 XXX
14067E 50 6 |CAPSTEAD MORTGAGE REIT ORD 06/28/2019........ GOLDMAN.... 370.000 3,089 XXX
140755 10 9 | CARA THERAPEUTICS ORD.. 06/28/2019........ GOLDMAN.... 150.000 3,224 XXX
141619 10 6 | CARDIOVASCULAR SYSTEMS ORD........ccocmmvermrirermrinsereriniseseninenes 03/19/2019........ ITGINC 140.000 5,518 XXX
141665 10 9 | CAREER EDUCATION ORD........ccco...... 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 290.000 5,096 XXX
14167L 10 3 |CAREDX ORD 03/19/2019. ITGINC.... 150.000 5,500 XXX
143873 10 7 | CAROLINA FINANCIAL ORD.........cocoevernrinens 06/28/2019........ GOLDMAN.... 90.000 3,157 XXX
143905 10 7 | CARRIAGE SERVICES ORD 12/16/2019........ ITGINC.... 75.000 2,070 XXX
146102 10 8 | CARTER BANK AND TRUST ORD.......ccovmimiiiriiiriirriiisisisisssssesessssesessssssssssssssssssesssssssssenss. | onssssenessnes 12/16/2019........ ITGINC.... 100.000 2,278 XXX
147448 10 4 | CASELLA WASTE CL A ORD......ccomiuiirirrinniieriesiiesiesisssessssssssessenes 03/19/2019........ ITGINC 180.000 6,316 XXX
14808P 10 9 | CASS INFORMATION SYSTEMS ORD.......ccviumiuririireieticeierieisenisiessssiessessssesessssssesesssesssssssens | seseseersesenes 06/28/2019........ GOLDMAN.... 60.000 2,908 XXX
14888U 10 1 | CATALYST PHARMACEUTICALS ORD.......coviriveriririiinsisrieiserssessssssssssssessssssssessessssssesssssssss | onsseseessnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 410.000 2,206 XXX
14912Y 20 2 |CATCHMARK TIMBER CL A ORD 06/28/2019........ GOLDMAN.... 210.000 2,194 XXX
154760 40 9 | CENTRAL PACIFIC FINANCIAL ORD... . 06/28/2019........ GOLDMAN.... 120.000 3,594 XXX
156504 30 0 | CENTURY COMMUNITIES ORD.......cccvuiimiririieiiieiiieie s ssssssssessssssssssens. | osssssesessones 06/28/2019........ GOLDMAN.... 120.000 3,189 XXX
156700 10 6 |CENTURYLINK ORD.......ccooovumrirrrcirrrirnne 03/19/2019........ ITGINC 600.000 7,158 XXX
156727 10 9 [CERENCE ORD......ooiiiiriiiiererisiesisseisssssie st ssssss s essssssenes 10/02/2019........ ITGINC..ooovireereneeriis 143.750 2,657 XXX
15677J 10 8 | CERIDIAN HCM HOLDING ORD 03/19/2019........ ITGINC..ooevererreceries 150.000 7,607 XXX
157085 10 1 |CERUS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC . 580.000 3,446 XXX
157210 10 5 |CEVAORD 06/28/2019........ GOLDMAN.... 100.000 2,434 XXX
16150R 10 4 |CHASE ORD | 06/28/2019........ GOLDMAN.... 40.000 4,305 XXX
16208T 10 2 | CHATHAM LODGING REIT ORD.......oovvrrvrriririreririrersenessesensninnes 06/28/2019........ GOLDMAN.... 200.000 3,773 XXX
163086 10 1 |CHEFS' WAREHOUSE OROD....... 06/28/2019. GOLDMAN.... . 110.000 3,857 XXX
16411R 20 8 | CHENIERE ENERGY ORD.......c.cstuiiimiiiiieiiierinsiesiesissiessssssssssessesisenes 11/12/2019........ RBC CAPITAL MARKETS 1,800.000 111,151 XXX
166764 10 0 [CHEVRON ORD......ooiiiiiieiiiiieieie et sssssessssssnssenens | soesensesessnes 08/14/2019........ ITGINC..ovveeerereeireis 1,500.000 177,120 XXX
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171604 10 1 |CHUY'S HOLDINGS ORD 08/14/2019........ ITGINC 70.000 1,751 XXX
171871 50 2 | CINCINNATI BELL ORD 12/16/2019........ ITGINC 215.000 1,621 XXX
17273K 10 9 | CIRCOR INTERNATIONAL ORD........couieiiimiaeiirrerinrisesserisisessesssssessseseessssesessessssssessesssssesssenons | seseseersessns 06/28/2019........ GOLDMAN.....coiririeiriteeeie e seessenees 90.000 4,139 XXX
172967 42 4 | CITIGROUP ORD........cuieiiirriiririerisiesiesieisesisisssssiessssssseensesseees 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 1,250.000 86,806 XXX
177835 10 5 |CITY HOLDING ORD 03/19/2019........ ITGINC 70.000 5,380 XXX
178587 10 1 |CITY OFFICE REIT OR! [ 06/28/2019........ GOLDMAN 170.000 2,038 XXX
178867 10 7 | CIVISTA BANCSHARES ORD.......c.ooiiriiiriirrieinnrsiesssssessessssesesssssssassnenes 12/16/2019........ ITGINC..ooovvrrerereeieeieis 70.000 1,621 XXX
18539C 10 5 | CLEARWAY ENERGY CL A ORD......ccovvrriireiererienirererisreresieenes 06/28/2019........ GOLDMAN 150.000 2,426 XXX
18914U 10 0 [CLOUDERAORD......ccccomrrimriririrs 01/04/2019........ ITGINC 378.450 6,499 XXX
191098 10 2 |COCA COLA CONSOLIDATED ORD 03/19/2019........ ITGINC 20.000 5,181 XXX
191216 10 0 |COCA-COLAORD............... 03/19/2019........ ITGINC 1,400.000 63,672 XXX
192005 10 6 | CODEXIS ORD......ovvvrrerienrieerierireressesesieerienenenes 06/28/2019........ GOLDMAN.......ctviriiiririreitiiesiessiesiesesssissies 230.000 4,238 XXX
192108 50 4 |COEUR MINING ORD 06/28/2019........ GOLDMAN.....comimririetiriteeeie e seesseenaes 870.000 3,775 XXX
19249H 10 3 | COHERUS BIOSCIENCES ORD... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 220.000 3,213 XXX
192576 10 6 [ COHU ORD.....oouiiiiiie ettt | deesiesesensnes 06/28/2019........ GOLDMAN 180.000 2,777 XXX
194162 10 3 |COLGATE PALMOLIVE ORD 03/19/2019........ ITGINC 530.000 34,847 XXX
19459J 10 4 | COLLEGIUM PHARMACEUTICAL ORD... 08/14/2019........ ITGINC 140.000 1,586 XXX
199333 10 5 |COLUMBUS MCKINNON ORD 08/14/2019. ITGINC 100.000 3,282 XXX
20030N 10 1 [COMCAST CL A ORD.....ocvuiirrireiaieriiserisieesessssisssssssssssssse s ssessss st sssssassssssssssssessesssssenss | nessessnssanen 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 3,090.000 129,608 XXX
20369C 10 6 | COMMUNITY HEALTHCARE TRUST ORD.......ccoviiiieriiireiiiiiiesiersisesiesessssesesssssssssesssssenssnnes. | revesesonesnnens 06/28/2019........ GOLDMAN.... 80.000 3,152 XXX
204149 10 8 | COMMUNITY TRUST BANCORP ORD 07/01/2019........ GOLDMAN.... 70.000 2,960 XXX
205826 20 9 |COMTECH TELECOMMUNICATIONS ORD 06/28/2019........ GOLDMAN.... 110.000 3,091 XXX
20786W 10 7 | CONNECTONE BANCORP ORD 06/28/2019. GOLDMAN 150.000 3,398 XXX
20854L 10 8 |CONSOL ENERGY ORD. 06/28/2019........ GOLDMAN.... 120.000 3,192 XXX
209115 10 4 | CONSOLIDATED EDISON ORD.......cccoeuivrrrrirriererinnirerinrinnenes 03/19/2019........ ITGINC 500.000 41,815 XXX
21241B° 10 0 [ CONTURA ENERGY ORD......corturriiiiriiieiineieeiesinseesissssssssiesesissesesinsseees 06/28/2019........ GOLDMAN 90.000 4,670 XXX
21870U 50 2 |CORENERGY INFRASTRUCTURE REIT ORD............. 06/28/2019........ GOLDMAN.......ctviiiiriieririnntiiesinssiesiesesssissies 60.000 2,379 XXX
220521 10 4 |CORTEVAORD. 06/28/2019. VARIOUS ..ottt sttt 3,215.333 104,642 XXX
222070 20 3 |COTYCLAORD... 12/11/2019........ CORPORATE ACTION......covrriirririrerinrsissinenns 7.000 86 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD......ccocvvrnrirerirrinienes 06/17/2019........ ITGINC..ovveeerereeies 171.350 5,732 XXX
22304C 10 0 |COVETRUSORD.......cccoccsrrrree. 02/07/2019........ VARIOUS ... 246.000 10,535 XXX
223622 60 6 |COWEN CLAORD.......ccoorvurinnc 06/28/2019........ GOLDMAN 130.000 2,234 XXX
227483 10 4 |CROSS COUNTRY HEALTHCARE ORD 12/16/2019........ ITGINC 150.000 1,713 XXX
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD......covurivrermiireirerisiresisssessnsesssssssessessssssesssssns | onsssseessnes 03/19/2019........ ITGINC..ooovvrrrreeeieeiis 250.000 31,065 XXX
228903 10 0 | CRYOLIFE ORD......oovveireieeineirirneiereiiseieriseiseesesseessesesenenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 160.000 4,467 XXX
229050 30 7 |CRYOPORT ORD.......cccoovurirun 08/14/2019........ ITGINC..oooveeererreirriis 120.000 2,808 XXX
23204G 10 0 |CUSTOMERS BANCORP ORD... 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 130.000 2,730 XXX
232109 10 8 |CUTERA ORD.......oviiiiiiricieitiesseresie e 08/14/2019........ ITGINC..ooeveerriceriis 60.000 1,855 XXX
23255M 10 5 | CYCLERION THERAPEUTICS ORD......ccviuiiiiiiireiieineiserississsssssssssssesessssssesssssssssessssssssassessnns | aosnssersnssns 04/02/2019........ ITGINC..ooovireereneeriis 56.000 1,602 XXX
23282W 60 5 | CYTOKINETICS ORD......cooiuuiirrireiiieiiierisieisessssesessessssesessesse s ssssssessesssssessessessssssensesssene | nesseessssenens 06/28/2019........ GOLDMAN.... 240.000 2,699 XXX
23284F 10 5 |CYTOMX THERAPEUTICS ORD.. 06/28/2019........ GOLDMAN.... 200.000 2,243 XXX
23291C 10 3 |DMC GLOBAL ORD.......ccoovverireriirnnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 4,744 XXX
233377 40 7 | DXP ENTERPRISES ORD........cimiiiiiiiiieiiniicsieiitiesisieisssissss s sssessesssssessssesssssiensnsins | sesesssssesses 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 3,066 XXX
233551 10 6 | DXC TECHNOLOGY ORD.......ooiiireriiirieriineisneisisesssiessesssesssssssessssssessessssssessssssssssssessssssssessons. | osssssesessnes 12/16/2019........ ITGINC 1,140.000 42,647 XXX
24869P 10 4 |DENNYS ORD 08/14/2019. ITGINC 250.000 5,607 XXX
24983L 10 4 |DERMIRAORD.......ccocorvrnrrnns 12/16/2019........ ITGINC 205.000 2,673 XXX
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25264R 20 7 |DIAMOND HILL INVESTMENT GRP CL A ORD 12/16/2019........ ITGINC.... 15.000 2,121 XXX
253031 10 8 | DICERNA PHARMACEUTICALS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 230.000 3,183 XXX
253651 10 3 | DIEBOLD NIXDORF ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 330.000 4,257 XXX
253798 10 2 |DIGI INTERNATIONAL ORD. 12/16/2019........ ITGINC..cooveireereceriis 125.000 2,215 XXX
25381B 10 1 [DIGIMARC ORD.......cocovviirernririreriniierieeresiessseresessnenenes 12/16/2019........ ITGINC.... 55.000 1,895 XXX
253922 10 8 |DIME COMMUNITY BANCSHARES ORD, 08/14/2019........ ITGINC.... 140.000 2,815 XXX
25400W 10 2 | DIGITAL TURBINE ORD........cccvurririimiiiererisiseesnssisnsssse s ssssssesssssssssessssssssssssessesssssesssssns | nessesssssonens 08/14/2019........ ITGINC..ooovvrrerereeieeieis 330.000 2,092 XXX
254687 10 6 |WALT DISNEY ORD......ccomiiiieiiierinnieeieriseiesiesessesse e sssesesssssseseneenes 03/20/2019........ VARIOUS ..ottt 1,876.813 206,346 XXX
25470M 10 9 |DISH NETWORK CL AORD...... 12/03/2019........ VARIOUS ..ot 98.047 3,399 XXX
256163 10 6 |DOCUSIGN ORD 03/19/2019........ ITGINC.... 190.000 10,716 XXX
25746U 10 9 | DOMINION ENERGY ORD 01/02/2019........ ITGINC.... 381.330 21,358 XXX
25754A 20 1 [ DOMINOS PIZZA ORD........cciuimrimiiiniiereiisisesisssisessessiessesssesessssssssssessesssesssssssssssssssssesssesssns | sovenssanesinens 08/14/2019........ (LT |\ (G 165.000 38,991 XXX
257554 10 5 |DOMO CL B ORD 12/16/2019........ ITGINC..oovvrerrereeies 80.000 1,831 XXX
25787G 10 0 |DONNELLEY FINANCIAL SOLTN ORD. 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 140.000 1,868 XXX
25960R 10 5 |DOUGLAS DYNAMICS ORD........ccoorenee 08/14/2019........ ITGINC...ovvirerereeis 95.000 4,041 XXX
260557 10 3 [ DOW ORD...uiriirieieisiseiisiee ittt | doenintesenines 04/02/2019........ VARIOUS ..ottt 2,845.333 155,029 XXX
26210C 10 4 |DROPBOX CL A ORD........cootiimriinieimriniiiseiiinssiesssesessisssssesssesssesessssesssenes 10/15/2019........ ITGINC.... 920.000 17,944 XXX
264147 10 9 |DUCOMMUN ORD.... 12/16/2019 ITGINC 50.000 2,517 XXX
26614N 10 2 | DUPONT DE NEMOURS ORD.......coomiriirriiiseirerssississssessssssessassessesssssessssssssesssesssssssssessessns | nessesssnssanens 06/03/2019........ VARIOUS ...ttt 2,845.333 224,402 XXX
268158 20 1 |DYNAVAX TECHNOLOGIES ORD. 10/15/2019........ ITGINC.... 360.000 1,516 XXX
26817Q 88 6 | DYNEX CAPITAL REIT ORD......coovtiirimirciririereiinsereesieesenenenes 12/16/2019........ ITGINC.... 105.000 1,783 XXX
26875P 10 1 |EOG RESOURCES ORD.......... 12/16/2019........ ITGINC 800.000 62,248 XXX
26927E 10 4 |EVO PAYMENTS CL A ORD.......ccorivimiiirnrirererinrerenierseseneenes 06/28/2019. GOLDMAN 140.000 4,413 XXX
27616P 10 3 |EASTERLY GOVERNMENT PROPERTIES ORD.... e ——————————— 06/28/2019........ GOLDMAN.... 300.000 5,432 XXX
27875T 10 1 |ECHO GLOBAL LOGISTICS ORD.......ceieiireiiiserinieiesinriesssissesessssssssessesssssssesessesssssessessnssns | oesseseressnes 06/28/2019........ GOLDMAN.... 120.000 2,504 XXX
278768 10 6 |ECHOSTAR CLAORD......cccoomvrimriinrianes 09/11/2019........ ITGINC 200.000 7,205 XXX
28238P 10 9 |EHEALTH ORD 03/19/2019........ (LT |\ [N 90.000 5,131 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH OR! 04/22/2019. VARIOUS ..ottt 1,428.158 40,842 XXX
28852N 10 9 | ELLINGTON FINANCIAL ORD.......... 06/28/2019........ GOLDMAN.....cotiimiieirerisiesrssisesssssss e 120.000 2,156 XXX
29250N 10 5 |ENBRIDGE ORD................... C 10/10/2019........ RBC CAPITAL MARKETS 3,300.000 117,862 XXX
292554 10 2 |ENCORE CAPITAL GROUP ORD.......ccovumivrirniieriniiniereriniinnes 06/28/2019........ GOLDMAN.....ooiiiiieiitiessisiss e 140.000 4,741 XXX
292562 10 5 |ENCORE WIRE ORD 03/19/2019........ (LT |\ [N 80.000 4,765 XXX
29336T 10 0 |ENLINK MIDSTREAM COM UNT.. 12/18/2019........ VARIOUS ..ottt | seesebiesies bbb ens 106,500.000 [ ...cooerevererireieeierinricienens 973,717 XXX
293389 10 2 [ENNIS ORD.....covrrivirrrireriiis 08/14/2019........ ITGINC..ooovvrrrreeeieeiis 105.000 2,072 XXX
29355A 10 7 |ENPHASE ENERGY ORD........ccotiiuiiieieiererineirenieeeseeesseersessneenes 06/28/2019........ GOLDMAN.... 400.000 7,290 XXX
29357K 10 3 |[ENOVA INTERNATIONAL ORD 06/28/2019........ GOLDMAN.... 150.000 3,457 XXX
29358P 10 1 [ENSIGN GROUP ORD.......cccoeuvriireiiiicriniiriseieiseisnerenes 10/01/2019........ ITGINC.... 200.000 6,988 XXX
293639 10 0 |ENTERCOM COMMUNICATIONS CL A ORD......... 10/15/2019........ ITGINC.... 535.000 1,782 XXX
293712 10 5 |ENTERPRISE FINANCIAL SERVICES ORD 06/28/2019........ GOLDMAN.....cotitimiieieiisiessisisssisss e 110.000 4,575 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT................ 09/20/2019........ Citigroup Global Markets INC. NY........ccccovrermirnrinrirnne 21,700.000 632,933 XXX
294268 10 7 |EPLUS ORD......cccovvrviriirniieririneins 08/14/2019........ ITGINC..ooovvrirerreeeriies 55.000 4,281 XXX
29428V 10 4 |EPIZYME ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 260.000 3,288 XXX
29460X 10 9 |EQUITY BANCSHARES CL A ORD 12/16/2019........ ITGINC..oovvrerricieris 65.000 2,009 XXX
29664W 10 5 |ESPERION THERAPEUTICS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 90.000 3,752 XXX
29670E 10 7 |ESSENTIAL PROPERTIES REALTY TRUS ORD.. 06/28/2019. GOLDMAN 220.000 4,408 XXX
29975E 10 9 |EVENTBRITE CL A ORD......ccoviiiireriiiieiieissiensnsssiesesieins 06/28/2019........ GOLDMAN.... 160.000 2,591 XXX
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30034T 10 3 |EVERIHOLDINGS ORD .| 06/28/2019........ GOLDMAN.... 290.000 3,459 XXX
30063P 10 5 [EXACT SCIENCES ORD.......cccvumivmrmiieirieiresrsisissiessssssens 11/08/2019........ VARIOUS ..ottt 40.539 3,391 XXX
30212P 30 3 |EXPEDIA GROUP ORD. 07/26/12019........ ITGINC 75.600 9,049 XXX
30219E 10 3 [EXPRESS ORD......cooeuiriirniiniierinsieieniersssseiessssseneenes 12/16/2019........ ITGINC 285.000 1,439 XXX
302260 10 6 | EXTREME NETWORKS ORD.......ccciiiiiiiiiiiieiiicinsieie s sssssssssesssssssssessessane | sevsssonesnnens 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 490.000 3,810 XXX
302301 10 6 |EZCORP CLANVORD.......ccocovrninnee 06/28/2019........ GOLDMAN. ..ottt 220.000 2,083 XXX
30231G 10 2 |EXXON MOBIL ORD.......ccvuirirriiireerrieissesssseisssssssessssesessessssesessssssssassenes 10/15/2019........ ITGINC..ooovvrrerereeieeieis 4,060.000 292,238 XXX
302491 30 3 |FMC ORD....couiiirriieieicseieie s 03/01/2019........ ITGINC 550.000 41,466 XXX
30303M 10 2 |FACEBOOK CL AORD......cccoovurunec 03/19/2019........ ITGINC 190.000 30,743 XXX
309627 10 7 | FARMERS NATIONAL BANC ORD........ccccomiiiriiiiiniereissieriesisseesiennenes 12/16/2019........ ITGINC...ovvrerreereeieis 115.000 1,862 XXX
311642 10 2 |FARO TECHNOLOGIES ORD........cceiiiieiiincimininiieiinsiesiesissisesisesessssesessessssssesssssssssessesssssssssenes | esenseressnnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 4,485 XXX
31189P 10 2 |FATE THERAPEUTICS ORD.......iuuriviuiririiiiiiieienisnissisessessssesssessssssssssessssesssesssessssssssssenenes. | seveessenesinens 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 260.000 4,254 XXX
313148 30 6 |FEDERAL AGRICULTUR MORTGAGE CL C ORD......... 07/01/2019........ GOLDMAN.....comimririetiriteeeie e seesseenaes 40.000 2,906 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 08/01/2019........ VARIOUS ..ottt 969.563 33,529 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD........ccccosuiimiiernriniireniniaes 03/22/12019........ VARIOUS ...t 478.500 13,609 XXX
317585 40 4 |FINANCIAL INSTITUTIONS ORD.. 08/14/2019........ ITGINC..cooevrrerreceris 65.000 1,882 XXX
318910 10 6 | FIRST BANCORP ORD.......cocoovuirvimririirinsiieriresesseinnies 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 130.000 4,693 XXX
318916 10 3 | FIRST BANCSHARES ORD 06/28/2019. GOLDMAN.... 80.000 2,427 XXX
31983A 10 3 |FIRST COMMUNITY BANKSHARES ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 2,363 XXX
32006W 10 6 |FIRST DEFIANCE FINANCIAL ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 90.000 2,571 XXX
320218 10 0 |FIRST FINANCIAL CORPORTN INDIANA ORD........... 08/14/2019........ ITGINC..coovvireerreeris 55.000 2,244 XXX
32026V 10 4 |FIRST FOUNDATION ORD.... 06/28/2019........ GOLDMAN.......cotviuriiiririrrintiessinssienisesesssissiens 170.000 2,284 XXX
320734 10 6 |FIRST OF LONG ISLAND ORD. 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 110.000 2,209 XXX
320866 10 6 |FIRST MID BANCSHARES ORD...... 12/16/2019........ ITGINC..ooovvrererereriis 65.000 2,341 XXX
337738 10 8 |FISERV ORD 07/29/2019........ ITGINC 669.630 52,598 XXX
33812L 10 2 |FITBIT CLA ORD 03/19/2019........ ITGINC 880.000 5,210 XXX
33938 10 6 | FLEXION THERAPEUTICS ORD 08/14/2019........ ITGINC 140.000 1,532 XXX
34385P 10 8 |FLUIDIGM ORD. 06/28/2019. GOLDMAN.... 300.000 3,695 XXX
343873 10 5 |FLUSHING FINANCIAL ORD 08/14/2019........ ITGINC 115.000 2,223 XXX
34553D 10 1 |FORESCOUT TECHNOLOGIES ORD 03/19/2019........ ITGINC..ovveeerereeies 120.000 5,365 XXX
346375 10 8 |FORMFACTOR ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 320.000 5,863 XXX
34983P 10 4 |FORTY SEVEN ORD.............. 12/16/2019........ ITGINC 100.000 3,572 XXX
34988V 10 6 [FOSSIL GROUP ORD........ccuuiiirieiiincienieiserissiessesisisesssessessssesessesissssessessenes 10/15/2019........ ITGINC 205.000 2,251 XXX
35137L 10 5 |FOXCLAORD....cccomimrrrrirrrrins 03/19/2019........ CORPORATE ACTION......ccvriririrnrinrierisersesninnes 1,223.333 49,349 XXX
35137L 20 4 |FOXCLBORD......cccouvmirerirrrirenn 03/19/2019........ CORPORATE ACTION 656.667 25,971 XXX
35352P 10 4 | FRANKLIN FINANCIAL NETWORK ORD.......ccccvvvvimrirerrnrinienes 12/16/2019........ ITGINC 60.000 2,082 XXX
35471R 10 6 | FRANKLIN STREET PROPERTIES REIT ORD...........c.ccc.u. 06/28/2019........ GOLDMAN.....coiiirieiiitesie e enees 450.000 3,320 XXX
358039 10 5 |FRESHPET ORD.......ccccovvunee. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 120.000 5,022 XXX
35904G 10 7 |FRONT YARD RESIDENTIAL ORD 06/28/2019........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 220.000 2,688 XXX
3621LQ 10 9 |G1 THERAPEUTICS ORD. 06/28/2019........ GOLDMAN.... 150.000 4,598 XXX
36251C 10 3 |GMS ORD 06/28/2019........ GOLDMAN.... 140.000 3,080 XXX
369604 10 3 | GENERAL ELECTRIC ORD.......coitiiiiiiriiiierineiciecisiseisssssssse s sesssssssessssssssenes. | osssssesessnns 03/19/2019........ ITGINC 34,270.000 440,585 XXX
371532 10 2 | GENESCO ORD.......ocouiiuiiiiiiirieieeiseiese s 08/14/2019........ ITGINC 75.000 2,422 XXX
373865 10 4 | GERMAN AMERICAN BANCORP ORD 06/28/2019........ GOLDMAN.... 100.000 3,011 XXX
374297 10 9 |GETTY REALTY REIT ORD 06/28/2019. GOLDMAN 150.000 4,613 XXX
376536 10 8 | GLADSTONE COMMERCIAL REIT ORD 06/28/2019........ GOLDMAN.... 130.000 2,758 XXX
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377316 10 4 |GLATFELTER ORD.......... 10/15/2019........ ITGINC.... 190.000 2,781 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD......covuriiiirireiierssinessenssesssssssssssssessessssenes 09/17/2019........ VARIOUS ...t 583.272 67,804 XXX
379890 10 6 | GLU MOBILE ORD........covturiiieinierierireresisseseeseesseseneeneesissenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 480.000 5,189 XXX
38068T 10 5 | GOLD RESOURCE ORD.......coouiiiciiiiiiiissisiissisiiesississsssssessisesissieas 12/16/2019........ ITGINC..cooveireereceriis 265.000 1,389 XXX
38268T 10 3 | GOPRO CL A ORD......cooiiiriiiiieieieiieeieeiesissiessessssssiesississena 06/28/2019........ GOLDMAN.... 530.000 2,893 XXX
38341P 10 2 | GOSSAMER BIO ORD.......cccovvvvrrrinecn 12/16/2019........ ITGINC 190.000 3,042 XXX
387411 10 7 | GRANITE POINT MORTGAGE TRUST ORD.......c.ceomirmrrrirerrieerininines 06/28/2019........ GOLDMAN.....coririiieiieiisiesrsisissssss e 230.000 4,413 XXX
390607 10 9 | GREAT LAKES DREDGE AND DOCK ORD.........couiurriiieinrieineieieriseisessessssesessesessessessessnsenes 06/28/2019........ GOLDMAN.... 260.000 2,870 XXX
390905 10 7 | GREAT SOUTHERN BANCORP ORD......ccoeiuiiiiiiieiiniieisseisesisssissssssssssssessessssssesssssssssssens. | onssnsesessnes 06/28/2019........ GOLDMAN.... 50.000 2,992 XXX
393222 10 4 | GREEN PLAINS ORD 10/15/2019........ ITGINC 160.000 1,796 XXX
398433 10 2 | GRIFFON ORD.....ocvuiiiiiiiiiiieisiese ettt sieniens | seesinsenessnes 06/28/2019........ GOLDMAN.... 160.000 2,707 XXX
398905 10 9 | GROUP 1 AUTOMOTIVE ORD........viuirimrimirireiiisiienississeissessissssessssessssssssssssesssessssssssssensses. | snesesesesenens 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 6,551 XXX
40131M 10 9 | GUARDANT HEALTH ORD... 03/19/2019........ ITGINC.... 50.000 4,494 XXX
401617 10 5 |GUESS ORD 03/19/2019........ ITGINC.... 230.000 5177 XXX
404030 10 8 |HAND E EQUIPMENT SERVICES ORD........ccccceurernrinrnnee 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 140.000 4,124 XXX
40412C 10 1 |HCA HEALTHCARE ORD................ 10/15/2019........ ITGINC..cooevrrerreceris 815.000 99,147 XXX
407497 10 6 |HAMILTON LANE CL A ORD. 06/28/2019........ GOLDMAN.... 100.000 5,705 XXX
410495 20 4 |HANMIFINANCIAL ORD... 06/28/2019. GOLDMAN 130.000 2,894 XXX
41068X 10 0 | HANNON ARMSTRONG SUST INFR CAP ORD.......cocoviireririreiriisirnsieissseisessssisssssssessssssssssaes 03/19/2019........ ITGINC 240.000 5,887 XXX
413160 10 2 |HARMONIC ORD.......cccceuvrreriirane 06/28/2019........ GOLDMAN.....coiiiierieistieeiei s 370.000 2,053 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD........ccocoiiiririiniieriniisirerieisesserenes 06/29/2019........ VARIOUS ..ot 292.500 15,232 XXX
419596 10 1 |HAVERTY FURNITURE COMPANIES ORD 12/16/2019........ ITGINC.... 75.000 1,574 XXX
420261 10 9 |HAWKINS ORD 12/16/2019 ITGINC 40.000 1,788 XXX
420877 20 1 |HAYNES INTERNATIONAL ORD..... 12/16/2019........ ITGINC.... 50.000 1,825 XXX
42222N 10 3 |HEALTHSTREAM ORD......cooiiiiiiiciinieierisieese st esssssessesssssssssessessane | sesesesersnsinns 06/28/2019........ GOLDMAN.... 110.000 2,844 XXX
422819 10 2 |HEIDRICK STRUGGLES INTERNATIONAL ORD 06/28/2019........ GOLDMAN.... 90.000 2,697 XXX
426927 10 9 |HERITAGE COMMERCE ORD 06/28/2019........ GOLDMAN.... 180.000 2,204 XXX
42704L 10 4 |HERC HOLDINGS ORD 06/28/2019. GOLDMAN . 110.000 5,040 XXX
427825 50 0 |HERSHA HOSPITALITY CL A REIT ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 150.000 2,481 XXX
42805E 30 6 |HESKA ORD......cccoevvviirrrrcieririrs 06/28/2019........ GOLDMAN.... 30.000 2,554 XXX
42806J 10 6 |HERTZ GLOBAL HOLDINGS ORD.......cccoemiiirerinrireriniiserensnnnnes 06/28/2019........ GOLDMAN.... 440.000 7,021 XXX
428567 10 1 |HIBBETT SPORTS ORD ... | 12/16/2019........ (LT |\ [N 75.000 1,961 XXX
431571 10 8 |HILLENBRAND ORD .| 11/21/2019........ VARIOUS ..ottt 43.524 1,329 XXX
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD........cccovruniermrrnrrirnnienssrinenes 03/19/2019........ ITGINC..ooovvrrrreeeieeiis 280.000 24,039 XXX
43785V 10 2 |HOMESTREET ORD......cocviiiiiirieieeirieiseeiersesssseessessseesessesssseneenes 08/14/2019........ ITGINC 105.000 2,727 XXX
440407 10 4 |HORIZON BANCORP ORD........c.cccrvrrrrrnnr 06/28/2019........ GOLDMAN.... 160.000 2,614 XXX
44109J 10 6 |HOSTESS BRANDS CLAORD.............. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 420.000 5,566 XXX
44157R - 10 9 |HOUGHTON MIFFLIN HARCOURT ORD........ i 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 440.000 3,199 XXX
447462 10 2 |HURON CONSULTING GROUP ORD 06/28/2019........ GOLDMAN.....cotitimiieieiisiessisisssisss e 100.000 5,037 XXX
449172 10 5 |HYSTER YALE MATERIAL HANDLG CL A ORD.......ccvivmiiiieiniicrierireresissiessesssssesesenssisseensnns. | seesineeressnns 12/16/2019........ ITGINC..ooevererreceries 40.000 2,537 XXX
449253 10 3 [IAAORD....cooiiiiieceee 06/28/2019........ VARIOUS ..ottt 535.000 18,640 XXX
450310 10 1 |ISTARREIT ORD.......cccoevvrrrnec. 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 270.000 3,353 XXX
45253H 10 1 | IMMUNOGEN ORD.......ccooviiiriieiiniieieiitiesisseesssiesesssseesssnees 08/14/2019........ ITGINC..oovvrerricieris 620.000 1,758 XXX
45378A 10 6 |INDEPENDENCE REALTY ORD.......ccovvviiiiriierieireernsssessnssssessnenenns 06/28/2019........ GOLDMAN.... 390.000 4,511 XXX
453838 60 9 |INDEPENDENT BANK ORD .| 06/28/2019. GOLDMAN.... . 90.000 1,961 XXX
45667G 10 3 |INFINERA ORD.......cooiviriiiririniicinsieisssseiesssisssiesesisene 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 640.000 3,035 XXX
457030 10 4 |INGLES MARKETS CL A ORD......ccoevvrirerinrirerineieerenienseseenenes 08/14/2019........ ITGINC..ovveeerereeireis 60.000 2,034 XXX
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457730 10 9 |INSPIRE MEDICAL SYSTEMS ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 3,033 XXX
45774N 10 8 | INNOPHOS HOLDINGS ORD.......ccovvuririrriirermiireessisesesssssssssssesssssssens 06/28/2019........ GOLDMAN.....coriimiiieiisiesrsisissssssssss e 80.000 2,328 XXX
45774W 10 8 | INSTEEL INDUSTRIES ORD.......cootvieiiieririereriscieeiereesseesesiesissesensenenes 12/16/2019........ ITGINC.... 75.000 1,726 XXX
45780R 10 1 |INSTALLED BUILDING PRODUCTS ORD 08/14/2019........ ITGINC.... 95.000 5,330 XXX
45781D 10 1 |INOVALON HOLDINGS CL A ORD ... | 06/28/2019........ GOLDMAN.... 290.000 4,207 XXX
457810 10 3 [INSTRUCTURE ORD .1 03/19/2019........ ITGINC 130.000 5,846 XXX
45781V 10 1 | INNOVATIVE INDUSTRIAL PPTY ORD.......cccovvuivrmrmiirerrniesernninsisissnenenes 06/28/2019........ GOLDMAN.....coririiieiieiisiesrsisissssss e 30.000 3,706 XXX
45826 10 5 | INTELLIA THERAPEUTICS ORD.. 06/28/2019........ GOLDMAN.... 150.000 2,455 XXX
458334 10 9 |INTER PARFUMS ORD 03/19/2019........ ITGINC 70.000 5,389 XXX
46071F 10 3 |INTERSECT ENT ORD.. 06/28/2019........ GOLDMAN.... 130.000 2,958 XXX
46116V 10 5 |INTL FCSTONE ORD.... 06/28/2019........ GOLDMAN.... . 60.000 2,375 XXX
46116X 10 1 |INTRA CELLULAR THERAPIES ORD........cccovvuririrririiiniminrienirnesseiesienes 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 190.000 2,411 XXX
461730 50 9 [INVESTORS REIT ORD.......cocoovrevirernririenes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 2,934 XXX
46185L 10 3 [INVITAE ORD....ooviiieriicineie it 03/19/2019........ ITGINC..ooovvrrererreirrieis 290.000 7,131 XXX
462260 10 0 |IOVANCE BIOTHERAPEUTICS, INC 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 450.000 4,971 XXX
46333X 10 8 | IRONWOOD PHARMA CL A ORD......ccviuiimriireririreriniinsienisesesseneenes 04/02/2019........ ITGINC..cooevrrerreceris 560.000 8,226 XXX
46571Y 10 7 |13 VERTICALS CL A ORD 12/16/2019........ ITGINC.... 60.000 1,702 XXX
476405 10 5 | JERNIGAN CAPITAL ORD.... 12/16/2019 ITGINC 90.000 1,585 XXX
48020Q 10 7 | JONES LANG LASALLE ORD.......cocviiririiiiererisiseinsieisssssesssssessessssssssssssssssessesssssssssessesssssenss. | aosnssessnssans 07/01/2019........ VARIOUS ..ottt 24.080 3,398 XXX
48238T 10 9 |KAR AUCTION SERVICES ORD 06/28/2019........ VARIOUS ..ot 535.000 11,346 XXX
48273U 10 2 | K12 ORD...ouieeiieiisieiieie et | et 03/19/2019........ ITGINC..coovvireerreeris 150.000 4,997 XXX
48282T 10 4 [KADANT ORD.......ccooormrrirerirnes 06/28/2019........ GOLDMAN.... 40.000 3,632 XXX
48283N 10 6 |KADMON ORD 10/15/2019 ITGINC 565.000 1,503 XXX
48576U 10 6 | KARYOPHARM THERAPEUTICS ORD 08/14/2019........ ITGINC.... 245.000 2,103 XXX
488152 20 8 |KELLY SERVICES CLAORD........ 06/28/2019........ GOLDMAN.....coiiiiere it 140.000 3,666 XXX
488360 20 7 [KEMET ORD......ccoovvvrvririrnns 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 240.000 4,120 XXX
493732 10 1 |KFORCE ORD 06/28/2019........ GOLDMAN.... 90.000 3,157 XXX
494274 10 3 |KIMBALL INTERNATIONAL CL B ORD 08/14/2019. ITGINC.... 150.000 2,538 XXX
49428 10 9 |KIMBALL ELECTRONICS ORD............... 12/16/2019........ ITGINC.... 105.000 1,884 XXX
49456B 10 1 |KINDER MORGAN CL P ORD. 05/29/2019........ VARIOUS ...ttt 37,000.000 730,261 XXX
49714P 10 8 | KINSALE CAPITAL GROUP ORD...... 03/19/2019........ ITGINC..ooovverererrerieieis 80.000 5,475 XXX
498904 20 0 |[KNOLL ORD . 06/28/2019........ GOLDMAN.... 200.000 4,595 XXX
50015M 10 9 | KODIAK SCIENCES ORD.........c.coouiviriiimrieieriniirerisrisseesieseesssenenes 12/16/2019........ ITGINC 100.000 6,819 XXX
50050N 10 3 | KONTOOR BRANDS ORD.......cccouuiirriiirieiminnisnessisesssssessessssesessssssssssssessssssssessessssssessssssssansens | nessessssssnnen 05/23/2019........ VARIOUS ..ottt 192.143 2,474 XXX
50060P 10 6 |KOPPERS HOLDINGS ORD...... 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 90.000 2,642 XXX
50077B 20 7 |KRATOS DEFENSE AND SECURITY SOLS ORD 03/19/2019........ ITGINC..oooveeererreirriis 360.000 5,753 XXX
50127T 10 9 |[KURA ONCOLOGY ORD........cccceuenee 06/28/2019........ GOLDMAN ...ttt 120.000 2,362 XXX
50187T 10 6 [LGIHOMES ORD.......cccsvieimririirrieiininsieisssinesiesissesessesssssesesessesinsenes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 5,446 XXX
505743 10 4 |LADDER CAPITALCLAORD............ 01/07/2019........ NOE AVAIIADIE. ..ot 2.000 .33 XXX
511637 10 0 |LAKELAND BANCORP ORD 06/28/2019........ GOLDMAN......coiiriiiereiisriesiesisesesiere s 200.000 3,229 XXX
511656 10 0 |LAKELAND FINANCIAL ORD.... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 110.000 5,104 XXX
516544 10 3 |LANTHEUS HOLDINGS ORD.... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 160.000 3,827 XXX
516806 10 6 |LAREDO PETROLEUM ORD 12/16/2019........ ITGINC..oovvrerricieris 780.000 2,223 XXX
518415 10 4 |LATTICE SEMICONDUCTOR ORD 03/19/2019........ ITGINC.... 480.000 6,178 XXX
525558 20 1 |LEMAITRE VASCULAR ORD.... 12/16/2019 ITGINC.... 65.000 2,320 XXX
52603A 10 9 |LENDINGCLUB ORD.......cooiiriiiiaieiiiseisiisiessssieese s isessesse st essssssssesssesssssssssens. | sessssssessnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 1,370.000 4,395 XXX
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531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 110.000 4,022 XXX
531229 83 8 |LIBERTY MEDIALIBERTY BRVS SRS C ORD........ccceermrrmireiriirerinrineereninines 06/28/2019........ GOLDMAN.....coiirriiiinrisissieie e sessssiessssnes 150.000 4,194 XXX
532457 10 8 |ELILILLY ORD.. 12/16/2019........ ITGINC 1,445.000 177,186 XXX
535555 10 6 |LINDSAY ORD... 08/14/2019........ ITGINC 45.000 3,898 XXX
53814L 10 8 |LIVENT ORD 03/01/2019........ ITGINC 514.416 6,384 XXX
550037 10 7 |LUMBER LIQUIDATORS HOLDINGS ORD........c.ccoctumieiimirinimiinrineresinseresiesessesessssssesesssessssnsens | oessneesersnnes 12/16/2019........ ITGINC 120.000 1,235 XXX
55027E 10 2 [LUMINEX ORD.....ovuiiriirniirriiieiisnisisnssienssssessessssesesssssssasssenes 06/28/2019........ GOLDMAN.....ooiriiinrississe e nsnes 170.000 3,508 XXX
550678 10 6 |LUXFER HOLDINGS ORD D 06/28/2019........ GOLDMAN 110.000 2,697 XXX
550819 10 6 |LYDALL ORD 12/16/2019........ ITGINC 70.000 1,417 XXX
552074 70 0 |WILLIAM LYON HOMES CL A ORD.................. 06/28/2019........ GOLDMAN......coiiiirinitiesiere e 130.000 2,369 XXX
55262C 10 0 |MBIAORD.....c.cccootvvririrrrireines 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 370.000 3,479 XXX
55303J 10 6 |MGP INGREDIENTS ORD............. 12/16/2019........ (LT |\ (G 55.000 2,621 XXX
55305B 10 1 [MIHOMES ORD.......ocoieiiireriniiieieiiiiesieieisseisesesssseesssssssesesseesees 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 110.000 3,139 XXX
55336V 10 0 [ MPLX COM UNT ..ottt sttt sttt st s s sae st s stesesenaesesssssesennsess | ceesenissesesans 09/20/2019........ Citigroup Global Markets INC. NY.........cccovvvrvniiririninns 24,000.000 722,513 XXX
553777 10 3 |MTS SYSTEMS ORD. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 4,418 XXX
55405W 10 4 |MYR GROUP ORD . 06/28/2019........ GOLDMAN. ..ottt 60.000 2,240 XXX
55405Y 10 0 [MACOM TECHNOLOGY SOLUTIONS ORD........ccvuverremiamrinriineninnissessssesssiessenssesessesssssenenes. | sevessnesinens 10/15/2019........ ITGINC 200.000 4,360 XXX
556099 10 9 | MACROGENICS ORD 06/28/2019. GOLDMAN.... 200.000 3,393 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT 09/20/2019........ RBC CAPITAL MARKETS 6,600.000 444,596 XXX
56117J 10 0 |MALIBU BOATS CL A ORD. 10/15/2019........ ITGINC 90.000 2,844 XXX
563571 40 5 [ MANITOWOC ORD.......cooririrriiciinieierissieeiesissesesssssessssisessesissens 08/14/2019........ ITGINC 150.000 2,257 XXX
566330 10 6 |MARCUS ORD......cccooovrrrerirs 08/14/2019........ ITGINC 95.000 3,277 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 07/01/2019. ITGINC (140.000) (26,418) XXX
576690 10 1 [ MATERION ORD.....oovuuiiiiiieiiiicierisiesesisissssssss s ssessssssessssanes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 4,710 XXX
576853 10 5 | MATRIX SERVICE ORD 06/28/2019........ GOLDMAN 110.000 2,228 XXX
57776J 10 0 | MAXLINEAR ORD 03/19/2019........ ITGINC 260.000 6,620 XXX
58506Q 10 9 | MEDPACE HOLDINGS ORD..........ccocuuirimiiiirinirresisessessinensseressenns 08/14/2019........ ITGINC 115.000 8,860 XXX
58513U 10 1 |THE MEET GROUP ORD.. 10/15/2019 ITGINC 320.000 1,437 XXX
587376 10 4 | MERCANTILE BANK ORD.......cerimmmiirrmiineiirisissessssesssssessessssesessssenes 06/28/2019........ GOLDMAN 60.000 1,954 XXX
589584 10 1 | MERIDIAN BIOSCIENCE ORD........cccocmiierinrireriniirieniereesssereriessssesesseenenes 06/28/2019........ GOLDMAN 170.000 2,019 XXX
58958U 10 3 |MERIDIAN BANCORP ORD........cccovvvienee 08/14/2019........ ITGINC 205.000 3,605 XXX
59064R 10 9 | MESA LABORATORIES ORD........ccocuiriiiiinienirrineieninsniensenessenns 06/28/2019........ GOLDMAN 10.000 2,443 XXX
59100U 10 8 |META FINANCIAL GROUP ORD.......ccoevvrurerimrinrireririnns 08/14/2019........ ITGINC 155.000 4,483 XXX
591520 20 0 |METHODE ELECTRONICS ORD... 08/14/2019........ ITGINC..ooovvrrrreeeieeiis 155.000 4,049 XXX
594918 10 4 |MICROSOFT ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 1,850.000 228,817 XXX
594972 40 8 |MICROSTRATEGY CL A ORD 03/19/2019........ ITGINC..oooveeererreirriis 30.000 4,432 XXX
596680 10 8 | MIDDLESEX WATER ORD......cciueiiiiiiniieineiseieiseiesississisesiesssssesiesississene 06/28/2019........ GOLDMAN.... 60.000 3,554 XXX
597742 10 5 | MIDLAND STATES ORD......covtuirimirerrnriererincienieiseseneenes 06/28/2019........ GOLDMAN.... 90.000 2,404 XXX
60468T 10 5 | MIRATI THERAPEUTICS ORD......ccovvriviiireierineieessisesessssssssnsnenes 03/19/2019........ ITGINC..ooovireereneeriis 80.000 5,838 XXX
60739U 20 4 |MOBILEIRON ORD 06/28/2019........ GOLDMAN.... 400.000 2,479 XXX
607525 10 2 |MODEL N ORD 06/28/2019........ GOLDMAN.... 130.000 2,534 XXX
60770K 10 7 | MODERNA ORD 10/15/2019........ ITGINC...ovvierrecreieis 885.000 12,691 XXX
607828 10 0 | MODINE MANUFACTURING ORD 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 200.000 3,198 XXX
60937P 10 6 |MONGODB CL A ORD 10/15/2019........ ITGINC..ooovververrierieis 185.000 24,931 XXX
609720 10 7 | MONMOUTH REIT ORD.... 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 370.000 4,837 XXX
620071 10 0 | MOTORCAR PARTS OF AMERICA ORD.......oosiuriiiiieiiniiiinsinsiessssiesessssiessesssessssessssssssennns. | oessseeressnes 12/16/2019........ ITGINC..ooovvrererrerriies 80.000 1,780 XXX
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62482R 10 7 |MR COOPER GROUP ORD 08/14/2019........ ITGINC 325.000 2,954 XXX
628464 10 9 |MYERS INDUSTRIES ORD...... 06/28/2019........ GOLDMAN 150.000 2,890 XXX
62914B 10 0 [NIC ORD.....coouiiiiriecieiie ettt | soenineressnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 270.000 4,545 XXX
62945V 10 9 [NV5 GLOBAL ORD.......corivmreieririiicirerinererissisesesinsenes 06/28/2019........ GOLDMAN. ..ottt 40.000 3,255 XXX
630077 10 5 |NANOMETRICS ORD 06/28/2019........ GOLDMAN.... 90.000 3,123 XXX
63009R 10 9 |NANOSTRING TECHNOLOGIES ORD 06/28/2019........ GOLDMAN.... 140.000 4,248 XXX
632307 10 4 [NATERA ORD.....oovuiiiiiieiiciesises st sssssenes 08/14/2019........ ITGINC..ooovvrrerereeieeieis 235.000 6,385 XXX
633707 10 4 |NATIONAL BANK HOLDINGS CL A ORD.. 06/28/2019........ GOLDMAN.... 120.000 4,355 XXX
635906 10 0 |NATIONAL HEALTHCARE ORD 06/28/2019........ GOLDMAN.... 50.000 4,057 XXX
639050 10 3 |NATUS MEDICAL ORD 06/28/2019........ GOLDMAN 140.000 3,596 XXX
64049M 20 9 |NEOGENOMICS ORD 03/19/2019........ ITGINC 330.000 6,501 XXX
64110L 10 6 | NETFLIX ORD......oiiiuiiuiieniiesieieis sttt sseesienisa | soesisesesnens 10/15/2019........ (LT |\ (G 425.000 124,430 XXX
64111Q 10 4 [NETGEAR ORD 01/02/2019........ ITGINC..oovvrerrereeies 120.000 4,366 XXX
64704V 10 6 | NEW MEDIA INVESTMENT GROUP ORD 11/19/2019........ VARIOUS ..ottt 504.215 3,735 XXX
648691 10 3 |NEW SENIOR INVESTMENT GROUP ORD 06/28/2019........ GOLDMAN......comiiiieiiitiseie e 350.000 2,351 XXX
649604 50 1 |NEW YORKMORTGAGE REIT ORD.......ccocomrerreerinirnns 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 720.000 4,471 XXX
651639 10 6 | NEWMONT GOLDCORP ORD.....cotviuimmrirriiiinnissisiiessisssesssesessssssssssssesssesessssssssssssssessnes | oneresesesesens 10/15/2019........ ITGINC 945.000 35,681 XXX
651718 50 4 |NEWPARKRSC ORD 06/28/2019. GOLDMAN.... 370.000 2,745 XXX
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD, 10/31/2019........ ITGINC 419.874 5,775 XXX
65339F 10 1 |NEXTERA ENERGY ORD........ 12/16/2019........ ITGINC 680.000 151,193 XXX
653410 10 2 |NEXPOINT RESIDENTIAL ORD.......cocmiuuiimimirireiineireeieiisiesisrsssssseneninsenes 06/28/2019........ GOLDMAN 70.000 2,897 XXX
65343C 10 2 |NEXTGEN HEALTHCARE ORD.... 06/28/2019........ GOLDMAN 230.000 4,576 XXX
65406E 10 2 |NICOLET BANKSHARES ORD.. 12/16/2019 ITGINC 35.000 2,598 XXX
65487K 10 0 [NLIGHT ORD 06/28/2019........ GOLDMAN 130.000 2,495 XXX
665531 10 9 |NORTHERN OIL AND GAS ORD.. 06/28/2019........ GOLDMAN 1,180.000 2,277 XXX
66611T 10 8 | NORTHFIELD BANCORP ORD 08/14/2019........ ITGINC 185.000 2,825 XXX
66987E 20 6 | NOVAGOLD RESOURCES ORD.......ccoourimiiriiirirenireisseinsieenienes ¢ 06/28/2019........ GOLDMAN 980.000 5,790 XXX
67020Y 10 0 [ NUANCE COMMUNICATIONS ORD 10/02/2019 ITGINC 1,150.000 17,042 XXX
67066G 10 4 |NVIDIAORD......cccovvvrvvririrrrrnns 08/14/2019........ ITGINC 495.000 74,359 XXX
67103X 10 2 |OFG BANCORP ORD........cccsevmirrirriirerinrirerieeiseeenieenees 06/28/2019........ GOLDMAN 210.000 4,990 XXX
671044 10 5 | OSI SYSTEMS ORD.....ocsviuuiiiiiiiiirinsisiissisiiesississsss s 03/19/2019........ ITGINC 70.000 6,131 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... 10/15/2019........ VARIOUS ...ttt 2,078.206 88,742 XXX
67623C 10 9 | OFFICE PROPERTIES INCOME TRUST C ORD 01/02/2019........ ITGINC..ooevrrrerreceriis 91.000 7,298 XXX
682129 10 1 | OMNOVA SOLUTIONS ORD.......coiurmirriiireerrisisnrsiesssssessessssesesssssssassnenes 08/14/2019........ ITGINC..ooovvrrrreeeieeiis 185.000 1,858 XXX
682143 10 2 |OMEROS ORD.. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 190.000 3,553 XXX
682680 10 3 |ONEOK ORD 07/01/2019........ RBC CAPITAL MARKETS 3,400.000 237,307 XXX
683344 10 5 |NANOMETRICS ORD.....coeieriiriiiiiieisiciesierssiseiesissisenes 10/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 104.546 3,592 XXX
68375N 10 3 | OPKO HEALTH ORD.......cuuiiiiiriiiiieieiieiesissieisesie et ssesisnesssenes. | oevsnssnssnnens 10/15/2019........ ITGINC..ooeveerriceriis 1,535.000 3,170 XXX
68404L 10 2 |OPTION CARE HEALTH ORD.......ccviiriieriieiinieierieiesssisessssenns 08/14/2019........ ITGINC..ooovireereneeriis 525.000 1,552 XXX
68554V 10 8 | ORASURE TECHNOLOGIES ORD 06/28/2019........ GOLDMAN.... 260.000 2,412 XXX
68555P 10 0 [ORBCOMM ORD 06/28/2019........ GOLDMAN.... 310.000 2,247 XXX
68571X 10 3 | ORCHID ISLAND CAPITAL ORD... 10/15/2019........ ITGINC 270.000 1,596 XXX
686217 10 2 | ORIGIN BANCORP ORD 06/28/2019........ GOLDMAN 80.000 2,639 XXX
68752M 10 8 | ORTHOFIX MEDICAL ORD...... 06/28/2019........ GOLDMAN 70.000 3,701 XXX
690732 10 2 |OWENS & MINOR ORD 08/14/2019. ITGINC 260.000 1,227 XXX
693282 10 5 |PDF SOLUTIONS ORD 12/16/2019........ ITGINC 120.000 1,928 XXX
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69329y 10 4 |PDL BIOPHARMA ORD 12/16/2019........ ITGINC 490.000 1,622 XXX
69336V 10 1 | PGT INNOVATIONS ORD.......cvmrrirrermrireirrisersssssssessseenes 06/28/2019........ GOLDMAN 240.000 4,012 XXX
693437 10 7 |PJT PARTNERS CL A ORD 06/28/2019........ GOLDMAN.....coiririeiriteeeie e seessenees 90.000 3,646 XXX
69404D 10 8 | PACIFIC BIOSCIENCES OF CALIFRNIA ORD.. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 580.000 4,256 XXX
698813 10 2 |PAPA JOHNS INTERNATIONAL ORD.......cccovueriniirieiniirinsinersieseierinsinnenes 10/15/2019........ ITGINC 95.000 5,041 XXX
69888T 20 7 |PAR PACIFIC HOLDINGS ORD...... 06/28/2019........ GOLDMAN 140.000 2,872 XXX
700517 10 5 |PARKHOTELS RESORTS ORD... 09/10/2019........ VARIOUS ..ottt 144.440 3,758 XXX
704699 10 7 | PEAPACK GLADSTONE FINANCIAL ORD......coevieririniirinniireeseniesiessssesesssssssssessesessssesesssssene | oesesseressenes 06/28/2019........ GOLDMAN 80.000 2,249 XXX
70805E 10 9 | THE PENNANT GROUP, INC................... 10/01/2019........ ITGINC 100.000 1,014 XXX
708160 10 6 [JCPENNEY ORD.......cooviieiiiiiiniieeinieiesieiesisseesssssnesenesenes 06/28/2019........ GOLDMAN 1,350.000 1,539 XXX
70931T 10 3 | PENNYMAC MORTGAGE INVEST REIT ORD 03/19/2019........ ITGINC 240.000 4,944 XXX
709789 10 1 |PEOPLE BANCORP ORD........oovurieriiiiirrierirninsieesisssienienes 06/28/2019........ GOLDMAN.......ctviriiiririreitiiesiessiesiesesssissies 70.000 2,258 XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD.......c.ccooivmrinrirerirereeieeirereninienes 11/01/2019........ ITGINC..oovvrerrereeies 192.500 2,747 XXX
713448 10 8 | PEPSICO ORD.....oviiirieiiiierieicierisieesisis st 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 310.000 39,079 XXX
713750 10 1 |PERFICIENT ORD 06/28/2019........ GOLDMAN 130.000 4,461 XXX
716382 10 6 |PETMED EXPRESS ORD.. 12/16/2019........ ITGINC 80.000 1,810 XXX
71639T 10 6 [PETIQ CL A ORD.....coumiiiieirrieiiieiiesiceisise ittt ensensssssnes | sevesssaneninens 06/28/2019........ GOLDMAN.... 80.000 2,636 XXX
71742Q 10 6 |PHIBRO ANIMAL HEALTH CL A ORD... 06/28/2019. GOLDMAN.... 80.000 2,541 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.. 08/14/2019........ ITGINC 890.000 74,360 XXX
719405 10 2 |PHOTRONICS ORD 06/28/2019........ GOLDMAN......comiriiiiiitieeie e 270.000 2,213 XXX
724078 10 0 |PIPER JAFFRAY ORD... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 60.000 4,549 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT... 12/19/2019........ WELLS FARGO SECURITIES 39,700.000 878,042 XXX
72651A 20 7 | PLAINS GP HOLDINGS CL AORD..... 12/18/2019 WELLS FARGO SECURITIES 26,400.000 570,079 XXX
72919P 20 2 [PLUG POWER ORD.......cccoervrrrinee 08/14/2019........ ITGINC..ooovvrererereriis 980.000 1,980 XXX
72941B 10 6 |PLURALSIGHT CL A ORD 03/19/2019........ ITGINC 220.000 6,813 XXX
740367 40 4 |PREFERRED BANK ORD 06/28/2019........ GOLDMAN 50.000 2,362 XXX
74039L 10 3 | PREFERRED APARTMENT COMM REIT ORD..........ocvuiviirimririieniierienieesesisssessesseesieneseens 06/28/2019........ GOLDMAN.... 180.000 2,690 XXX
74164F 10 3 | PRIMORIS SERVICES ORD. 06/28/2019. GOLDMAN 180.000 3,766 XXX
74165N 10 5 |PRIMO WATER ORD.......ccocrvrrrirvrrrienes 12/16/2019........ ITGINC 150.000 1,560 XXX
743187 10 6 |PROGENICS PHARMACEUTICALS ORD.......ccvvirereeierierenriesieesresenseressenerenes 06/28/2019........ GOLDMAN 360.000 2,221 XXX
74346Y 10 3 | PROS HOLDINGS ORD......ccovvuiiriirriiiririnieisnsiesessssesenssienes 03/19/2019........ ITGINC 140.000 5913 XXX
743606 10 5 |PROSPERITY BANCSHARES ORD. 11/01/2019........ VARIOUS ...ttt 100.320 7,145 XXX
743815 10 2 |PROVIDENCE SERVICE ORD.......ccccosrurirmriniereriircrisrerenns 06/28/2019........ GOLDMAN. ..ottt seenienees 40.000 2,293 XXX
744320 10 2 | PRUDENTIAL FINANCIAL ORD.......cooiviiiiireiiiisiisisinsiesensssiesssssssssesssssssssssessessssssesssssssssansns | onssssenessnes 10/15/2019........ ITGINC..ooovvrrrreeeieeiis 1,705.000 153,765 XXX
74727A 10 4 |QCR HOLDINGS ORD 06/28/2019........ GOLDMAN.... 60.000 2,092 XXX
747619 10 4 | QUANEX BUILDING PRODUCTS ORD. 06/28/2019........ GOLDMAN.... 140.000 2,644 XXX
74874Q 10 0 |QUINSTREET ORD......cccccovimrerniininnas 06/28/2019........ GOLDMAN.... 190.000 3,011 XXX
749119 10 3 |QUOTIENT TECHNOLOGY ORD......coueiuriririieniirininiersseresiesissesessssseessenenenes 06/28/2019........ GOLDMAN.... 330.000 3,543 XXX
74933V 10 8 | RA PHARMACEUTICALS ORD......cocovumriiiririierineierieseiensnines 06/28/2019........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 130.000 3,908 XXX
749397 10 5 |R1RCMORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 430.000 4,189 XXX
74967R 10 6 |RMR GROUP CL A ORD 08/14/2019........ ITGINC..ooovvrirerreeeriies 60.000 2,613 XXX
749710 10 1 |RPT REALTY ORD.....cviiiiiiiineieieiseiceieisssiensssssie s ssssesessesnees 06/28/2019........ GOLDMAN.... 330.000 3,995 XXX
750469 20 7 | RADIUS HEALTH ORD.....ooiiriiiirieiiieisisisiessssiesssssse st ssss et essssesssessnens. | aesessnessesines 06/28/2019........ GOLDMAN.... 190.000 4,627 XXX
750491 10 2 [RADNET ORD....oouiiiiininiisieisssssie sttt sssssssnenss | soesssenensanes 06/28/2019........ GOLDMAN.....coirriieinrintissie et snsnes 170.000 2,344 XXX
750917 10 6 |RAMBUS ORD 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 450.000 5,341 XXX
75524W 10 8 |RE MAX HOLDINGS CL A ORD 06/28/2019........ GOLDMAN.....ooirimiieiiieiesie e nses 70.000 2,153 XXX
75689M 10 1 |RED ROBIN GOURMET BURGERS ORD.......ccccccovvirermrinrireririrnes 06/28/2019........ GOLDMAN.....ooirriieeiriteeeise e eeessenaes 50.000 1,528 XXX
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75972A 30 1 |RENEWABLE ENERGY GROUP ORD.......coevuiiiriiiriieiirireninsisesssiessssinessessesissesesssessesssessesinsenes 06/28/2019........ GOLDMAN.... 150.000 2,378 XXX
76009N 10 0 |RENT-A-CENTER ORD.......cccovrvrreree 06/28/2019........ GOLDMAN.... 200.000 5,325 XXX
76122Q 10 5 |RESOURCES CONNECTION ORD........ccccvvvirurrirrirenes 06/28/2019........ GOLDMAN.....coiririeiriteeeie e seessenees 130.000 2,081 XXX
761299 10 6 |RETROPHIN ORD......couiiiiuiiiiciiiicieriiesissiei sttt nsenies | soesisenessnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 170.000 3,417 XXX
761330 10 9 |REVANCE THERAPEUTICS ORD........cccoviuerinriirinirinsiereiissiesesinsenes 06/28/2019........ GOLDMAN 180.000 2,334 XXX
766559 60 3 | RIGEL PHARMACEUTICALS ORD........cciviiiiuiiiriiieiintieeissieisesisesessesisessesisseesssssssssessssssssssssens | seseseersesenes 12/16/2019........ ITGINC 725.000 1,588 XXX
767754 87 2 |RITE AID ORD.....cccovvvrrrvirrrnens 10/15/2019........ ITGINC..ooovvrrerereeieeieis 230.000 2,132 XXX
77313F 10 6 |ROCKET PHARMACEUTICALS ORD 12/16/2019........ ITGINC 125.000 3,005 XXX
77543R 10 2 |ROKU CL A ORD 10/15/2019........ ITGINC 195.000 25,693 XXX
778296 10 3 |ROSS STORES ORD......cciiiuiiriiiiieiiieiieiese s ssessesssssssesssssssesesssssesssessesssssssssessessne | osssesesessnns 10/15/2019........ ITGINC 950.000 106,578 XXX
78112V 10 2 | THE RUBICON PROJECT ORD.......cccomiuirmrirerineireriericireninenenes 08/14/2019........ ITGINC 205.000 1,962 XXX
781846 20 9 |RUSH ENTERPRISES CL A ORD.......ccouiiiiiimriaiiiniiessissenissesssisesssessessesessssssssssssesssesssne | sevesssessnssens 03/19/2019........ (LT |\ (G 130.000 5,442 XXX
783332 10 9 |RUTHS HOSPITALITY GROUP ORD 06/28/2019........ GOLDMAN 120.000 2,725 XXX
784305 10 4 |SJW GROUP ORD......c.cccoomrrirrianes 03/19/2019........ ITGINC 100.000 6,250 XXX
78469C 10 3 |SPPLUS ORD 06/28/2019........ GOLDMAN 90.000 2,873 XXX
78489X 10 3 [ SVMK ORD....coiirieiiiiriiriceetiiesi et sniens | soenisisenines 10/15/2019........ ITGINC 365.000 6,669 XXX
79466L 30 2 | SALESFORCE.COM ORD 08/01/2019........ ITGINC 308.840 28,384 XXX
800422 10 7 | JOHN B SANFILIPPO AND SON ORD 06/28/2019. GOLDMAN 30.000 2,390 XXX
806037 10 7 | SCANSOURCE ORD 06/28/2019........ GOLDMAN.... 110.000 3,581 XXX
806407 10 2 |HENRY SCHEIN ORD........ccoovtiiririirniiniierienisiseierenisnenes 02/07/2019........ VARIOUS ..ot 615.000 38,218 XXX
806857 10 8 |SCHLUMBERGER ORD........... 12/16/2019........ ITGINC..coovvireerreeris 1,675.000 66,112 XXX
806882 10 6 | SCHNITZER STEEL INDUSTRIES CL A ORD......ccvtviuiiirieriieierisseisriesieseseesesesssisessesssinens 06/28/2019........ GOLDMAN 100.000 2,616 XXX
807066 10 5 |SCHOLASTIC ORD 08/14/2019. ITGINC 120.000 3,966 XXX
808513 10 5 |CHARLES SCHWAB ORD 10/15/2019........ ITGINC 4,435.000 176,454 XXX
808541 10 6 | SCHWEITZER MAUD ORD... 08/14/2019........ ITGINC 130.000 4,433 XXX
80874P 10 9 |SCIENTIFIC GAMES ORD.... 03/19/2019........ ITGINC 220.000 4,996 XXX
811054 40 2 |EW SCRIPPS CL A ORD.....cooiuiiriuiieiiiiinieieesesissisessessssessessssssssssssssessesssesssssssssssssssssensns | nevesssessnsson 10/15/2019........ ITGINC 235.000 3,121 XXX
811904 10 1 |SEACOR HOLDINGS ORD......... 06/28/2019. GOLDMAN.... 70.000 3,325 XXX
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD.......ccovvviivimririrnnisinissninenns 06/28/2019........ GOLDMAN.... 250.000 2,902 XXX
82620P 10 2 | SIERRA BANCORP ORD.......ccoeumriiririeieiirerisriesiesiseesesssesessenenenes 12/16/2019........ ITGINC 60.000 1,738 XXX
82900L 10 2 |SIMPLY GOOD FOODS ORD......... 03/19/2019........ ITGINC 260.000 5,226 XXX
829688 10 3 |SIRIUS XM HOLDINGS ORD 02/01/2019........ ITGINC 1,468.800 9,170 XXX
830830 10 5 | SKYLINE CHAMPION ORD. 06/28/2019........ GOLDMAN 210.000 5,748 XXX
83125X 10 3 [ SLEEP NUMBER ORD......ccviiiiiiiiieiiiieiisisinsisiesssssessesssisesssssssssssssssessssessessssssessesssssessnns | soessssesessnes 03/19/2019........ ITGINC..ooovvrrrreeeieeiis 140.000 6,656 XXX
83200N 10 3 | SMARTSHEET CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.....ccvvrreririireieeiererseiesieereesenenenes 360.000 17,423 XXX
83418M 10 3 | SOLARIS OILFIELD INFRASTRUC CL A ORD......coermiirirriiiiririsisisnsiessssssisessssssssessssssssessens | sosssenernssnes 06/28/2019........ GOLDMAN. ..ottt ensnnees 130.000 1,947 XXX
83545G 10 2 | SONIC AUTOMOTIVE CL A ORD, 07/01/2019........ GOLDMAN 100.000 2,334 XXX
83570H 10 8 | SONOS ORD.......oouiriiiirceiiieisenieiseiisiesissisesess e seenssnees 10/15/2019........ ITGINC 300.000 4,073 XXX
83587F 20 2 | SORRENTO THERAPEUTICS ORD. 06/28/2019........ GOLDMAN.....cotirriiinsisissie e ssessseessnsnes 500.000 1,335 XXX
84470P 10 9 | SOUTHSIDE BANCSHARES ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 140.000 4,687 XXX
846819 10 0 | SPARTAN MOTORS ORD.......couiiririiiriireriiiressiessssssiessssisssesssessssssessessssssessssssssssssessssssssensess. | osssssesessnes 10/15/2019........ ITGINC..ooovvrirerreeeriies 145.000 2,134 XXX
847215 10 0 | SPARTANNASH ORD........ootiiiiiieiiieiinnieeieiisiesissssssss s ssssssessesnenes 10/15/2019........ ITGINC 150.000 1,889 XXX
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD 09/27/2019........ CORPORATE ACTION 30.500 1,605 XXX
84861U 10 5 |SPIRIT MTAREIT ORD............. 06/28/2019........ GOLDMAN.... 180.000 1,501 XXX
853666 10 5 | STANDARD MOTOR ORD.... 06/28/2019. GOLDMAN 80.000 3,626 XXX
85858C 10 7 | STEMLINE THERAPEUTICS ORD.... 06/28/2019........ GOLDMAN.... 170.000 2,604 XXX
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859241 10 1 |STERLING CONSTRUCTION ORD 10/15/2019........ ITGINC 110.000 1,743 XXX
860372 10 1 |STEWART INFO SVC ORD.. 06/28/2019........ GOLDMAN 90.000 3,643 XXX
860897 10 7 | STITCHFIX CL A ORD.....oiiiiiiiieeeiciseieie st sssssssessssssssenes. | ssssnseressnes 06/28/2019........ GOLDMAN.....coiririeiriteeeie e seessenees 170.000 5,437 XXX
861025 10 4 |STOCK YARDS BANCORP ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 2,892 XXX
86183P 10 2 [ STONERIDGE ORD.........ouiiiiiiiriiiiieiiieineieie it ssssssessesssssessesnssns | sessesesessnes 06/28/2019........ GOLDMAN.... 110.000 3,470 XXX
864159 10 8 |STURMRUGER ORD................... 06/28/2019........ GOLDMAN.... 70.000 3,813 XXX
86722A 10 3 | SUNCOKE ENERGY ORD.......... 06/28/2019........ GOLDMAN.....ooiriiinrississe e nsnes 270.000 2,397 XXX
868873 10 0 | SURMODICS ORD.......coriiiirriiiiereiinsieesesseisessesse s essessssesessesssssssessesssssessessssssesssessessssssenss | sossinsesessnes 06/28/2019........ GOLDMAN......comiririreirintieeise e seessenaes 60.000 2,590 XXX
87105L 10 4 | SWITCH CLA ORD.....cooiiiiieriieireieie et snees 06/28/2019........ JP MORGAN SECURITIES INC....oouvvrreiiiniiieiseieeriseiesisieessneenes 250.000 3,272 XXX
871237 10 3 | SYKES ENTERPRISES ORD.......cccovrireiniiiiiniieieiisisseiersisssienes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 160.000 4,372 XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD.. 01/01/2019........ ITGINC..oovvierreceries 189.900 8,464 XXX
87167A 10 3 [ SYNTHORX ORD....ccccevurmrrirmrrirerirnes 12/16/2019........ (LT |\ (G 40.000 2,710 XXX
872307 10 3 | TCF FINANCIAL ORD 08/01/2019........ ITGINC 335.346 16,038 XXX
87266J 10 4 | TPI COMPOSITES ORD.......cooiiiiiiieiiieiieieieiisississe s sss s esssssssssasssssssssssesssssssssesssssens | osssssesessnes 10/15/2019........ ITGINC 120.000 2,272 XXX
87266M 10 7 | TPG RE FINANCE TRUST ORD.......cccosiiiiiiiieineieieisriesissisesesiessssneenes 06/28/2019........ GOLDMAN......comiiiieiiitiseie e 210.000 4,050 XXX
87357P 10 0 | TACTILE SYSTEMS TECHNOLOGY ORD 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 70.000 3,425 XXX
87612G 10 1 |TARGA RESOURCES ORD.................... 07/01/2019........ VARIOUS ...ttt 16,200.000 632,808 XXX
87807B 10 7 | TC ENERGY ORD. A 10/10/2019 RBC CAPITAL MARKETS 2,300.000 117,557 XXX
878155 10 0 [TEAM ORD 08/14/2019........ ITGINC..ooovvrrrrereeiesrieis 125.000 2,106 XXX
87874R 10 0 | TECHTARGET ORD......coiiiiiiiiiiniiiieiseieie et sesssssesens. | evsssnesnnins 08/14/2019........ ITGINC 95.000 2,160 XXX
88160R 10 1 |TESLAORD.....ccoovvmirrrriircrrnririir 10/15/2019........ ITGINC 175.000 45212 XXX
88322Q 10 8 |TG THERAPEUTICS ORD..... 06/28/2019........ GOLDMAN.......cotviuriiiririrrintiessinssienisesesssissiens 330.000 2,854 XXX
88338N 10 7 | THERAPEUTICSMD ORD . | 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 780.000 3,321 XXX
88362T 10 3 | THERMON GROUP HOLDINGS ORD........ccovvvririreirnrirerenssisisnnsenns 06/28/2019........ GOLDMAN. ..ottt eessessnes 130.000 3,334 XXX
88642R 10 9 | TIDEWATER ORD......cooiiiiiiiieeieieiiseieesesis st sssssensens | nevsensnssnnens 10/15/2019........ ITGINC...vveeerereeies 165.000 2,558 XXX
88870R 10 2 | TIVITY HEALTH ORD.......cooieiiiiiiriieiseieeesssies s 03/08/2019........ VARIOUS ..ot 23.551 457 XXX
890110 10 9 | TOMPKINS FINANCIAL ORD.......ccvvuerireiirirrirriessiiesiesisesesssessssses 06/28/2019........ GOLDMAN 60.000 4,895 XXX
894650 10 0 | TREDEGAR ORD...... 12/16/2019 ITGINC 110.000 2,517 XXX
896095 10 6 | TRICO BANKSHRS ORD........ 06/28/2019........ GOLDMAN 110.000 4,157 XXX
896749 10 8 | TRIPLE S MANAGEMENT CL B ORD 06/28/2019........ GOLDMAN 90.000 2,146 XXX
89678F 10 0 | TRISTATE CAPITAL HOLDINGS ORD.......ccovuuierirririrmnirererisserensnnienes 10/15/2019........ ITGINC 105.000 2,269 XXX
89679E 30 0 [ TRIUMPH BANCORP ORD......coviuuiirriimieimirimniiiiessiessesssseisssssssssssssesssesesssssssssssssesssesssssssnes | sovesssenessnens 06/28/2019........ GOLDMAN.......ctveuiiiiririritiesinssiesiesessssiesiens 100.000 2,904 XXX
896818 10 1 | TRIUMPH GROUP ORD........... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 200.000 4,782 XXX
89785L 10 7 |TRUECARORD.......cc.oovvuee 12/16/2019........ ITGINC..ooovvrrrreeeieeiis 445.000 2,277 XXX
89785X 10 1 | TRUEBLUE ORD.........ccecene.. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 170.000 4,180 XXX
898202 10 6 | TRUPANION ORD......oocviiiiimiiiiiiiiciiesiiesisis i ssesesienes 08/14/2019........ ITGINC..oooveeererreirriis 120.000 3,600 XXX
898349 10 5 | TRUSTCO BANK ORD.. 08/14/2019........ ITGINC 405.000 3,106 XXX
898697 20 6 |TUCOWS ORD [ 06/28/2019........ GOLDMAN 40.000 2,440 XXX
901109 10 8 |TUTOR PERINI ORD.. 10/15/2019........ ITGINC..ooovireereneeriis 170.000 2,640 XXX
90184D 10 0 | TWIST BIOSCIENCE ORD 06/28/2019........ GOLDMAN.....comiiirieriniiteenise e seesisenees 90.000 2,610 XXX
902104 10 8 |IIVIORD 09/24/12019........ VARIOUS ..ottt 106.464 3,866 XXX
903002 10 3 |UMH PROPERTIES REIT ORD 10/15/2019........ ITGINC 150.000 2,148 XXX
90328S 50 0 |USATECHNOLOGIES ORD 06/28/2019........ GOLDMAN 250.000 1,857 XXX
90333L 20 1 |US CONCRETE ORD.......cocovvimrmririreririeernisesnssssssssssenes 06/28/2019........ GOLDMAN.... 60.000 2,981 XXX
90385V 10 7 |ULTRA CLEAN HOLDINGS ORD. 06/28/2019. GOLDMAN.... 160.000 2,227 XXX
907818 10 8 [UNION PACIFIC ORD.........cccviiieiiiiiiiiiniisiissiissiesisissssssiess e 10/15/2019........ ITGINC 545.000 89,154 XXX
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909214 30 6 |UNISYS ORD .| 06/28/2019........ GOLDMAN.... 210.000 2,041 XXX
909839 10 2 |UNITED COMMUNITY FINANCIAL ORD 08/14/2019........ ITGINC 200.000 1,943 XXX
910340 10 8 |UNITED FIRE GROUP ORD.......ccoovueieiirreiiiieeinsieesenisesessssiessessssesenseesenes 06/28/2019........ GOLDMAN.... 90.000 4,360 XXX
913017 10 9 |UNITED TECHNOLOGIES ORD........cccovviirmermiirerinrireererinenes 08/14/2019........ ITGINC 795.000 98,962 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD.........ccccrvvrvruree 08/14/2019........ ITGINC 1,210.000 296,039 XXX
913259 10 7 [UNITIL ORD..coriiiiiceiiieieieesiee et 06/28/2019........ GOLDMAN.... 60.000 3,593 XXX
913483 10 3 |UNIVERSAL ELECTRONICS ORD........oevvrermrrirnirnirerrnrinnenns 08/14/2019........ ITGINC..ooovvrrerereeieeieis 55.000 2,454 XXX
91359E 10 5 |UNVLHEALTHRTY REIT ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 3,741 XXX
915271 10 0 |UNIVEST FINANCIAL ORD 06/28/2019........ GOLDMAN......comiitiiieieiitieesi s 120.000 3,150 XXX
91544A 10 9 |UPLAND SOFTWARE ORD................ 06/28/2019........ GOLDMAN.... 90.000 4,097 XXX
917286 20 5 |URSTADT BIDDLE CL A REIT ORD......... 06/28/2019........ GOLDMAN.... 120.000 2,519 XXX
91734M 10 3 |US ECOLOGY ORD......ccoriririrreinieimrirriiesiinssiesssesessssessessssesssesessesesssenes 11/01/2019........ (LT |\ (G 80.000 5,491 XXX
918204 10 8 | VF ORD....tiiricieiece et 05/23/2019........ VARIOUS ..ot 1,345.000 39,636 XXX
919794 10 7 | VALLEY NATIONAL ORD.............. 12/02/2019........ ITGINC..ooovvrrererreirrieis 264.000 2,785 XXX
92214X 10 6 [ VAREXIMAGING ORD......cooiiiriiiiiiiiiiieisieinsieie s ssssssssss e sssssssesisssssssesssssnssenes. | sessesesessnes 03/19/2019........ ITGINC...ovvirerereeis 160.000 5,480 XXX
922417 10 0 |VEECO INSTRUMENTS ORD.......ccrtvmiiiiririireririererineereninsnees 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 200.000 2,493 XXX
92242T 10 1 [VECTRUS ORD.....ooiirriiiiiinirieiiesieseiessesissssssssessiessesssesesssseessens 06/28/2019........ GOLDMAN.... 40.000 1,622 XXX
92337F 10 7 |VERACYTE ORD... 06/28/2019. GOLDMAN.... . 190.000 5,416 XXX
923451 10 8 | VERITEX HOLDINGS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 180.000 4,687 XXX
92346J 10 8 | VERICEL ORD......ooiiiiiiiiieinieiecseie e 06/28/2019........ GOLDMAN.... 180.000 3,399 XXX
92511U 10 2 |VERRAMOBILITY CLAORD......... 10/15/2019........ ITGINC 495.000 6,939 XXX
92531L 20 7 |VERSO CL A ORD....c.cvvvirirrirrieerinsiienienessesssinsiens 10/15/2019........ ITGINC...oovrvirrrriiriieniis 150.000 1,928 XXX
92552R 40 6 |VIAD ORD . | 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 80.000 4,628 XXX
926721 10 7 [ VIEWRAY ORD.....cooviriiiiiieisiesesissiesssssesssssssssssssessesssens 06/28/2019........ GOLDMAN.....coiimiieiierisiesrssisissssisss e 290.000 2,554 XXX
92686J 10 6 | VIKING THERAPEUTICS ORD.. 06/28/2019........ GOLDMAN.... 270.000 2,240 XXX
928237 10 8 |VIRNETX HOLDING ORD 10/15/2019........ ITGINC 260.000 1,568 XXX
92826C 83 9 |VISACLA ORD 08/14/2019........ ITGINC 495.000 86,264 XXX
92828Q 10 9 |VIRTUS INVESTMENT PARTNERS ORD .| 06/28/2019. GOLDMAN 20.000 2,147 XXX
928377 10 0 |VISTA OUTDOOR ORD 10/15/2019........ ITGINC 245.000 1,553 XXX
92857F 10 7 | VOCERA COMMUNICATIONS ORD 06/28/2019........ GOLDMAN.... 130.000 4,149 XXX
92915B 10 6 | VOYAGER THERAPEUTICS ORD 06/28/2019........ GOLDMAN.... 100.000 2,721 XXX
92936U 10 9 |W P CAREY REIT ORD.....cotiiuiriiirreiiiiieisiiesiesiesesssssiee st sas s st esssesssssssssss | soesssenesnens 03/19/2019........ ITGINC 240.000 18,377 XXX
929566 10 7 |WABASH NATL ORD.....ocvuuiirriiieriiicienieierissise e sissiess e sssseenes 06/28/2019........ GOLDMAN.... 230.000 3,741 XXX
929740 10 8 [WABTEC ORD......ooriiriiiieiiieisiisiesssssesessss s esssssssssss e ssessssssesssssnes 02/14/2019........ ITGINC..ooovvrrrreeeieeiis 172.570 16,883 XXX
93627C 10 1 |WARRIOR MET COAL ORD........cccovuuner. 06/28/2019........ GOLDMAN.... 220.000 5,745 XXX
940610 10 8 | WASHINGTON TRUST BANCORP ORD.......ccoeuiiriireriiiieiiisissiesssssssessessssssesssssssssssesssssssene | ossssseessnns 06/28/2019........ GOLDMAN.... 60.000 3,130 XXX
95123P 10 6 | WEST BANCORPORATION ORD.......cccouiirerinririiniirieeiensesssiersssssiesssissenes 12/16/2019........ ITGINC.... 65.000 1,640 XXX
95790D 10 5 |WESTERN ASSET MORTGAGE CAP REIT ORD... 10/15/2019........ ITGINC.... 220.000 2,180 XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT...... 02/28/2019........ VARIOUS......oooiiiieiiees bbb 32,635.000 1,108,103 XXX
966084 20 4 |WHITESTONE REIT ORD.......ccovvvirrrrrrrirenn 06/28/2019........ GOLDMAN.... 160.000 2,030 XXX
974637 10 0 | WINNEBAGO INDS ORD........ 06/28/2019........ GOLDMAN.... 130.000 5,023 XXX
97717P 10 4 | WISDOMTREE INVESTMENTS ORD.......ccoooimiriineiereiineierseissienieennes 10/15/2019........ ITGINC.... 570.000 2,798 XXX
98139A 10 5 |[WORKIVACLAORD......cccrvrrrrrnn 03/19/2019........ ITGINC.... 120.000 5,886 XXX
981419 10 4 |WORLD ACCEPTANCE ORD........c.ccc..... 06/28/2019........ GOLDMAN.....cotiiiiiirerisieersisissss s 20.000 3,281 XXX
98421B 10 0 |XPERIORD 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 200.000 4,957 XXX
987184 10 8 | YORK WATER ORD 06/28/2019........ GOLDMAN......coiiimiiieiisiesisi s 50.000 1,786 XXX
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98973P 1 | ZIOPHARM ONCOLGY ORD. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 550.000 2,271 XXX
98974P 0 [ZIX ORD. 06/28/2019........ GOLDMAN.....coiirriiiinrisissieie e sessssiessssnes 220.000 1,999 XXX
98980G 2 |ZSCALER ORD......ccovrrrireriircireeirereeiseerenes 03/19/2019........ ITGINC 260.000 17,583 XXX
989817 1 |ZUMIEZ ORD 12/16/2019........ ITGINC 85.000 2,688 XXX
98983V 6 [ZUORA CL AORD 06/28/2019........ GOLDMAN.....ooiiiieiiiiteeie e 360.000 5,514 XXX
G0129K 4 | AIRCASTLE ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 220.000 4,677 XXX
G0177J 8 [ ALLERGAN ORD.......couuiuiriiieiiiissisesssiessesssissss bbbt ssenns 03/19/2019........ ITGINC..ooovvrrerereeieeieis 150.000 23,147 XXX
G0250X T [AMCOR ORD....viurirriiiieierieiseie et 06/11/2019........ ITGINC 1,887.000 16,635 XXX
GO037AX 1 | AMBARELLA ORD 03/19/2019........ ITGINC 130.000 5,668 XXX
G06242 4 | ATLASSIAN CL A ORD.......vviiirinerireineieiscsseesieessesssee s 03/19/2019........ ITGINC 50.000 5,642 XXX
G11196 5 | BIOHAVEN PHARMACEUTICAL HOLDING ORD 03/19/2019........ ITGINC 130.000 6,505 XXX
G1992S 9 | CISION ORD.........couverrernene 10/15/2019........ ITGINC 390.000 3,330 XXX
G36738 5 |FRESH DEL MONTE PRODUCE OROD...... C 06/28/2019........ GOLDMAN 130.000 3,503 XXX
G3922B 7 | GENPACT ORD.....ceuriviriieiieisseisesessssiesesissisesssines [ 03/19/2019........ ITGINC 160.000 5,450 XXX
G4474Y 4 | JANUS HENDERSON GROUP ORD......ccocumirireriiirirnrirerenineirenes D 08/14/2019........ ITGINC 700.000 12,478 XXX
G46408 3 |[HUDSON CL AORD.......cocvvrurrenene D 06/28/2019........ GOLDMAN 160.000 2,206 XXX
G4740B 5 | ICHOR HOLDINGS ORD 06/28/2019........ GOLDMAN.... 90.000 2,127 XXX
G5005R 7 | JAMES RIVER GROUP HOLDINGS ORD [ 06/28/2019. GOLDMAN.... 120.000 5,627 XXX
G51502 5 | JOHNSON CONTROLS INTERNATIONAL ORD D 03/19/2019........ ITGINC 530.000 19,271 XXX
G54050 2 |LAZARD CLAORD... C 10/15/2019........ ITGINC 445.000 16,750 XXX
G5494J 3 |LINDE ORD D 03/19/2019........ ITGINC 660.000 114,303 XXX
G5876H 5 | MARVELL TECHNOLOGY GROUP ORD c 06/28/2019........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 600.000 14,321 XXX
G65773 6 | NORDIC AMERICAN TANKERS ORD... [ 10/15/2019 ITGINC 605.000 2,360 XXX
G72800 8 |[PROTHENA ORD.........cccrvvrnevn [ 12/16/2019........ ITGINC 170.000 2,212 XXX
G7496G 3 | RENAISSANCERE ORD [ 06/28/2019........ JP MORGAN SECURITIES INC.....covvrriririercieeirererseiesiereesenenenes 50.000 8,900 XXX
G81075 6 | SHIP FINANCE INT ORD [ 06/28/2019........ GOLDMAN. ..ottt 340.000 4,252 XXX
G8827U 0 | THIRD POINT REINSURANCE ORD...........ooomimmirenirresriinnieeninenes ¢ 08/14/2019........ ITGINC 315.000 3,043 XXX
G9001E 2 LIBERTY LATIN AMERICA CL A ORD .| 08/14/2019. ITGINC 195.000 3,062 XXX
(G9087Q 2 | TRONOX HOLDINGS PLC............. 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 390.000 5,880 XXX
G94787 1 | WATFORD HOLDINGS ORD D 06/28/2019........ GOLDMAN 80.000 2,193 XXX
L0223L 1 | ARDAGH GROUP CL A ORD................. D 12/16/2019........ ITGINC 80.000 1,590 XXX
L72967 9 | ORION ENGINEERED CARBONS ORD D 06/28/2019........ GOLDMAN.......ctveuiiiiririritiesinssiesiesessssiesiens 250.000 5,351 XXX
L8681T 2 |SPOTIFY TECHNOLOGY ORD................ D 06/28/2019........ JP MORGAN SECURITIES INC....ccoocvrreiiririiicirrirereiseeeriesvesseneenes 500.000 73,106 XXX
M85548 1 | STRATASYS ORD.......cocvvirvrrnenn. 06/28/2019........ GOLDMAN. ..ottt ssnes 210.000 6,166 XXX
M96088 5 |UROGEN PHARMA ORD.. 06/28/2019........ GOLDMAN 70.000 2,515 XXX
N14506 4 | ELASTIC ORD . 10/15/2019........ ITGINC 190.000 16,169 XXX
P16994 2 |BANCO LATINAMERCN COM EXT CL E ORD 06/28/2019........ GOLDMAN.... 130.000 2,707 XXX
P73684 3 | ONESPAWORLD HOLDINGS ORD 06/28/2019........ GOLDMAN.... 190.000 2,944 XXX
Y0207T 0 [ ARDMORE SHIPPING ORD.......ccotiriimiiurerermiiseresssisssssssesssssss s sssssss s esssssssssessssssssssenes 10/15/2019........ ITGINC..ooovireereneeriis 140.000 1,275 XXX
Y2065G 1 | DHT HOLDINGS ORD 10/15/2019........ ITGINC 380.000 2,736 XXX
Y41053 2 | INTERNATIONAL SEAWAYS ORD.......... 10/15/2019........ ITGINC 105.000 2,611 XXX
Y7542C 0 [ SCORPIO TANKERS ORD........ D 11/14/2019........ VARIOUS....... 188.243 4,370 XXX
Y7546A 2 | SCORPIO BULKERS ORD.......couiiuiiiaieiirerieiineiesissisesesisssessseseenes D 10/15/2019........ ITGINC..oovvrerricieris 235.000 1,654 XXX
Y8565N 2 | TEEKAY TANKERS CL A ORD.. C 10/15/2019........ ITGINC 820.000 1,640 XXX
Y95308 WAVE LIFE SCIENCES ORD.... D 12/16/2019........ ITGINC 95.000 1,663 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TrABEA. .......vuuieriisiiiiiiiiieiiiis it ess st 17,178,846 XXX . 0
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Common Stocks - Industrial and Miscell (Unaffiliated) Other
31338 12 3 | FEDERAL HOME LOAN BANK 09/06/2019........ VARIOUS......oooitiiiiiiiseesi bbb innnsnnes | bonssessesssssessesssnssensesnes 10,273.000 | woovvvverrriereieieriseienens 1,027,300 XXX
41043F 20 8 |HANGER ORD 06/28/2019.. GOLDMAN. 160.000 3,063 XXX
62006@ 10 2 |MOTORISTS SERVICE CORP. 11/01/2019........ VARIOUS ...t 50,000 XXX
9199999. Total - Common Stocks - Industrial and MiSCEllane0oUS (UNGFIIAEEA) ONET...........iu oottt eisiie eettsts et ettt es st ee 1 e e ses et o828 e e s ee o8 o282 £ 8 e 8408 £ 0888 £ 28401 £ e84 E S8 L1128 428 S0 E 4S80 8 L2 E 428 £ 1S E o2 E st em et st en s antensetne nias 1,080,363 XXX e 0
Common Stocks - Parent, Subsidiaries and Affiliates Other
62006@ 10 2 [MOTORISTS SERVICE CORP........cooriiiririnrrisissisnsssssssassssssessssenas | 12/31/2019........ VARIOUS ... b 125,000 XXX
9399999. Total - Common Stocks - Parent, SUDSIAIares @Na AffIIAtES ONET. ... ... ittt sis eesess st see s e e ef e f e f 8808848 E LS E R eraes 125,000 XXX 0
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV....... 11/14/2019........ NOE AVAIIADIE. ... 22,008.468 767,281 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 06/01/2019........ ITGINC..cooiiiiiniiers s 140.000 26,418 XXX
9499999.  Total - COMMON SOCKS = IMUUI FUNGS. ........overiestisiieiieseit etttk 64404 E L8088 EEE 8L E LAkt s 793,699 XXX s 0
9799997, Total - COMMON SHOCKS = PA 3.ttt f s fE4e0E o R e f o8 0o E e o0 E R f oL EEE e 0880 E £ E S84 HEE 0 E LR E SRttt eeaes 19,177,908 XXX 0
9799998. Total - Common Stocks - SUMMANY HEM fIOM PAT 5.t eb ks oebb st s kL8088 E 0L E bbbt nes 685,395 XXX
9799999, TORAl - COMMON SHOCKS. ... tteteieetisese sttt ettt E e E o0 E R e £E1e0EoeE e s oEE £ EEoEE e o0 E SR e f oL E £ EE L E eS8 E o8 E £ E 8oL EE 080 E £ E 000 E L0ttt eeees 19,863,302 XXX 0
9899999.  Total - Preferred and COMMON STOCKS............ccciuiiiietiieiiieieicietetecectetee ettt ete et saete s s eaesessaesesessetes  eesssetesessssesassssesesassseesessssetes s seses s esetesasassessssesesessssetes e sesesessesesesseses et s seseteseseses s sesebesseses et ssetesessssetas s setebannssetessnsetesanassenaninsete  araes . 19,863,302 XXX e 0
9999999. Total - Bonds, Preferred @Nd COMMON SOCKS...............cuuuiiieiiieiireriiiieiiiseiicsiesei et ss s steiee | eebtseessetes et esee sttt ee etk E e84 R R0t s LR b et bbbt et eebs | ettsatsieeebeee s s et a s see b eenienssntnis | eonesiesiantsieessi s eresesies 213,533,157 XXX | e 316,561
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Bonds - U.S. Government
36179T 7K 5 |G2MA5398 - RMBS.... o | 1200172018, | PaYAOWN. .o | TR | 748717 | o 765,856 | woovvcene 765,158 | coovevrveerrree | oo (184A41) | oo e 16,441) | s | e 748,717 08/20/2048.
3620AD NY 4 |GN 726807 - RMBS. .. | 12/01/2019. | Paydown 5434 | ... (168) 5,269 09/15/2039.
3620C6 EG 6 |GN 749935 - RMBS. .. [12/01/2019. | Paydown...........cvvvvvmssvvvissnessiisssnniiinss | k42902 | 42202 | o AAA29 | o AATAA (2852) | oo | eeeereeees 2852 | e | e 11/15/2040.
36291E H8 7 |GN 625855 - RMBS. | 1210112019, | PaYAOWN. ..o | | 40,466 | 10,466 | v 1,461 | 10,901 | (435) | v | v 435) | | o 10,466 06/15/2035.
36291H C9 3 |GN 628396 - RMBS. .. 1 12/01/2019. | Paydown 42169 | ... 44,804 | ..............43,161 | ....... (994) 42,169 10/15/2028.
36291 W3 0 |GN 629866 - RMBS .. | 12/01/2019. | Paydown ...15,602 15660 | ... (58) 15,602 09/15/2034.
36297D K3 0 [GN 708714 - RMBS. .. | 12/01/2019. | Paydown 8,902 | ... (229) 8,673 04/15/2039.
38376G DN 7 |GNR 1018 C - CMBS.. .. | 12/01/2019. | Paydown 244643 | 256722 | 255,428 | oo ) 03/16/2051.
38376G  XT 2 |GNR 10148A C - CMBS < [ 1200172019, PAYOWN. .o | 24,480 | ............ 24,480 | ............ 25,214 24,862 | ....... ) 12/16/2050.
912810 FQ 6 |UNITED STATES TREASURY.... .| 01110/2019. | BNP Paribas 300271 | 231,975 | 264,005 | .........282881 | ... (36.965) ) 041512032,
912810 PV 4 |UNITED STATES TREASURY.... .| 0111012019, | Citigroup (SSB) 425,005 | oo 397.914 | . 430,656 | oo 438433 | oo (14.560) 01/15/2028.
912810 QP 6 | UNITED STATES TREASURY.... | 01/08/2019. | BNP Pariba 345,029 | ..o 288,445 | ... 325419 | ..ovo336,951 | oo (17,820) 02/15/2041.
912810 RA 8 |UNITED STATES TREASURY .| 01/08/2019. | BNP Paribas 410920 | oo 461567 | o 399824 | oo 431787 | oo (27.283) 02/15/2043.
912810 RR 1 |UNITED STATES TREASURY.... ..101/08/2019. | Bank of AMEriCa.........ccoverveerrirrirernninns 256,902 266,588 | ......... 282,935 | o000 293,535 | oo (12,730) 02/15/2046.
912810 RW 0 [UNITED STATES TREASURY.... .. |01/0812019. | BNP Paribas 254377 272142 253481 (9.955) 0211512047,
912810 SB 5 |UNITED STATES TREASURY... .| 01/08/2019. | BNP Paribas 247,076 | oo 256153 | ... 250,048 | oo 256,266 | oo (6.215) 02/15/2048.
912828 LA 6 |UNITED STATES TREASURY.... ..107/15/2019. | Maturity @ 100.00.........ccovverervrrnrirernrines ) 793,069 | .......... 793,069 | .......... 797,829 | ... 793,243 | ... (39,076) ..744, 07/15/2019.
912828 N7 1 |UNITED STATES TREASURY. ..101/11/2019. | BARCLAYS CAPITALINC.......cocovvvrerrrenee . 1,181,761 | ...... 1,200,953 | ...... 1,190,040 | .........1,227,097 | ... (42,443) A184,533 | oo | oo TT) | oo 27T | 3,733 | 01/15/2026.
912828 NM 8 | UNITED STATES TREASURY... -~ | 03/05/2019. | Citigroup (SSB) 1,471,468 | ... 1,451,961 | ...... 1,463,049 | .........1490,432 | ...... (93,770) | 1orreens(B,361) | v [ e 97,131) | o A 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY... | 01110/2019. | BNP Paribas 99,668 105386 98,607 @791 0715/2026.
912828 V4 9 |UNITED STATES TREASURY ......ccoevivvirrirririiranne ..101/10/2019. | BARCLAYS CAPITAL INC.... 140,075 146,406 139,655 | voovvvvrrr 146,257 | oo (6,556) 1 01/15/2027.
938782 GP 8 |WASHINGTON D C MET AREA TRAN AUTH . 101/16/2019. | BARCLAYS CAPITAL INC....
eross i 846,315 | oo 750,000 | ....... 832,965 | ..ooocnn 832,641 |....... (393) (L)) [ 832,248 | oo | e 14,067 | ... 14,067 | ........ 3,125 | 07/01/2043.
0599999. Total - Bonds - U.S. GOVEMMENE....oocvvessvvrssssnsssssssssssssssssssssssinsss ssissessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | 7,914,246 | ...... 7,764,869 | ... 7,906,888 | ......... 8,071,149 | ....(312,165) | ........ (45,277) 0 (357,442) 0] 7,713,744 | . 0...200,502 | ....... 200502 | ....... 84,031 | XXX
Bonds - U.S. States, Territories and Possessions
25476F VD 7 |DISTRICT COLUMBIA.... ..101/16/2019. | PERSHING DIV OF DLJ SEC LNDING.... 534,835 | .......... 500,000 | ......... 540,850 (181) (181) 06/01/2033.
57582R EH 5 |MASSACHUSETTS ST... ..101/16/2019. | MORGAN STANLEY CO.......cocovvrrrrrerenee ..560,445 500,000 | . 567,980 (306) (306) 07/01/2037.
68609T DC 9 |OREGON ST....oiiiiieeisieceeeeeeee e .| 01/16/2019. | BAIRD, ROBERT W., & COMPANY IN.... | 998,600 | ....... 1,000,000 | ... 1,000,000 | vovvvrrs. 1,000,000 | oo oo 0 . 11,000,000 06/01/2042.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ...v..vvvssivvsssvrsss wvvssissessisssssssessissssssssssssssssssssssssssssssssssssssssssssnes | 2,093,880 | ... 2,000,000 | ... 2,108,830 (487) 0 (487) 0] 2,083,339 XXX
Bonds - U.S. Political Subdivisions of States
181059 KA 3 | CLARK CNTY NEV SCHDIST... - | 061712015, | Maturity @ 100.00.... 4,605,000 | ......4,605,000 | ......4,706,356 4,743,150 [ I 47431450 | | (138,150) | ... (138,150) | ....103,613 | 06/15/2019.
23223P  CC 9 | CUYAHOGA CNTY OHIO - | 12/01/2019. | Call @ 100.00 1,835,000 835,000 | ......1,934,824 1,889,965 ~.(54,965) | .. 1,835,000 1,750 | 12/01/2022.
262633 EY 2 |DUPAGE CNTY ILL..ooovivsvssssnsnssinsnsins | 12/04/2019. | Call @ 100.00... 190,000 | ......... 190,000 | ......... 209,359 | ............. 192,721 (1,332) 191,389 20,067 | 01/01/2021.
736679 RD 5 |PORTLAND ORE - | 11/01/2019. | Call @ 100.00... 100,000 | ..oovree 100,000 | ..o 106,307 | wvovvvvres 100,000 [ evvvcvvrrscrern [ corssirresiernes (LN ISP I 100,000 [ eovvernvrrseeres | cnvrrsmmnnssnees | reveesnernsne 0 | v 4,121 | 06/01/2027.
799038 GG 3 | SAN MATEO CNTY CALIF CMNTY COLLEGE . 101/25/2019. | WELLS FARGO BANK, N.A/SIG.............
DIST 325,920 | ... 500,000 | .o 318,795 332,385 | ... 773 773 09/01/2032.
812626 5J 4 |SEATTLE WASH......oooiivieriscerreseres ..101/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... 520,520 | oo 500,000 | ......... 512,885 508,779 | ... (94) (94) 12/01/2038.
937440 FH 3 |WASHINGTON CLACKAMAS & YAMHILL CNTYS]|.. | 01/25/2019. | RAYMOND JAMES & ASSOCIATES.......
ORE L e 165,750 | . 500,000 | ........ 161,35 | 167,360 | . 539 530 | o | 167,900 06/15/2045.
937440 FK 6 |WASHINGTON CLACKAMAS & YAMHILL CNTYS]|.. | 01/25/2019. | RAYMOND JAMES & ASSOCIATES.......
ORE 152,00 | ... 500,000 | ........ 147,690 L A53213 | ... 496 496 153710 06/15/2047.
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937440 FL 4 |WASHINGTON CLACKAMAS & YAMHILL CNTYS]|.. | 01/25/2019. | RAYMOND JAMES & ASSOCIATES.......
oRE 0 145,550 | ......... 500,000 | .......... 141,255 | oo 146,550 |....... 476 YT R [FON 147,026 | ..o [ s (1,476) | voovvovve (1476) | oo 06/15/2048.
2499999, Total - Bonds - U.S. Political Subdivisions of SaIes.......c.vvwvssrsinsinss it | 8,039,790 | ...... 9,230,000 | ... 8,238,826 | .......... 8,234,124 | oo 0] (54,106) | ..o [ [CIR10)) — [ 8,180,018 | .o 0 [..(140,228) | .....(140,228) | ...222,772 | XXX
Bonds - U.S. Special Revenue and Special Assessment
01179R  NF 6 |ALASKA MUN BD BK ALASKA MUN BD BK AUTH| .. | 02/14/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | o 506,755 | ... 500,000 | ... 509,345 | ........... 508,296 .. (159) (159) 10/01/2044.
047870 NE 6 |ATLANTAGAWTR & WASTEWTRREV.... | 01716/2019. | BARCLAYS CAPITALINC...oovvvevccns |, 1,946,420 | ... 1,750,000 | ....... 2,015,058 | ......... 1,932,257 [ coovereeeeere | o (1,225) (1,225) 11/01/2040.
047870 NF 3 |ATLANTA GAWTR & WASTEWTR REV.... | 01/16/2019. | GOLDMAN . 554,310 | ....... 500,000 | ......... 558,785 | ...........539,932 | ...... (265) (265) 11/01/2043.
050589 NP 1 [AUBURN UNIV ALA GEN FEEREV..........cccco....... ..102/11/2019. | PERSHING DIV OF DLJ SEC LNDING.... . 694,506 | ........ 650,000 | .......... 687,076 | oo 684,049 |....... (484) (484) 06/01/2033.
072024 VP 4 |BAY AREA TOLL AUTH CALIF TOLL BRDG REV |.. | 01/25/2019. | JANNEY MONTGOMERY SCOTT INC.... . 509,905 | .......... 500,000 | ......... 532,305 | .... 528.403 | ... (232) (232) 04/01/2042.
084213 AL 1 |BERKELEY CNTY SC UTILREV....ccocoovirevirviires .. [ 02/15/2019. | PERSHING DIV OF DLJ SEC LNDING.... | . 564,370 | .......... 500,000 | ........ 618,605 | oo 555474 | oo | o (1,645) (1,645) 06/01/2024.
117569 JS 3 |BRYAN TEX ELEC SYS REV.. ..| 01/16/2019. | PERSHING DIV OF DLJ SEC LNDING.... o 1,005,039 | oo 860,000 | ....... 983,066 982612 | ... (594) (594) 07/01/2030.
13077D AR 3 | CALIFORNIA ST UNIV REV.... .| |01116/2019. | JANNEY MONTGOMERY SCOTT INC.... 590,710 500,000 | ... 588,800 | .........574.830 | ... (373) (373) 11/01/2032.
153476 DC 7 |CENTRAL FLA EXPWY AUTH SR LIEN REV....... ..101/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. | 761,783 | 1o 750,000 | .. 779,843 | v 777,367 | ... (216) 216 o | o T77151 | o (15,368)| ......(15,368) | .....17,333 | 07/01/2041.
15504R  GC 7 |CENTRAL PUGET SOUND WASH REGL TRAN | .. | 01/16/2019. | JANNEY MONTGOMERY SCOTT INC....
AUTH L | 537,310 | covveeee 500,000 | .......... 520,300 | .covrrren 514,432 | ....... (88) (€127 OO IR 514,344 | .o | e 22,966 | ......... 22,966 | ........ 4,278 | 11/01/2033.
15567R  BH 5 |CENTRAL UTAH WTR CONSERVANCY DIST ..101/16/2019. | BARCLAYS CAPITALINC......cocovvverrrinee
WTR RE . . 594,615 | ... 500,000 | ... 59,955 590728 ... (431) (431) 10012031,
222102 AA 3 |COULEE MED FNDTN WASH REV................... [ 12/03/2019. | Call @ 100.00......ooe ) A 15,000 | oo 15,000 | oo 15,000 | oo 415,000 | oo | 0 415000 0412012036
25484) CX 6 |DISTRICT COLUMBIA UNIV REV.......cccoomivuninaae .1 01/16/2019. | UBS FINANCIAL SERVICES INC 580,575 500,000 | ......... 577,185 | .... 564,756 | ... (321) [<72) ) N B 564,435 04/01/2031.
283506 LC 5 |ELPASOCNTY TEX CMNTY COLLEGE DIST ..101/17/2019. | RBC CAPITAL MARKETS
RV i 524,840 525,660 (182) oo | o 525,478 04/01/2034.
3128M1 Q7 7 |FH G12378 - RMBS.......ccovriiiiriirieienienienes .| 09/01/2019. | VARIOUS . N 7.496 7,433 63 7,496 09/01/2021.
3128MA BS 7 |FH GO7849 - RMBS...ooooovvrsrrssressirssns - | 07/01/2018. | VARIOUS . . 765238 | oo TITATT | 0o 767,207 | o 767,319 (2,081) | oo | e 765,238 05/01/2044.
3128MC  JK 2 |FH G13666 - RMBS | 09/01/2019. | VARIOUS ) _ 95215 (668) 09/01/2024.
3128MJ Q9 4 |FH GO8479 - RMBS.......coocveieririeiercisnirnes ..| 08/01/2019. | VARIOUS . . 771,452 | oo 749912 | oo TT4753 | oo 775,138 (3,685) 03/01/2042.
3128MJ  S4 3 |FH G08538 - RMBS . | 08101/2019. | vARIOUS 56274 | soaoas | 526,948 | ......... 526,691 @) 07/101/2043.
3126MJ S8 4 |FH G08542- RMBS .| 08/01/2019. | VARIOUS o 8T5T46 | ... 901,744 911,367 (6,635) 08/01/2043.
3128P8  E8 0 |FHC91959 - RMBS. | 07/01/2018. | Paydown . | 14915544 | 15,385,136 | .....14,870,696 | ........14,870,979 34,348 11/01/2037.
3128P8  GX 3 |FH C92014 - RMBS. - | 07M7/2019. | VARIOUS . | 9877175 | ...9,736,700 | .....0,896,452 | ......... 9,895,936 [ .o | oorn(18,769) [ [ (LR (D) po— 09/01/2038.
3128PP  6C 2 |FHJ10867 - ..109/01/2019. | VARIOUS 20,634 (7 09/01/2024.
3128PP H4 8 |FHJ10251- .. 0910112019, | VARIOUS...o. oo || tesea | 4708 | . 16872 | . 16,808 55 071012024,
3128PP H5 5 |FHJ10252- .| 09/01/2019. | VARIOUS 65,750 186 07/01/2024.
3126PP HZ 9 |FHJ10248- .| 09/01/2019. | VARIOUS 3339 1) 071012024,
3128PP WM 1 |FH J10652 - .. [08/01/2019. | VARIOUS.........cooevvrvvesmrvvisinsersisssnininss |l 941368 | 239103 | 245003 | oo 241,995 (627) 10/01/2024.
3128PQ  E9 8 |FHJ11060 - ..109/01/2019. | VARIOUS 88,040 (454) 10/01/2024.
31292S  AF 7 |FH C09006 - .. [08/01/2019. | VARIOUS..........ooovvvvviimmseriisssnivsiisssenens | L 4515470 | ... 1.467.222 | .. 1,523,847 1,522,410 (6,940) 07/01/2042.
312928 AH 3 |FH C09008 - | 08/01/2019. | VARIOUS . 1,080,006 | ...... 1,116,718 1,115,619 (4,190) 08/01/2042.
312045 V5 4 |FHA96936 - - | 08/01/2019. | VARIOUS . | 198,184 | 189,262 | ... 199,020 (1,807) 02/01/2041.
313MWR K2 0 |FHZJ1213 - .. | 12/01/2019. | Paydown 12,616 (646) 02/01/2041.
331X4 25 3 |FHZK1685- .. [ 1210112019, | Paydown 0) 071012024
3131X4 2T 1 |FH ZK1686 - . [ 12/01/2019. Paydown 15 07/01/2024.
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3131X4 2U 8 |FHZK1687 - .. | 12/01/2019. | Paydown 3,869 | oo 3,869 | ovvrrrrn3,832 | oo [ e 29 29 3,869 07/01/2024.
3131X5 AP 7 |FHZK1814- .. [ 12/01/2019. | Paydown (194) 10/01/2024.
3131X5 B4 3 |FHZK1859- .. [ 12/01/2019. | Paydown (35) 09/01/2024.
3131X5 D3 3 |FHZK1922- .. | 12/01/2019. | Paydown (204) 10/01/2024.
3131XJ S5 2 |FHZL3240- .. [ 12/01/2019. | Paydown (3,362) 06/01/2042.
3131XM FM 2 |FHZL5572- .. [ 12/01/2019. | Paydown (4,576) 04/01/2043.
3131XN 6U 2 |FHZL7183- .. [ 12/01/2019. | Paydown (494) 10/01/2043.
3131XP DV 7 |FHZL7316- .. [ 12/01/2019. | Paydown (4,162) 11/01/2043.
3131XQ  TK 2 |FHZL8654 - .| 12/01/2019. | Paydown } 1 (1,850) 11/01/2044.
3131XR BB 9 |FHZL9034 - .. 1210172019, | Paydown..........crvrvvveveeeevssssmecenvcieiens | 41,688 (1,796) 02/01/2045.
31329) PV 3 |FHZA1336- .. [ 12/01/2019. | Paydown 82120 (2,829) 07/01/2042.
31329 PX 9 |FHZA1338- - 12101/2019. | Paydown......cccccccocvvvvvesssssesivernvnnnssssssien | 53,534 (1,604) 08/01/2042.
31320K XH 2 |FHZA2480 - .| 12/01/2019. | Paydown B . 1,618,682 64,166 11/01/2037.
31329K YU 2 |FHZA2523 - | 12/01/2019. | Paydown . . 1,370,165 | ......1,370,165 | ......1,392,645 | ....covveorrrrrreierernns | wevrnrereriinnnnne | eeereee(20,822) | o [ v (20,822) | ccovvvvevrriennn 09/01/2038.
3132A4 6K 9 |FHZS4474 - .. | 12/01/2019. | Paydown (1,451) 03/01/2042.
3132A4 PW 2 |FH ZS4037 - .. [ 12/01/2019. | Paydown (1,898) 05/01/2044.
3132A5 A4 7 |FHZS4527 - .. [ 12/01/2019. | Paydown (2,479) 08/01/2043.
3132A5 AY 1 |FHZS4523- .. [ 12/01/2019. | Paydown (129) 07/01/2043.
3132A5 XA 8 |FHZS5173- .. [ 12/01/2019. | Paydown 15 09/01/2021.
313246 TF 0 |FHZS5950 - .. | 12/01/2019. | Paydown (186) 09/01/2024.
3132GU KM 5 |FH Q09000 - RMBS .. | 08/01/2019. | VARIOUS 191,210 | .......1,244,070 (8,498) 06/01/2042.
3132HM ZZ 7 |FH Q11660 - RMBS .. [ 12/01/2019. | Paydown . . 106,704 | .......... 106,704 | ......... 110,922 (3,858) 10/01/2042.
313208 UR 9 |FH Q17391 - RMBS.....ccoovooerrrirrnrrreiiresennriiieens .. | 08/01/2019. | VARIOUS . ) 1,404,891 | ...... 1,360,108 | ..... 1,417,488 ) 04/01/2043.
3132JP P9 7 |FH Q22248 - RMBS .. | 08/01/2019. | VARIOUS . . 115,463 | oo 110,400 | ..oooo.. 116,076 ) 10/01/2043.
3132JQ F6 2 |FH Q22889 - RMBS - 08/01/2019. | VARIOUS........ovvvvvirininivinivininininnnininnneeeeec | 674,515 | .......... 638,460 | .......... 675,770 ) 11/01/2043.
3132L5 SE 4 |FH V80517 - RMBS .. | 12/01/2019. | Paydown 357,811 357,811 378,330 )| .. 10/01/2043.
3132M9  5A 8 |FH Q29241 - RMBS .. | 1210172019, | PaydOown..........ovvvvvvveveeersessssennvsicciiiisss | 503,832 | coo.... 503,832 | v 538,707 ) .. . 10/01/2044.
3132MA CR 0 |FH Q29380 - RMBS.....ccoooovvmmivrriirmrirrssinnes - 08/01/2019. | VARIOUS . . 316,987 | ......... 297,948 | ........ 316,174 (4,838) 316,987 | oo | e | o0 | 7,485 | 11/01/2044.
3132QM  LQ 2 |FH Q31234 -RMBS...ococccvivrmirriirnsivessiens | 09/01/2019. | VARIOUS . . 1,245955 | ....... 1,197,827 | ... 1,256,618 | ..o ,258,947 | oo | oeeeeen(12,992) | e | e (12,992) | oo 21 TR DO IR ) I B 28,333 | 02/01/2045.
3132QU 3B 7 |FH Q37993 - RMBS - | 12/01/2018. | Paydown 353,405 353,405 | ......... 376,431 | oo 371758 | oo | eeren(24,353) [ s [ o (24,353) [ covvcerrrcinns 5,104 | 12/01/2045.
3136AC U5 8 |FNR1315E EP - CMO/RMBS........ccoovvvvirrrrirnnens .. [ 12/01/2019. | Paydown 205,331 205,331 | .......... 213,416 | e (6,029) 08/25/2042.
3136AE  ZQ 3 |FNR 1356B P - CMO/RMBS.... . 1210172019, | PaYOWN. ...ccccovvvvvvvvvveveennsssssnrsvnveneisssss [ 778434 | o 778434 | o 769134 | 769,983 8,184 06/25/2043.
3136AF Y8 1 |FNR 1389A PA - CMO/RMBS. .. [ 12/01/2019. | Paydown 68,674 (1,942) 02/25/2043.
3137AC P37 |FHR 3879F NW - CMO/RMBS.... .. [ 12/01/2019. | Paydown 20,242 (445) 09/15/2040.
3137B4 Z5 8 |FHR4261B PA- CMO/RMBS. .. [ 12/01/2019. | Paydown .132173 (2,268) 07/15/2032.
3137B8 PP 6 |FHR 4322A PA - CMO/RMBS. ... | .. [ 12/01/2019. | Paydown (3,520) 03/15/2044.
3137B9 BZ 7 |FHMSKFO3A-CMBS.......ooovvieerererneirerninien .. | 12/25/2019. | Paydown 0 01/25/2021.
31385X NF 0 |FN 555790 - RMBS .. [ 12/01/2019. | Paydown (2,060) 10/01/2033.
3138EN  7M 5 |FN AL6299 - RMBS | 12/01/2019. | Paydown 221,561 221,561 | ..o 234,335 | oo 234,861 | oo | eerene(13,300) | s [ e (13,300) | covvvvevrvrrinnnn 01/01/2045.
3138EN WV 7 |FNALB059 - RMBS...........cooommmimrnrrerrreviirinissnnneees .. | 12101/2019. | Paydown 698,099 698,099 | ......... 721,283 | coovierrsr 722,306 | oo | eeens(24,207) | o [ oo (24,207) | coovvvvevevenen. 11/01/2044.
3138EN WX 3 |FNALBOBT - RMBS.........ccooommmirrmrrcrrvevecrinisnnnenees + | 12/01/2019. | PaydOWN.....vovvvevevevrvvvvvvsssssssssssssssssssssssnnns | 99,277 | v 99,277 | v 102,736 (3,354) 11/01/2044.
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3138WG EZ 3 |FNAS6451- RMBS [ 1200172018, | PaYAOWN. s | 152,749 | ... 152,749 | ... 159,682 (6,507) VN I 2,480 | 01/01/2046.
3138WH RL 8 |FN AS7690 - RMBS .| 12101/2019. | Paydown o B35,412 | 635,412 | oo 638,390 | ... (2,978) 08/01/2046.
3138WH XR 8 |FN AS7887 - RMBS - | 12/01/2019. | Paydown 309,025 | ......... 309,025 | ......... 303,676 5,381 09/01/2041.
3138WK  3E 3 |FN AS9796 - RMBS .| 12101/2019. | Paydown . N — 2,030,747 | ....... 2,030,747 | ....... 2,034,554 |... (3,808) 06/01/2047.
3138WT  UT 1 |FNAT5993 - RMBS........coiiiiimirnrrvivsiiissssssssnnininns - | 12/01/2019. | PaydOWN......ovvvevevvvvevevvvnvvvnvsvnvsvsssssssssssenns | 439,580 | ......... 439,580 | .......... 432,019 | cccoovo. 431,870 | oo 7,710 05/01/2043.
31381 3L 7 |FNAX0802-RMBS .| 12/01/2019. | Paydown . 19786 | 49786 | 20,837 | ... 21191 [ (1,405) 10/01/2044.
3138Y6 MY 7 |FNAX4874 - RMBS .| 12/01/2019. | Paydown . . 154,825 | .........154,825 | ......... 164,114 | oo E(o7X: o2 (8,044) 12/01/2044.
3138YE 5V 5 |FNAY1759-RMBS o [ 1200172019, | PRYAOWN..ovvorsoesssessssessssessssessnn | 181,792 185,456 | .oovve 185,604 | .oovvcccrvernn (3,812) 02/01/2045.
31390U MU 7 |FN656571- RMBS .| 12101/2019. | Paydown 3701 | ... L.3710 3817 | (17) 3,701 05/01/2033.
31402H Z2 0 |FN729861-RMBS - [ 1210172019, | PaYAOWN.....ccccoesvveensssssne | 14,007 | ..o 14,007 | ..oorne. 14,538 | oo 14,495 | ... (398) | coovvrrerrrvvevennes | cerrereniirinnns 14,097 11/01/2033.
31402R AD 1 |FN 735404 - RMBS . [ 12/01/2019. | Paydown.....cc.ccccovcveecrscevcmcsscciecrscii | [ 4222 | 4222 4184 | ... 44 4222 04/01/2020.
314030 YB 9 |FN 746006 - RMBS .| 12101/2019. | Paydown........ccccccccrvverevecevcviciinccneeeeens | L et 463 | 46902 | T2 — (1,258 12/01/2033.
31405Q AX 6 |FN 795722 -RMBS .| 12101/2019. | Paydown 6,570 | ....... 10/01/2034.
3140FP C9 8 |FNBE3695- RMBS .. | 12101/2019. | Paydown . 183,851 | oo | e 06/01/2047.
3140GY GZ 6 |FNBH9215-RMBS.... .| 12/01/2019. | Paydown 105,260 | .......... 108,039 | ... 01/01/2048.
3140H5 AW 1 |FN BJ3620 - RMBS .| 12/01/2019. | Paydown 117,446 123,263 01/01/2048.
3140JQ TE 3 [FNBN7748-RMBS.... . 12/01/2019. | Paydown . . 09/01/2049.
314009 NW 9 |FN CA2204 -RMBS.... .| 12101/2019. | Paydown . . 1,878,562 | ....... 1,878,562 | ....... 1,955,172 08/01/2048.
3140QA NN 6 |FN CA3096 - RMBS.........ccoovrermrrermerirrnreinrrinnns .. [ 12/01/2019. | Paydown . . 1,127,126 | ....... 1,127,126 | ....... 1,181,633 | oo | eoveeeneeerennies | ereeeen(B8,507) | oo | oo d( B850 | oo | oo 127,426 | e | oo O) | oo (O) | 26,137 |02/01/2049.
3140X4 M4 5 |FNFM1278 - RMBS .| 12/01/2019. | Paydown 216,936 1,432 | 07/01/2034.
3140X4 ZN 9 |FNFM1648 - RMBS .| 12/01/2019. | Paydown ...49,615 01/01/2033.
31410L UV 2 |FN 890796 - RMBS .| 12101/2019. | Paydown 223.760 12/01/2045.
314120 AJ 9 |FN 934809 - RMBS .| 12/01/2019. | Paydown 03/01/2024.
31414R  PK 5 |FN 973926 - RMBS .| 12/01/2019. | Paydown 05/01/2038.
31416X FA 3 |FNAB1960 - RMBS . [ 121012019, | PaydOWN...ccccccccvvsvcrmvssssrmmssssmnesne | | egoagg | sggse | o787 | 72,700 | 12/01/2040.
31418V KJ 0 [FNAD7496 - RMBS........ccovviirerierniseierinins .. | 12/01/2019. | Paydown 7172 01/01/2026.
36106Q AX 7 |FUQUAY-VARINAN C COMBINED UTILS REV... |.. | 01/16/2019.| MORGAN STANLEY CO.. e | 001,382,057 | ... 1,225,000 | ..o...1,435.565 | oooovrros A 411,051 | oo 04/01/2040.
407287 MG 3 |HAMILTON CNTY OHIO SALES TAX......coorrrrene. .. | 02/14/2019. | PNC CAPITAL MKTS 668,969 | ... 625,000 | ... 704,350 | ...o.o...688,132 | ... 12/01/2032.
447168 KL 8 |HUNTSVILLE ALAWTR SYS REV.. .| 02/14/2019. | PERSHING DIV OF DLJ SEC LNDING.... | ) 532,830 | ... 500,000 | ... 526,250 | ...o..o..... 518,089 | ... 11/01/2032.
45470R DS 2 |INDIANA FIN AUTH HWY REV... .. | 02/14/2019. | FIRST TENNESSEE CAPITAL MARKET. | _ ) 877,658 | ... 750,000 | ... 003,758 | oo 886,542 | oo 06/01/2035.
45470R DU 7 |INDIANA FIN AUTH HWY REV... .| 01/16/2019. | BARCLAYS CAPITAL INC.....coorrrecrrrcens . i 579,035 | oo 500,000 | ... 600,035 | ............588,862 | ...... 06/01/2037.
45506D  YY 5 |INDIANA ST FIN AUTH REV........ccovvvrmvrrecniiiecen ..| 01/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. . TT0,565 | ........750,000 796515 | v TIONA | (354) (354) 08/01/2041.
495289 X9 6 |KING CNTY WASH SWR REV. ..| 01/16/2019. | DAVIDSON (D.A.) & CO. INC.................. . . 878,085 | .......... 790,000 | ......... 893,253 | .............858,518 ... (488) (488) A . 07/01/2040.
517039 TU 7 |LAREDO TEX WTRWKS SWR SYSREV.............|.. | 01/25/2019. |PERSHING DIV OF DLJ SECLNDING.... | | 662,136 | .......... 650,000 | .......... 665,496 | ............. 664,208 |...... (134) (134) | oo | e 664,074 | oo | e (1,939) | oo (1,939)| ....... 10,689 | 03/01/2041.
575579 LL 9 |MASSACHUSETTS BAY TRANSN AUTH MASS |..|01/16/2019. | RAYMOND JAMES & ASSOCIATES.......
SAE L e 640,900 | ... 500,000 | ... 618,810 | 1o 597,502 | ... (298) (298) | o | o 597,204 | oo | 43,696 | ... 43,696 | .....14,365 | 07/01/2031.
576000 RB 1 |MASSACHUSETTS ST SCH BLDG AUTH ..| 01/25/2019. | WELLS FARGO BANK, NA/SIG............
DEDICATED | 521,545 | ......... 500,000 | ......... 510,025 | oo 506,707 |...... (76) 1)) [P D 506,631 | oo | o 14,914 | ... 14,914 | .....10,778 | 01/15/2036.
576000 RF 2 |MASSACHUSETTS ST SCH BLDG AUTH ..| 01/25/2019. | MERRILL LYNCH PIERCE FENNER &
DEDICATED SMITH INC. . 5175 | o 500,000 | ........ 501,565 | .0 501,079 | .o (12) (12) 01/15/2040.
590545 WC 9 |MESAARIZUTIL SYSREV.....ccoooccccmerrrrssssiriins .. | 02/14/2019. | PERSHING DIV OF DLJ SEC LNDING.... 1,085,590 000,000 1,077,360 | ..........1,060,851 | ..... (985) (985) 07/01/2031.
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59261A QB 6 |METROPOLITAN TRANSN AUTHNY .. | 01/16/2019. | BARCLAYS CAPITAL INC........cevoerreenee
DEDICATEDT 2,310,860 | ......2,000,000 | .....2,405.220 | ... 2,369,370 | oo | (1,630) (1630) | oo | o 2367740 | oo | (56,881) | ....(56,881) | .....17,500 | 11/15/2031.
59333P  R7 5 |MIAMI-DADE CNTY FLA AVIATION REV............ | 02/14/2019. | UBS FINANCIAL SERVICES INC..ooccocos | | s 1,372,388 | ... 1,250,000 | ... 1,341,780 | oo 1,315,051 | oo | o (1,128) [CRD2:)) [ B 1,313,922 [ oo | o 58,465 | ....... 58,465 | ...... 23,958 | 10/01/2038.
64972G NE 0 |NEW YORKNY CITY MUN WTR FIN AUTH .. | 01/16/2019. | MORGAN STANLEY CO.....cceovvevrrrrerrnnn
WIR& L | 858,248 | ........ 750,000 | ... 847,373 | .o 846,533 | ... (498) (498) 06/15/2047.
665250 CQ 7 [NORTHERN ILLMUNPWRAGY PWRPROJ |.. |02006/2019. | PERSHING DIV OF DLJ SEC LNDING... 520415 | o N 55670 | ........545.260 | ... (538) (538) 12/01/2031.
67756D JY 3 |OHIO ST HIGHER EDL FAC COMMN REV.......... ..| 01/16/2019. | UBS FINANCIAL SERVICES INC I T B 563,635 | ......... 500,000 | ......... 558,520 | oo 548,917 | ....... (252) (259) 12/01/2040.
679111 XX 7 |OKLAHOMA ST TPK AUTH TPKREV............... .| 01/16/2019. | WELLS FARGO BANK, NA/SIG............ 1,032,040 | . 1,000,000 | . 1.078.560 | oo 1,070,637 | oo (370) (370) 01/01/2042.
679111 YK 4 |OKLAHOMA ST TPK AUTH TPK REV. ..| 01/16/2019. | PERSHING DIV OF DLJ SEC LNDING.... . 551,690 | .......... 500,000 | ......... 538,960 538648 | ... (203) (203) ol 13,246 | ......... 13,246 | ....... 10,944 | 01/01/2029.
682001 ET 5 |OMAHA PUB PWR DIST NEB ELEC REV.. ..101/16/2019. | RBC CAPITAL MARKETS......c.cocovvvrerine . . 557,935 | ........ 500,000 | ......... 563,135 | oo 542,772 | ... (291) (291) R 15,453 | oo 15,453 | ...... 11,597 | 02/01/2043.
696543 PP 6 |PALM BEACH CNTY FLA PUB IMPT REV.......... .. | 01/1612019. | FIRST TENNESSEE CAPITAL MARKET. | _ . 531405 | oo 500,000 | ... 514,960 | oo 510471 | o (64) (64) 11/01/2033.
70917S S8 7 |PENNSYLVANIA ST HIGHER EDL FACS AUTH | .. | 01/16/2019. | MORGAN STANLEY CO......c.cccorvvrrernrrnns
REV 553,440 | oo 500,000 | ......... 568,095 | ....oco0.0r.. 561,688 | ..o (284) (L)) I DR 561,404 | oo | v (7.964) | ......... (7,964) | .....10,625 | 08/15/2047.
71884A  ZF 9 |PHOENIX ARIZ CIVIC IMPT CORP EXCISE TAX. |... | 01/16/2019. |RBC CAPITAL MARKETS........occoooervvrn 562,715 | oo 500,000 | ......... 561,885 | oo 542,378 |...... (275) (20 [ B 542403 | voorereerers | e 20,612 | oo 20,612 | ...... 13,681 | 07/01/2041.
795576  FU 6 |SALTLAKE CITY UTAH ARPTREV.....oooccvvvcee | 02/01/2019. | PERSHING DIV OF DLJ SECLNDING.... | | .. 561,935 | ......... 500,000 | .......... 588,185 | ... 577,781 | ....... (786) (786) ..576,995 o] 100(15,060) | ....... (15,060) | .......14,861 | 07/01/2035.
795576 FV 4 | SALT LAKE CITY UTAH ARPT REV.....ooovvvcvccnns .. | 01/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... 835,185 | oocen. 750,000 | ....c.o..s 880,178 | ... 864,841 |....... (927) (927) rrrernnnnnn863,914 | ... o | (28,729 | ... (28,729) | ....... 21,667 | 07/01/2036.
864784 EW 9 |SUFFOLKCNTYN'Y WTR AUTH WTRWKS REV | .. | 01/16/2019. | BARCLAYS CAPITAL INC.... N I B 812,160 | ... 750,000 | ... 803,438 | ..o 787,651 |...... (249) 121 IS 787,402 [ oo | 24,758 | oo 24,758 | . 3,917 | 06/01/2031.
875301 GL 1 |TAMPA-HILLSBOROUGH COUNTY .. 1 01/25/2019. | MERRILL LYNCH PIERCE FENNER &
EXPRESSWAY AUT SMITHING. i 509,035 | ... 500,000 | ... 518,105 | oo 516,789 | ... (116) (6) | o o 516,673 | oo | o (7,638) | oo (7,638) | .....11,556 | 07/01/2042.
880461 SB 5 | TENNESSEE HSG DEV AGY RESIDENTIAL FIN | .. |09/01/2019. | Call @ 100.00.........ccevvrererererrerrrerernnins
PR 10,000 ..9,888 2 07/01/2040.
89602N E8 3 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS.. |.. | 02/15/2019. | OPPENHEIMER & CO. INC..ooooee | | opeges | 500000 | ... 615,370 (1,578) 111512024,
900680 BC 2 |TUSCALOOSA CNTY ALA BRD ED SPL TAX .. | 01/16/2019. | PERSHING DIV OF DLJ SEC LNDING....
seHw i 569,060 | ... 500,000 | ... 580,795 (348) 02/01/2035.
900680 BD 0 |TUSCALOOSA CNTY ALA BRD ED SPL TAX .. | 01/16/2019. | FIRST TENNESSEE CAPITAL MARKET.
SCHW . . 567,110 | oo 500,000 | ... 579,890 (344) 02/01/2036.
914046 WH 6 |[UNIVERSITY ALASKA UNIVREVS..........ccoeevene. .. 1 08/12/2019. | RBC CAPITAL MARKETS.......cccoevvivernee . 536,330 | c...... 500,000 | .......... 619,735 (8,643) 10/01/2024.
914119 B8 4 [UNIVERSITY CINCINNATI OHIO GEN RCPTS.... | . | 02/15/2019. | PERSHING DIV OF DLJ SEC LNDING.... . 581,540 | ..o 500,000 | ........ 609,500 (1.479) 06/01/2025.
914378 MC 5 |UNIVERSITY KY GEN RCPTS......cc.ccevvvviieiniin ..| 01/16/2019. | PERSHING DIV OF DLJ SEC LNDING.... o 2,578,840 | ... 2,395,000 | ... 2,536,856 (801) 10/01/2030.
915200 XU 8 |UNIVERSITY VT & ST AGRIC COLLEGE............. .. | 01/25/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 511,930 | oo 500,000 | ... 514,750 (116) 10/01/2043,
92812U K5 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - | .. | 12/01/2019. | Paydown
R i 106,202 | .......... 106,202 | .......... 106,202 (0) 04/25/2042.
92818M AS 9 |VIRGINIA ST RES AUTH INFRASTRUCTURE ..101/16/2019. | CREWS & ASSOCIATES, INC........c.cvvvne.
REV . . 536,630 | ... 500,000 | v 552,280 (228) 11101/2033.
940839 CF 8 |WASHOE CNTY NEV HWY REV. .1 02/01/2019. | Call @ 100.00........c.rervrererrirriirrireiiens . . 500,000 | ......... 500,000 | ......... 528,365 (466) 02/01/2043.
944514 VT 2 |WAYNE CNTY MICH ARPT AUTH REV. .| 01/16/2019. | PERSHING DIV OF DLJ SEC LNDING.... _ 590,235 | ..o 500,000 | ... 600,380 18) 12/01/2029.
944514 XH 6 |WAYNE CNTY MICH ARPT AUTH REV ..| . | 02/08/2019. | FIRST TENNESSEE CAPITAL MARKET. | . 568955 | ... 500000 | oo 579.710 (806) 12/01/2032.
95639D LP 3 |WEST VA SCHBLDG AUTH EXCESS LOTTERY | .. | 02/15/2019. | UBS FINANCIAL SERVICES INC............
REV 763,627 752,882 (1,828) 07/01/2026.
95639R  HC 6 |WEST VA HIGHER ED POL COMMN REV. .. 102/15/2019. | RBC CAPITAL MARKETS.... 2553706 | ......2.150.000 | ....... 2,522,122 (5,862) 04/01/2026.
968369 AA 6 |WILKES CNTY GA HOSP AUTH REV. w. | .. | 11/19/2019. | Call @ 100.00. O T 135,000 | .........135,000 | .......... 135,000 0 02/20/2037.
97712D QR 0 [WISCONSIN ST HEALTH & EDL FACS AUTH ..102/11/2019. | FIRST TENNESSEE CAPITAL MARKET.
RV 1,530,240 | ... 1,500,000 | ...... 1,627,830 | oo 1,598,513 | oo | o (1,425) (1,425) | oo | o 1,597,088 | oo | o (66,848) | ....... (66,848) | ...... 14,667 | 11115/2039.
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98322Q LF 2 |WYOMING CMNTY DEV AUTH HSG REV........... | 02/15/2019. [WELLS FARGO BANK, NA/SIG oo | | 493125 | o 500,000 | ... 500,000 0 i 500,000 | oo (6,875) | ... 6,875)] ... 2,578 | 1210112025
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... oo.cerrvvecieriviinsssiisnesssissssssnssssissssssssssssssssssssssns | 95,997,658 | ... 91,886,761 | ..... 97,055,051 | .........86,041,279 | ccocccoec.0 | ......(395,314) | oovcoec.... [\l [RILIEEN) — 0]....95762924 |........0 |... 234734 | ... 234,734 |..1,630,215 XXX
Bonds - Industrial and Miscellaneous
00248P AP 1 |AVOCE 1R ATR = CDO....ccovrvrrirrierircirineisnins .. | 04/01/2019. | VARIOUS...........ooovvrvvmsnivriisnsevisissnsisiiens | 4,340,876 | ...... 4,338,780 | ....... 4,338,780 | ........... 4,338,780 | oovvvovereeeeee | e 0 [ oo | eerrennn4,338,780 { oo | 002,096 | 2,096 | ... 53,134 | 07/15/2026.
02582) HN 3 |AMXCA 178 A - ABS - 1011872019, | VARIOUS........ovvvvvvnvivvvninvnsnsvinsnsnsnsnsnsnns | 2,550,000 | ....... 2,550,000 | ....... 2,550,000 | .......... 2,550,000 | ..o | oo 0 | oo [ 2,550,000 [ v | s | v | e 53,461 | 05/16/2022.
035237 BP 2 |ANHEUSER-BUSCH INBEV WORLDWIDE INC... |.. [ 1111212019, [ VARIOUS....occcoooscsmvsrssiiicncns | | 3737.327 | o 3,664,000 | ...... 3394952 | .....4,336584 | ... 27595 27595 | oo | o BET1030 | 124,262 | 124262 | 136,148 | 07/15/2022.
05588U AA 0 |HGVGI19AA-ABS.... - | 12/26/2019. | Paydown 275,859 | ..o 275,859 | ... 275,789 | coovvveresevenressnes [ v 70 (VIR SURRROORRRRROIOD IRRSRPOOOON (X 151 I INTSOUIRRRROORY ISVORRROOON (1) | ISSRRROORON ()| SO 3,347 | 09/26/2033.
07177M AD 5 |BAXALTAINC..... C| 08/09/2019. | VARIOUS . 450,133 | .......... 447,000 | .......... 446,857 | ............ 446,957 |.... 17 AT | oo | vvreeesnsssn A46,975 | i | o285 | coviennnni25 | 11,201 | 06/23/2020.
126650 DC 1 |CVSHEALTH CORP... .| 08/12/2019. | CORPORATE ACTION........cccovmrvierirnnns . 718,635 | .......... 703,000 | .......... 702,641 | cooveos 702,735 | ..., 75 75 [ oo | oo 702,811 | oo | 015,824 | .. 15,824 | ... 22,504 | 03/09/2021.
161542 DQ 5 |CFLAT 04AQ1 M2 - RMBS.. .. [ 04/01/2019. | Paydown..........cocvvvvemnnvveesssnssrisssnnninnss | i i i i 0 [ eoveereeerieeeiees [ eoveeeeeeesiessieesiens | eevveeeeeeienies | evveeeieesesnses | cveereieninneens (V1N I 140 | 05/25/2034.
17119B  AD 9 |CCART 16B A4 - ABS. .. | 12/15/2019. | Paydown 286,622 286,622 | ......... 286,569 | .... 286,603 | ....... 19 19 [ e | reree0ene286,622 | e | s | 0 | 5,022 | 02/15/2022.
21870K AA 6 |CORE 15WEST A -CMBS o [ 110172019, | VARIOUS......oocecenvnscensne | 1,851,901 | ...... 1,717,494 | ...... 1,768,903 | .....ooe. 1,758,453 | oo | o (40,959) | vovvveceeeree | e (80,959) | ovvveeeeeeee | erreeeeee D TATAIE | s | e | cevvereessiid0 | e 181,524 | 02/12/2037.
26444H AE 1 |DUKE ENERGY FLORIDALLC... - 03/19/2019. | SUNTRUST ROBINSON HUMPHREY | | . 5,141,100 | ... 5,000,000 | ....... 5,053,900 5,052,084 | oo | e (1,009) (1,000) [ covvveveccrcciins | rrrerenn 5,051,075 | oo, | 20000.90,025 | .........90,025 | ..... 142,500 | 07/15/2028.
28415P  AA 2 |EHGVT 16AA - ABS......ccooviverieriiiiieisniinsiiens .. | 12/25/2019. | Paydown 127,920 | ... 127,920 | ..ooo..... 127,918 127,919 | ... 1 1 oo | evreeieeeen 127,920 | oo Lo | e [ 2,621 | 04/25/2028.
350910 AN 5 |FTST 064TS A- CMBS .. | 12/11/2019. | Paydown 124,278 124278 | .......... 124,897 ..124,335 (57) 12/13/2028.
36164Q 6M 5 |GE CAPITAL INTERNATIONAL FUNDING CO..... .. | 04/08/2019. | DEUTSCHE BANK SECURITIES, INC.....| 722,498 747,000 | ........ 746,970 747,004 ©) 11/15/2025.
36962G 6F 6 | GENERAL ELECTRIC CAPITAL CORPORATION |..|04/05/2019. | BARCLAYS CAPITAL INC......cccoccorreece 286,030 287,000 | ... 291,879 288,988 (138) 09/07/2022.
38014B  AC 3 |GMALT 181 A2B - ABS.......ccocoviviemrririeinrirenns .. [10/01/2019. | VARIOUS.........oomvieeriieervecrisecsiiacneens | 1,936,546 | ....... 1,936,546 | ....... 1,936,546 1,936,546 0 04/20/2020.
449357 AC 9 |HALST 18AA2B - ABS....oooooccceroeeressesccreresss | 1210112019, | Paydown.......cco.coocvnoniis || 1672471 | oo 1672471 | . 1672471 0 08/17/2020.
452570 AE 4 |IMSA 072 2A - RMBS .. | 12/27/2019. | Paydown 237,496 23749 | .......... 237,49 | .............233,086 | ........ 10,050 4,410 04/25/2037.
46625H LW 8 |JPMORGAN CHASE & CO .| 08/21/2019. | Not Available 1442005 | ... 1444698 | ... 2320 06/23/2020.
55265K 2G 3 |MASTR 0311 7A2 - CMO/RMBS .. [12/01/2019. | PaydOwn............ccooevvvvevvvessnvsssiissiciens | o 36579 | o 36579 | 35,264 | .............35,789 |....... 790 12/25/2033.
666807 BA 9 |NORTHROP GRUMMAN CORP .| 08/01/2019. | Maturity @ 100.00..........ccocooeevvevvcvvveuvueana | 2,750,000 | ....... 2,750,000 | ....... 3,000,520 | ..ccee0e00.2,770,567 | voveoeevereeerirnns | e [PLRTo D SO O (20,561) | covvrrveveveverrrnns | v 2,750,000 O ST (PP 0. 138,875 |08/01/2019.
713448 CZ 9 |PEPSICO INC | 01/16/2019. | MERRILL LYNCH PIERCE FENNER....... | . ..|.. 3,210,990 | ..... 3,000,000 | ... 3,423,180 | ..........3.410,227 |...... (428) (A28) | oo | e 3,409,799 | ..(198,809) | ......(198,809) | .......69,383 | 07/17/2045.
82652) AA 5 |SRFC 153A- .. | 12/20/2019. | Paydown 63,329 63,329 | oo, 63,317 63,306 |....... 23 23 63,329 2,135 | 09/20/2032.
82652K AA 2 |SRFC171A- .. | 12/20/2019. | Paydown 22,168 122,168 122,160 122,160 | ....... 8 8 03/20/2034.
82652M AA 8 |SRFC 192A- .. | 12/20/2019. | Paydown 201,357 201,357 | .e0eeei201,303 | oo [ e 54 54 05/20/2036.
82652N AA 6 |[SRFC193A- .. | 12/20/2019. | Paydown 1 08/20/2036.
82653E AB 3 |SRFC191B- . | 12/20/2019. | Paydown 133 01/22/2036.
89178B AA 2 |TPMT 194 A1-RMBS..... .. 1 12/01/2019. | Paydown . (714) 10/27/2059.
89236T BP 9 |TOYOTAMOTOR CREDIT CORP.. C|07/18/2019. | Maturity @ 100.00............ccooucvrrverirerirs T 1,700,000 | ...... 1,700,000 | ....... 1,689,953 | oo ) 4,239 . X 07/18/2019.
91324P  CQ 3 |UNITEDHEALTH GROUP INC.... - 03/19/2019. | WELLS FARGO SECURITIES LLC....ooocoo | | | s 4708414 | ....... 4,300,000 | ... 4798929 | .......... 4765628 | ..ovvvoccceeer | v (4,473) (AAT3) | oo | e 4761155 | oo | e (52,741) | (52,741) | .....135,898 | 07/15/2035.
92348R  AB 4 |VZOT 173 A1B - ABS .. | 12120/2019. | Paydown . 214,652 | o......... 214,652 | ... 294,652 | coovrrree 218,652 | oo | e, 0 10 218,652 | e [ e | e 0 [ 5,356 |04/20/2022.
927804 FB 5 |VIRGINIA ELECTRIC AND POWER CO .| 01/16/2019. | WELLS FARGO SECURITIES LLC......... T 2.369.900 | ... 2,000,000 | ... 2,291,920 (382) 2280280 | | 128659 | ... 128,659 | ...... 21,000 | 05/15/2037.
927804 FR 0 |VIRGINIA ELECTRIC AND POWER CO. .. 01/16/2019. | Citigroup (SSB) [ 2,507,375 | ....... 2,500,000 | ...... 2,480,300 LT S 2,482,056 | ..ovvvvevevervrerns | 2000nn25,319 | ..25,319 | 47,281 | 02/15/2044.
92826C AE 2 |VISAINC.... | 03/19/2018. | US BANCORP INVESTMENTS INC........ T DO 2114520 | ...... 2,000,000 | ... 2,175,860 | ........ ) (1,625) | oo | oo 2,163,100 | oo | 00 (48,580) | ........(48,580) | ...... 22,364 | 12/14/2035.
983898 AM 2 | XCEL ENERGY INC - 08/07/2019. | PERSHING DIV OF DLJ SECLNDING.... | | .. ] ... 3,018,270 | ...... 3,000,000 | ... 3,158,035 | ....o.... 3,019,469 )] Y R (13,400) | oo | e 3,006,069 |..oooocercvions | 00012,201 | .0012,201 | o 103,008 | 05/15/2020.
3899999. Total - Bonds - Industrial and MISCEIIANEOUS.................cccuiiririiiiiiiiis s | 49,683,040 | ... 48,201,153 | ..... 49,802,169 | ........ 49,033,183 ) I [ IO (43,973) | o0 | 49,421,335 ..1,305,511 XXX
8399997 Total - Bonds - Part 4. ..163,728,614 |...159,082,783 |...165,111,764 | ..... 153,463,561 ). 0 [ (851,323) | o0 | o 163,161,361 0 | 387,679 | ...... 387,679 |..3,263,586 | XXX
8399998. Total - Bonds - Summary Item from Part 5......cccecovesivessiirsssnssns e | 5,569 | covviines 1 [T POSHIIOY [SOORIN) (RO 0 P 5,569 | e LRI I — XXX
8399999. TOMAl = BONGS......ocreieeeiii s s ....163,734,183 |....159,085,524 |...165,111,764 | ...... 153,463,561 | ..... (302,115)] ...... (549,208) | .oovvveernnns (] (851,323) | .vvevern 0| 163,161,361 | ..ocovvecrreeen: 0 ... 393,248 | ....... 393,248 | ..3,263,586 XXX
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002824 10 0 |ABBOTT LABORATORIES ORD..........cccoourvvvvrrenee .. | 04/01/2019. | Adjustment XXX 0 XXX
02209S 10 3 |ALTRIA GROUP ORD voo || 101572019, [ ITG INC..oovvnviiissssniins | 2,415,000 | .......... 104,624 XXX 33,134 | o | e 152,411 XXX
025537 10 1 | AMERICAN ELECTRIC POWER ORD... w.. | .. | 04/01/2019. | Adjustment XXX 0 XXX
026874 15 6 |AMERICAN INTERNATION GRP EQY WARRANT]| .. | 11/01/2019. | Adjustment XXX (8) XXX
026874 15 6 |AMERICAN INTERNATION GRP EQY WARRANT| .. | 04/01/2019. | Adjustment 158 XXX 17 158 XXX
03027X 10 0 |AMERICAN TOWER REIT......ccoovovivervrivnncnirinnns .. | 04/01/2019. | Adjustment XXX 0 XXX
032511 10 7 |ANADARKO PETROLEUM ORD..........cccccevvuurinnae .. [ 08/08/2019. [ UNKNOWN.......oovvoverrineeneieeneeeiienn | 2,090.000 | .......... 152,210 XXX 55,970 | covoeveeereerciens | ceevenrrieens 147,596 XXX
032654 10 5 | ANALOG DEVICES ORD . | 04/01/2019. | Adjustment XXX 0 XXX
03673L 10 3 |ANTERO RESOURCES MIDSTREAM UN .. [ 04/01/2019. | UNKNOWN......oovvvvvrnarninsnserivsssneniisssenne | 31,400.000 | .........749,204 XXX ...973,139 XXX
036752 10 3 |ANTHEM ORD .. | 04/01/2019. | Adjustment. XXX XXX
03676B 10 2 |ANTERO MIDSTREAM ORD.. .. | 04/04/2019. | FRACTIONAL SHARES... . 0.365 XXX 0 5 XXX
03748R 75 4 |APARTMENT INVST MGT CL A REIT ORl weee | .- [ 02/21/2019. | Not Available: . 0.642 32 XXX 0 29 XXX
037833 10 0 |APPLE ORD .| 04/01/2019. | Adjustment XXX 0 XXX
03835C 10 8 |APPTIO CL AORD .. | 01/10/2019. | Not Available . XXX (15) XXX
04269X 10 5 |ARRAY BIOPHARMA ORD........cccoocmmrviomrriirnnnens .. | 07/30/2019. | Not Available . 820.000 XXX (664) XXX
04685W 10 3 |ATHENAHEALTH ORD .. | 02/11/2019. | Not Available: . 170.000 XXX (1,117) XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT .. | 05/29/2019. | MORGAN STANLEY CO.. o 3,300,000 | oooo...... 46,876 XXX 8.118 XXX
060505 10 4 | BANK OF AMERICA ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
075887 10 9 |BECTON DICKINSON ORD........ccoouvrvverrmmrrreeeranne .. | 04/01/2019. | Adjustment. XXX 0 XXX
081437 10 5 |BEMIS ORD C|06/11/2019. [ VARIOUS..........coovoivmrrrvviisesiriissssniiiienns | 370.000 | oo 16,635 XXX (348) XXX
084423 10 2 |WRBERKLEY ORD..........cooorommroreecrerececcereeeresse .| 04/03/2019. | VARIOUS XXX 670 XXX
086516 10 1 |BEST BUY ORD.. .. | 04/01/2019. | Adjustment XXX 0 XXX
09062X 10 3 |BIOGEN ORD e+ | 06/28/2019. | JP MORGAN SECURITIES INC...occoocee | 360.000 | ............ 84,196 XXX B DO LT 2T PO 124,049 XXX
097023 10 5 |BOEING ORD.......coocorreierrerenisenernessssessseseneens .. | 04/01/2019. | Adjustment XXX 0 B XXX
10922N 10 3 |BRIGHTHOUSE FINANCIAL ORD...........occcocccee | 10/15/2019. [ VARIOUS....ooccrserrserscrrsrmssneernens | 125000 | 4,619 XXX 1,753 5,563 . (943) (943) XXX
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD. | C| 04/01/2019. | Adjustment. XXX 0 XXX
11135F 10 1 |BROADCOM ORD .. 1 03/19/2019. [ ITG INC 110.000 32,939 XXX (015K} ) R O 26,918 XXX
115637 20 9 |BROWN FORMAN CL B ORD .| 10115/2019. | VARIOUS 40.000 2366 XXX 122 2,025 . XXX
118230 10 1 |BUCKEYE PARTNERS UNT... | 09MBI2018. | VARIOUS ..o | 40,900.000 | ... 1,651,106 XXX B IS PR 650,834 | oorrerrvres | e 1,836,525 [ oo XXX
125523 10 0 |CIGNA ORD ... | .. | 01/01/2019. | Adjustment 0.527 100 XXX (5) 95 . w5 s L7 I, XXX
126408 10 3 |CSXORD .. | 06/28/2019. | JP MORGAN SECURITIES INC............... 290.000 22 438 XXX 3,622 XXX
12674R 10 0 |CJENERGY SVCS ORD «.e | 10/31/2019. | VARIOUS 260.000 5775 XXX 2,265 XXX
132011 10 7 [CAMBREX ORD......cocoorivirmririiirseniricirserisiiinnenns .. [ 12/04/2019. | CORPORATE ACTION......coovvvvevmmmmricens | 140.000 | oo 8,400 XXX 3,552 XXX
14040H 10 5 |CAPITAL ONE FINANCIAL ORD.........ccrmmerrrevernns .. | 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 1,950.000 | ....... XXX 28,825 XXX
143658 30 0 | CARNIVAL ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
144577 10 3 |CARRIZO OIL AND GAS ORD... .. [12/20/2019. | VARIOUS 360.000 8,626 XXX 4,561 XXX
149123 10 1 |CATERPILLAR ORD .| 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 90.000 | oo 12800 | XXX 2,016 | o | s 13452 | oo | o (653) | 1o (653) | oo 185 | XXX
151020 10 4 [CELGENE ORD.......cccceeumurmiierniiererisesnrsnnennns .. | 11/20/2019. | VARIOUS 2 690.000 286,243 XXX 61,009 [ oo | e 233411 | oo XXX
15135B 10 1 |CENTENE ORD.....ccooooiiiriiireiieceiieceireceireceienas .. 102/07/2019. | VARIOUS XXX oo | eoerrreennn(95,699) | 000 i(22,991) | oo | v | e, (22,991) | covvvvvvresnreis | e | o | o XXX
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15189T 10 7 |CENTERPOINT ENERGY ORD.......cccoovervririrnnnn .. | 04/01/2019. | Adjustment XXX XXX
156727 10 9 |CERENCE ORD .| 10/02/2019. | CORPORATE ACTION.....c...0.cvrvrrrrrrs 0.750 13 XXX 14 XXX
165240 10 2 | CHESAPEAKE LODGING REIT ORD. [ 091072019, | VARIOUS......oocccvvvvnsmvrsssvnnssnrsssnns | 230.000 | oo 6,288 XXX XXX
166764 10 0 |CHEVRON ORD .. | 04/01/2019. | Adjustment XXX XXX
171484 10 8 |CHURCHILL DOWNS ORD ..101/28/2019. | VARIOUS XXX XXX
17275R 10 2 |CISCO SYSTEMS ORD .. | 04/01/2019. | Adjustment XXX XXX
18914U 10 0 |CLOUDERAORD... .| 01/03/2019. | Not Available 0.450 4 XXX XXX
191216 10 0 |COCA-COLA ORD.. .. | 04/01/2019. | Adjustment XXX XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD) .. [ 08/14/2019. | ITG INC..occcooervrrevrsvrsvrssresrvsssnisns | 1,610.000 | oo 97,983 XXX XXX
194162 10 3 |COLGATE PALMOLIVE ORD.. .. | 04/01/2019. | Adjustment XXX XXX
20030N 10 1 |COMCAST CL A ORD .. | 04/01/2019. | Adjustment XXX XXX
200340 10 7 [COMERICA ORD - 03/19/2019. | ITG INC..ooovvvvervvvvernenssssssssissnnennss | 440.000 | coovrn... 35,631 XXX XXX
200525 10 3 |COMMERCE BANCSHARES ORD........ccccrevuienee .1 12/02/2019. | Not Available 1.450 91 XXX XXX
205887 10 2 | CONAGRABRANDS ORD......cccoovrermriiereriniinenns .. | 04/01/2019. | Adjustment XXX XXX
20605 10 1 |CONCHO RESOURCES ORD.... <[ 1071572019, | ITG INC..oooveennssssmneenns | 690.000 | ............ 45,714 XXX XXX
219350 10 5 |CORNING ORD .. | 04/01/2019. | Adjustment XXX XXX
22052L 10 4 |CORTEVA ORD . 1 07/01/2019. | Adjustment 0.333 8 XXX XXX
22160K 10 5 |COSTCO WHOLESALE ORD .. | 04/01/2019. | Adjustment XXX XXX
222070 20 3 |COTY CLAORD €| 05/02/2019. | Not Available B 420.000 | cooverre. 4,893 XXX XXX
222795 50 2 | COUSINS PROPERTIES REIT ORD... .. | 06/17/2019. | Not Available 0.350 13 XXX XXX
23355L 10 6 |DXC TECHNOLOGY ORD .. |.. [ 10/15/2019. [ ITG INC 990.000 28615 XXX XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.................... .| 01/29/2019. | Not Available 0.987 46 XXX XXX
247361 70 2 |Delta Air Lines, Inc | 0410112019, [ ITG INC.vovvvvrvrevsrevnsvssersrsnees | 770,000 | o 39,216 XXX XXX
254687 10 6 |WALT DISNEY ORD .| 04/16/2019. | Not Available 0813 44 XXX XXX
25470M 10 9 |DISH NETWORK CL A ORD ..109/11/2019. | CORPORATE ACTION. 0.048 2 XXX XXX
257460 10 9 |DOMINION ENERGY ORD .| 01/02/2019. | Not Available 0.330 25 XXX XXX
25754A 20 1 |DOMINOS PIZZA ORD... .. | 04/01/2019. | Adjustment XXX XXX
260557 10 3 |DOW ORD .| 10/15/2019. | VARIOUS 970333 | oo 45,860 XXX XXX
26078) 10 0 |DOWDUPONT ORD.... .. | 04/02/2019. | VARIOUS 8.535.098 | ... 473132 XXX XXX
26441C 20 4 |DUKE ENERGY ORD.. .. | 04/01/2019. | Adjustment XXX XXX
26483E 10 0 |DUN & BRADSTREET ORD .| 02/08/2019. | Not Available Ao 160.000 | o 23,200 XXX XXX
26614N 10 2 [DUPONT DE NEMOURS ORD... ..107/01/2019. | Not Available 0.333 25 XXX XXX
26875P 10 1 |EOG RESOURCES ORD | 1052018, TG INC .o | 1,910.000 | ...... 132,210 XXX | 252,808 86,237 | (120,597) XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT.. | 03/01/2019. | RBC CAPITAL MARKETS......ccooovmnc | 5,200.000 | ......... 200,673 XXX | e 357,995 | voovorrsre 224900 | 1100133,095 | coooooooeeesese | oo | o RNV L T — .| ...(157,321) XXX
278642 10 3 |EBAY ORD.. | 08MA2018. TG INC.ovvtvvsvssvsssssvssssnsses | 3705,000 | ... 146,849 XXX 123,339 | 103,999 | 119,380 | | o | s 19,340 | oo | 123,339 | i | s 23,510 23,510 XXX
278768 10 6 |ECHOSTAR CLA ORI | 0971172019, [ VARIOUS....cocovrerrvrscncsscsns | 900000 | oo 8,894 XXX 1,550 XXX
278865 10 0 |ECOLAB ORD .| 04101/2019. | Adjustment % S T B B 0 XXX
28414H 10 3 |ELANCO ANIMAL HEALTH ORD.... .| 03/18/2019. | Not Available 0.158 5 XXX 0 4 XXX
286082 10 2 |ELECTRONICS FOR IMAGING ORD.. .| 07/23/2019. | Not Available N 180.000 | 6,660 XXX 1,424 5,888 XXX
28849P 10 0 |ELLIE MAE ORD - | --| 04/17/2019. | Not Available B — 140.000 | ..ovooe... 13,860 XXX k12572 IO 12,048 | .oovvvrrerc XXX
291011 10 4 |EMERSON ELECTRIC ORD...oovoooocccceccrereeeresnes .| 04/01/2019. | Adjustment e O R R 0 XXX
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29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT...... | .. | 01/25/2019. | MERGER 56,900.000 XXX | e BT1575 | ......626,469 | ... 245,106 285,106 | oo | o 871,575 | oo (172,078)| ... (172,074) | ... 22,191 | XXX
29358P 10 1 |ENSIGN GROUP ORD........ccccomovrmrrorrsrersoe | 10/01/2019. [ VARIOUS....ooccocverorcessesnn | 200.000 | . XXX 244 8,002 XXX
29364G 10 3 |ENTERGY ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
20444U 70 0 |EQUINIX REIT ORD e[+ | 08142019 | ITGINC .o | 190.000 | ... 102,622 XXX B IR I 12213 | oo | oo 79,199 XXX
29472R 10 8 [EQUITY LIFESTYLE PROP REIT ORD........cc....... ..110/16/2019. | VARIOUS XXX 2,229 XXX
207425 10 0 |ESTERLINE TECHNOLOGIES ORD.. .| 03/14/2019. | Not Available N 110000 | o 13475 XXX (3,592) 9,768 XXX
30063P 10 5 |EXACT SCIENCES ORD e || 11/08/2019. | CORPORATE ACTION.....c..covrrvrrrrns 0540 4 XXX 0 45 XXX
30212P 30 3 |EXPEDIA GROUP ORD.......cccouumreririririrerineirenes ..108/01/2019. | CORPORATE ACTION.......ccvvvrerenrirerinnn XXX 5 73 XXX
302491 30 3 |FMCORD .. 1 03/01/2019. | VARIOUS XXX TAT2 | | v 47,850 XXX
302556 10 3 |FCB FINANCIAL HOLDINGS CL A ORD ... | .. | 01/01/2019. | VARIOUS o , ) XXX 2419 8,464 XXX
311900 10 4 |FASTENAL ORD .. | 05/23/2019. | VARIOUS XXX i i (81,0750 11187 i i i, 11,187 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... |.. | 08/01/2019. | Adjustment 0.560 74 XXX 0 57 XXX
316773 10 0 |FIFTH THIRD BANCORP ORD.........ccccovuvrerunrinene .. 1 03/22/2019. | Not Available . 0.500 1 XXX 2 14 XXX
31787A 50 7 |FINISAR ORD...... .. | 09/24/2019. | VARIOUS...........coovvvvvinnnriiinsennsiisesinins | 480.000 | oo 11,354 XXX (2,016) 8,352 XXX
32008D 10 6 |[FIRSTDATACLAORD.. .| 07/29/2019. | VARIOUS 2,210.000 52,598 XXX e [ 15,227 | oo | v 52,598 XXX
32020R 10 9 [FIRST FINANCIAL BANKSHARES ORD .. | 06/04/2019. | VARIOUS XXX (570) XXX
337738 10 8 |FISERV ORD .| 07129/2019. | CORPORATE ACTION.....c...0.cvrrvrrrrors 0630 63 XXX 5 51 XXX
337932 10 7 |FIRSTENERGY ORD.. . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINC. L 1,580.000 | ... 63,914 XXX 1,280 [ s | s 60,609 | v | o 3,306 | v 3,306 | oo 600 | XXX
35137L 10 5 |FOXCLAORD.... | 04/01/2018. | VARIOUS 0.333 17 XXX 0 13 . S I S XXX
35137L 20 4 |FOXCLBORD.... ... | .. | 04/01/2019. | VARIOUS 0.667 35 XXX 0 26 . .8 XXX
36472T 10 9 |GANNETT CO., INC....cvvrvrrecireeseeeis .. | 11/20/2019. | CORPORATE ACTION.......coccvvverirrirerinns 0.210 3 XXX 0 2 . I A . XXX
366505 10 5 |GARRETT MOTION ORD . | C| 06/28/2019. | JP MORGAN SECURITIES INC............... 585.000 XXX (257) 6,962 N 2,018 | oo 2,018 | oo, XXX
369604 10 3 | GENERAL ELECTRIC ORD.... || 02114/2019.| VARIOUS 32,130.000 XXX I O 192,459 | oo XXX
371559 10 5 | GENESEE & WYOMING CL A ORD........occco...... .| 12/30/2019. | CORPORATE ACTION. ..o | 245.000 | XXX 3,288 B . XXX
37244C 10 1 |GENOMIC HEALTH OROD... .| 11/08/2019. | VARIOUS 90.000 5 866 XXX () 5,793 N £ T XXX
37940X 10 2 |GLOBAL PAYMENTS ORD. «.. | .| 09/17/2019. | CORPORATE ACTION........ccoovrrrvvrrnmrrens 0.272 44 XXX 0 32 I V2 12 | e XXX
38141G 10 4 | GOLDMAN SACHS GROUP ORD..........ccovverevencen .. | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 260.000 53,353 XXX B R 14,526 | oo | o 57,959 XXX

382550 10 1 | GOODYEAR TIRE AND RUBBER ORD.....c..oecn. .| 1015/2019. | VARIOUS 180.000 2738 XXX (133) 3,540 XXX
40412C 10 1 |HCA HEALTHCARE ORD .| 06/28/2019. | JP MORGAN SECURITIES INC....ovccc| 740.000 XXX 5048 | 98,041 XXX
40418F 10 8 |HFF CLAORD .. | .. | 07/01/2019. | VARIOUS ceeernnn160.000 XXX 986 6,291 XXX
40434L 10 5 |HPORD .| 10115/2019. | ITG INC 5,480,000 XXX P2 £ (VI Y B 136,890 XXX
410345 10 2 |HANESBRANDS ORD.....ccooovvmimmmmrviicriiniinnnnins .. | 10/15/2019. [ VARIOUS........ovoosmrrnvrvvvvissssnssnssssisins | 215.000 XXX 1,302 3,996 XXX
422806 10 9 [HEICO ORD ... | .. | 04/01/2019. | Adjustment. XXX 0 XXX
422806 20 8 |HEICO CLAORD .. | 04/01/2019. | Adjustment XXX 0 XXX
427866 10 8 |HERSHEY FOODS ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
431571 10 8 |HILLENBRAND ORD ore| | 12/01/2019. | Adjustment 0524 17 XXX 0 XXX
43300A 20 3 |[HILTON WORLDWIDE HOLDINGS ORD.............. .. | 04/01/2019. | Adjustment XXX 0 XXX
440894 10 3 |HORTONWORKS ORD | 0110472019, [ VARIOUS.....covvversvrvsvsessssnsns | 290.000 | oo 6,499 XXX 2317 XXX
45321L 10 0 |IMPERVA ORD ... || 01/10/2019. | Not Available . 150.000 8,363 XXX (1,893) XXX
458118 10 6 |INTEGRATED DEVICE TECHNOLOGY ORD....... C | 04/01/2019. | Not Available: <] en...530.000 25,970 XXX (721) XXX
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458140 10 0 |INTEL ORD.ooooooooosscooosss oo .| 04/01/2019. | Adjustment XXX 0 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... | .. | 04/01/2019. | Adjustment XXX 0 XXX
46333X 10 8 [IRONWOOD PHARMA CL A ORD.. .. | 04/02/2019. | VARIOUS..........ccoovrvvemmmmmmrivmsnnnsiismnnsins | 560.000 | voivvvviinnl 9,828 XXX 4,026 9,828 XXX
46625H 10 0 |JPMORGAN CHASE ORD ... | .| 04/01/2019. | Adjustment XXX 0 XXX
478160 10 4 |JOHNSON & JOHNSON ORD.........cccooomrrrirnnnenns .. | 04/01/2019. | Adjustment XXX 0 XXX
48020Q 10 7 |JONES LANG LASALLE ORD .. | 08/01/2019. | Adjustment. 0.080 3.941 XXX 0 1 XXX
48238T 10 9 |KARAUCTION SERVICES ORD coor| - | 06/28/2019. [ VARIOUS.........ooooemmvinserviiissscviiissnnnn | 535.000 | oo 29,986 XXX 4455 | oo | e, 29,986 XXX
50050N 10 3 [KONTOOR BRANDS ORD.......c.ccoouvrimmrrirmmrrianens .. | 06/01/2019. | Adjustment. 5 XXX 0 2 XXX
501044 10 1 |KROGER ORD.... .1 12/16/2019. [ ITG INC XXX .45,526 XXX
502413 10 7 |L3 TECHNOLOGIES ORD.........cccooorwmmmrimrrriannnens .. | 06/29/2019. | VARIOUS XXX 15,232 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD .. | 07/01/2019. | Not Available 97 XXX 16 83 XXX
517942 10 8 |LASALLE HOTEL PROPERTIES REIT ORD.. .. [ 01/01/2019. | Adjustment............ccooevvvcvvmncvvcvnenccrcoieen | 474.000 | oo 6,464 XXX 215 5,698 XXX
518439 10 4 |ESTEE LAUDER CL A ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
52471Y 10 6 |LEGACYTEXAS FINANCIAL GROUP ORD... o | 110172019, | VARIOUS...coocvrvrsiveevssvnssnssnnes | 190.000 XXX 6,097 2,052 8.149 XXX
53046P 10 9 |LIBERTY EXPEDIA HOLD SRS A ORD. .. | 07/26/2019. | VARIOUS...........coovmvveinmrmririssnnnsiisnnnnns | 210.000 XXX 8213 836 9,049 XXX
532457 10 8 |ELILILLY ORD .. | 04/22/2019. | VARIOUS .1,137.000 XXX 131,574 (3,850) ..127,723 XXX
53814L 10 8 |LIVENTORD......... .. | 03/27/2019. | Not Available 0.416 XXX 0 5 XXX
540424 10 8 |LOEWS ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC... B 350.000 XXX (P21 T B 13,093 XXX
548661 10 7 |LOWE'S COMPANIES ORD........cccccoomvimmmiiinniinnns .. | 04/01/2019. | Adjustment XXX 0 XXX
548862 10 1 |LOXO ONCOLOGY ORD. .. [ 02/19/2019. | Not Available...............ooverrvveesamevriiissnnn | 100.000 | ..o 23,500 XXX 2,810 | oo | e 16,817 XXX
55264U 10 8 |MB FINANCIAL ORD coer| | 03/22/2019. [ VARIOUS........ovvovnvvisserniisssssiiissnnnnn | 330.000 | oo 15,437 XXX 2,360 | covoereerieeiens | s 15,437 XXX
552676 10 8 |MDC HOLDINGS ORD.......cccoooumvmrmmriiirriiinniinns .. | 04/01/2019. | Adjustment 0.400 1 XXX 4 10 XXX
55336V 10 0 |MPLX COM UNT. .. 03/01/2019. | UBS SECURITIES LLC.......oovvoeviiiemseeennn | 8,400.000 | oo 277,071 XXX 22694 | i 277214 XXX
57060D 10 8 |MARKETAXESS HOLDINGS ORD. v | . | 06/01/2019. | Adjustment XXX 29,583 (3,165) (3,165) XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD............. .. | 04/01/2019. | Adjustment. XXX 0 XXX
57778K 10 5 |MAXAR TECHNOLOGIES ORD.. ..101/01/2019. | VARIOUS XXX (4,360) XXX
58471A 10 5 |MEDIDATA SOLUTIONS ORD... woor | .- [ 10/28/2019. | CORPORATE ACTION.......ovvomsrvviiinens | 230.000 | oo, 21218 XXX 0 T B 16,010 XXX
594918 10 4 |MICROSOFT ORD.....cccoommrreurriommeiereienrniiecenes .. | 04/01/2019. | Adjustment. XXX 0 XXX
59870L 10 6 |MILACRON HOLDINGS ORD. o | 1172112019, [ VARIOUS...coocvrvrsevevssvrssnssses | 270.000 | o 4,515 XXX 2109 5,319 XXX
60255W 10 5 |MINDBODY CL A ORD w.. || 02/15/2019. | Not Available...........ccoovvveevmmemvvecimnrmriieens | 170.000 | oo 6,205 XXX 143 6,331 XXX
60871R 20 9 |MOLSON COORS BREWING NONVTG CL B . | 04/01/2019. | Adjustment

ORD XXX 0 XXX

638904 10 2 |NAVIGATORS GROUP ORD.......ccocommvvimrrinniens .. | 05/23/2019. | Not Available 80.000 5.600 XXX (20) 5,539 XXX
64111Q 10 4 |NETGEAR ORD | 010272019 | VARIOUS... oot | EP NG — 7,040 XXX 797 7,040 XXX
651200 10 8 |NEWFIELD EXPLORATION OR| | 04/01/2018. | VARIOUS 800.000 22,504 XXX | 22,504 | oo 11,728 | 10,776 | e | oo | e 10,776 | v | oo 22,504 XXX
65158N 10 2 |NEWMARK GROUP CL A ORD .1 01/01/2019. | Adjustment 0.284 2 XXX 0 3 XXX
65290C 10 5 |NEXTIER OILFIELD SOLUTIONS ORD. .. | 10/31/2019. | CORPORATE ACTION........c.ccoomvvirarriirnne 0.874 4 XXX 0 12 XXX
65339F 10 1 |NEXTERA ENERGY ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
654106 10 3 |NIKE CL B ORD .. | 04/01/2019. [ ITG INC ..400.000 XXX 2,516 XXX
665859 10 4 |NORTHERN TRUST ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS ORD.. eee| 0| 1070212019, [ UNKNOWN. ..o 1.150.000 XXX 4,485 XXX
67066G 10 4 | NVIDIA ORD.....ccoooorrirriiecriereieneneneiesenenns - 110/15/2019. [ ITG INC...cccooiisriisssnsenisssnsnins | 590.000 XXX | e 156,675 | o 78,765 | it 77,910 | e | oo | coveviines 77,910 | oo XXX
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670690 10 8 |NUTRISYSTEM ORD......cccccoimiiimmirinriiniinniis .. | 03/08/2019. | UNKNOWN. ..o ..110.000 L4720 XXX 4,833 7 4,833 (114)] . (114) XXX
67072V 10 3 |NXSTAGE MEDICAL ORD 02/22/2019. | VARIOUS .260.000 | .............7,800 XXX 7,166 (276) 7,166 834 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.. .. 1 08/08/2019. [ VARIOUS.........ovvoecriecriiecriseciseriiens | 1,290.206 | ............ 64,872 XXX .106,107 26,914 | oo | v 106,107 | oveorvereriinns | e (41,234)| ... XXX
683344 10 5 |NANOMETRICS ORD .. [ 11/01/2019. | Adjustment. 0.546 19 XXX 0 19 XXX
68389X 10 5 | ORACLE ORD. <[ 031192019, | ITG INC..ooooeeeessieeens | 960.000 | ........... 51,831 XXX KT T O 46,925 XXX
69331C 10 8 |PG&EORD | 01152018, TG INC e | 2,100.000 | .......... 13,704 XXX 31,721 | oo | o 81,596 XXX
69351T 10 6 |PPLORD .. | 04/01/2019. | Adjustment XXX 0 XXX
698354 10 7 |PANDORA MEDIA ORD.. - 02/01/2019. | VARIOUS.........oovorvvvinscsinvnvnnnenssssin | 1,020.000 | ..coovvveenne 9,170 XXX XXX
700517 10 5 |PARK HOTELS RESORTS ORD. .| 09/18/2019. | CORPORATE ACTION....cc.ccocovvvrrrvvrrns 0.440 11 XXX XXX
712704 10 5 |PEOPLES UNITED FINANCIAL ORD. .. | 11/01/2019. | CORPORATE ACTION........c.ccoovvvrarriirnne 0.500 8 XXX XXX
713448 10 8 |PEPSICO ORD .. | 04/01/2019. | Adjustment. XXX XXX
743606 10 5 |PROSPERITY BANCSHARES ORD .. | 11/01/2019. | CORPORATE ACTION 0.320 23 XXX XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD ...| .. | 06/28/2019. | JP MORGAN SECURITIES INC. N 1,700.000 | oo, 171,705 XXX | 180,432 | 438635 | o B1A97 | XXX
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD... | .. | 04/01/2019. | Adjustment XXX XXX
747525 10 3 |QUALCOMM ORD .. [ 04/01/2019. | ITG INC......ooovnrrreeivnrerivsservvissscvciiinene | 850,000 | oooooooon 48,483 XXX | 59619 | o 48374 | 11,246 XXX
756577 10 2 |RED HAT ORD .. 1 07/09/2019. | VARIOUS 15,553 XXX 63,544) | . XXX
760759 10 0 |REPUBLIC SERVICES ORD........cccccoovmvimnriiinens .. | 04/01/2019. | Adjustment XXX | oeeieeeceeneiiiens | eemveeeneesenssesnsienns | oenessinsesinnens | evnrssennesinneses | coneeviennsennes | svennrvinnesennnd | eoveveisnesisneenen | coveveeeesssenssssnsseens | soenesseensssonns | eveensesinnesins | aeveeeeneseinnenns XXX
77543R 10 2 |ROKU CL A ORD, .. [ 12/16/2019. [ ITG INC 80.000 | oo, 11,045 XXX o054 | oo XXX
778296 10 3 |ROSS STORES ORD.........cccocvvimmiiinriiiiniiinniiinns .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. 1,290.000 | oo, 127,868 XXX | 66,950 | 107328 | oo (A0378) | o o (CXRYL:) ) E— XXX
78463M 10 7 |SPS COMMERCE ORD .. | 08/23/2019. | VARIOUS XXX (421) XXX
79466L 30 2 |SALESFORCE.COM ORD.. .. | 08/01/2019. | CORPORATE ACTION.......ccoommrrerrrrrirnne 0.840 133 XXX 10 XXX
80589M 10 2 |SCANA ORD .. 101/02/2019. | VARIOUS XXX (5,876) XXX
806407 10 2 |HENRY SCHEIN ORD .. 102/07/2019. | VARIOUS XXX 463 XXX
806857 10 8 | SCHLUMBERGER ORD .. 10/15/2019. | ITG INC XXX | 254,689 | ... 145,583 | 109,106 | oo | oo | eoreeeeee TR TV I— | n(122,136) | ......(122,136) XXX
808513 10 5 |CHARLES SCHWAB ORD.. .| 08/14/12019. | ITG INC XXX 211,590 | covvvrrrrrrr 168,404 | 1oorr 43,186 | e [ o | v 43186 | oo | eereeeeenenn 211590 | s [ e (62,802) (62,802) XXX
81618T 10 0 |SELECT INCOME REIT ORD ..101/01/2019. | VARIOUS XXX 4722 7,298 XXX
81663A 10 5 |SEMGROUP CL A ORD .. | 12/05/2019. | Citigroup Global Markets Inc. NY............. XXX | 1353130 | i 762472 10590958 | o i 590,958 | ..oooveeerreeeiee | e 1,353,130 XXX
824348 10 6 | SHERWIN WILLIAMS ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
82568P 30 4 |SHUTTERFLY ORD .| 09/26/2019. | CORPORATE ACTION....c.cooovvrsvmmmen | 130,000 | o 6,630 XXX 2760 7,904 XXX
828806 10 9 |SIMON PROP GRP REIT ORD... .. | 04/01/2019. | Adjustment XXX 0 XXX
83088M 10 2 | SKYWORKS SOLUTIONS ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
832696 40 5 |JM SMUCKER ORD.... .. | 04/01/2019. | Adjustment. XXX 0 XXX
835898 10 7 |SOTHEBYS ORD .. | 10/03/2019. | CORPORATE ACTION........mmvvvvvvciiiians | 140.000 | oo 7,980 XXX 536 6,100 XXX
842587 10 7 |SOUTHERN ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
844741 10 8 |SOUTHWEST AIRLINES ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
84652) 10 3 |SPARK THERAPEUTICS ORD... .|| 1211712019, | Not Available Ao 120000 | 13,740 XXX 1,225 5,022 XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD............... .. [ 10/01/2019. | Adjustment. 0.500 28 XXX 0 36 XXX
855244 10 9 |STARBUCKS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
867914 10 3 |SUNTRUST BANKS ORD [ 1200672019, | VARIOUS......oocoorsrnvnscensns | 1,870.000 | ......... 124,748 XXX 30,425 | coovoerereesss | oo 124,748 XXX
87161C 50 1 |SYNOVUS FINANCIAL ORD... ..| .- | 04/01/2019. | Not Available 0.900 28 XXX 12 4 XXX
872275 10 2 |TCF FINANCIAL ORD.........oovccireersscrsvesssnrroes | 08/01/2019. | VARIOUS......occcccvcermsserrcemmnessieessinns | 660.000 | ............ 16,038 XXX KT N B 16,038 XXX
872307 10 3 |TCF FINANCIAL ORD.........cccoovmmmmriimrrirnnrinneenns .. | 08/01/2019. | CORPORATE ACTION........cocouvvvrerrrirnne 0.350 15 XXX 6 19 XXX
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87236Y 10 8 |TD AMERITRADE HOLDING ORD.......ccccoocmurvvenane .. [ 10/15/2019. [ ITG INC XXX | 080,488 | oo 55,814 | oo 4,674 4674 60,488 B (18,862) (18,862) XXX
87336U 10 5 |TABLEAU SOFTWARE CL A ORD.. .. | 08/01/2019. | VARIOUS XXX (5,216) 28,384 XXX
87612G 10 1 | TARGA RESOURCES ORD .| 04/01/2019. | BARCLAYS CAPITAL LE.. | XXX | 430,238 | 352996 | oo 77282 o i 77,282 | oo | e 430,238 XXX
87901 10 5 |TEGNA ORD ..110/15/2019. | VARIOUS 125.000 | oo, 1,891 XXX 442 1,801 XXX
881569 10 7 |TESARO ORD.......ccooommmriirriireiieneieneiieneiis C|01/22/2019. | Not Available............c.ccoocrvvecrmerriianiaan | 150.000 | v, 11,250 XXX (4,725) 6,413 XXX
88579Y 10 1 |3M ORD .| 04101/2019. | Adjustment XXX 0 XXX
891906 10 9 |TOTAL SYSTEM SERVICES ORD.. . [ 0911712019, | VARIOUS........covovvviinnniisssinissssnins | 720.000 | ..ooveenecd 67,804 XXX (74 (T N 67,804 XXX
896047 50 3 | TRIBUNE MEDIA CLAORD... .. | 09/19/2019. | CORPORATE ACTION......ccoovvvvvvmmmmrccens | 350.000 | oo 16,341 XXX 25515 FPN DR 13,398 XXX
896749 10 8 | TRIPLE S MANAGEMENT CL B ORD. .| | 08101/2019. | Adjustment 0.600 13 XXX 0 14 XXX
89832Q 10 9 |BBAND TORD....cooirrerrrermrerererseresneessneennns .. | 12/09/2019. | CORPORATE ACTION. 0.650 35 XXX i34 o 28 B e, 6 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CL A ORD........ .. 03/19/2019. | CORPORATE ACTION........mmvvvvvviieiens | 3,670.000 | oo 183,717 XXX (9,579) XXX
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD........ .. | 03/19/2019. | CORPORATE ACTION.......oovvvvmnrrriiians | 1,970.000 | oo 97,082 XXX (4,945) XXX
902104 10 8 |IIVIORD...cciiireririeireieserienieeieesesissieeniens .| 09/27/2019. | CORPORATE ACTION. 3.460 161 XXX XXX
903293 40 5 [USG ORD.....oooocoooerceecoeessscoeesssseeessreensns C | 0412412019, | Not AVailable.......c.ceveevrsvrrsreereens | 320.000 | oo 13,920 XXX L2 I D 13,718 XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD... .. | 05/03/2019. | Not Available...............cooverrrveesamnvriiissnnnn | 120.000 | ..ooeeveene 39,780 XXX LSXe1 N N 35,314 XXX
907818 10 8 |UNION PACIFIC ORD .. | 04/01/2019. | Adjustment. XXX XXX
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.. .. | 04/01/2019. | Adjustment XXX XXX
913017 10 9 |UNITED TECHNOLOGIES ORD .. | 04/01/2019. | Adjustment XXX XXX
91324P 10 2 |UNITEDHEALTH GRP ORD......ccoooovvrvmvnirrinns | 1011812018 | VARIOUS ..o | 1,235.000 XXX | 315,649 | 132,034 | et 11,130 | oo | e | e SETCEC(0 ) DO O 315,649 XXX
91732) 10 2 [US ECOLOGY ORD.......covvverrriiarriiereeierenieneees .. [ 11/01/2019. | VARIOUS XXX 5,491 XXX
918204 10 8 [VF ORD...ooovormrirrriieiieneiieeisesesseseeseesisseees .| 05/23/2019. | VARIOUS XXX XXX
91913Y 10 0 |VALERO ENERGY ORD........cccoooimmmrimmmiraririannns .. 1 03/19/2019. [ ITG INC . XXX XXX
92240G 10 1 |VECTREN ORD .. 02/01/2019. | Not Available.........cccooerevevevvvereriiiemsmnneen | 280.000 XXX XXX
92240M 10 8 |VECTOR GROUP ORD .. | 10/01/2019. | Adjustment 0.500 XXX XXX
92532W 10 3 |VERSUM MATERIALS ORD .. | 10/07/2019. | Not Available 430.000 XXX XXX
92553 20 1 |VIACOM CLB ORD | 1210472019, [ VARIOUS....cocccvcerrsrscrnsrrssnssnnins | 1.420.000 XXX XXX
92556H 20 6 |CBS CLBORD........oooooeeceeessccceersscoeessssnneees .. | 12/05/2019. | CORPORATE ACTION........covsrvvvrrrres 0675 XXX XXX
92826C 83 9 [VISACLAORD . | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHINC. 720.000 | oo 115,226 XXX XXX

929740 10 8 |WABTEC ORD.....coovreerieiericieissieiesise e .. | 03/01/2019. | Adjustment 0.570 43 XXX XXX
930427 10 9 |WAGEWORKS ORD......cccooovvvmrmmmiivirnniiirssnnnins .. | 08/30/2019. | CORPORATE ACTION.......covvvvvmmmvrriens | 150.000 | oo 7703 XXX . 6,143 2,069 XXX
931427 10 8 | WALGREEN BOOTS ALLIANCE ORD oo || 10115/2019. | ITG INC.....oovorveeeevissecvsissssciinns | 1,495.000 | oo 81,715 XXX | 110,995 8,841 XXX
958254 10 4 |WESTERN GAS PARTNERS UNT...... .. | .. | 02/28/2019. | VARIOUS +nn21,400.000 XXX 1,108,103 204,381 XXX
958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT. | .. | 09/23/2019. | VARIOUS..........oovvrmmisssciiivivvnnnenssssiii | 23,435.000 XXX 981,833 | .............649,853 | ... 331,980 | ooooveeeeneereesees | coceeenneeneens | eoneeeens 331,980 | .ooovvovererern. XXX
981558 10 9 |WORLDPAY CLA ORD......coooverrrerrrerrerernnrennns .. [ 08/01/2019. [ VARIOUS..........oovvoerriecrecrivecsiieniiens | 1,044.000 | .ovvvoennnns 45,013 XXX | 33,529 | o 79,793 | [CT 27 ) SO I PO (46,264) | ...ovvvvrenen. XXX
98978V 10 3 |ZOETIS CL A ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
G0408V 10 2 |AON CL AORD... C| 04/01/2019. | Adjustment XXX 0 XXX
G05384 10 5 |ASPEN INSURANCE HOLDINGS ORD.. 02/15/2019. | Not Available. 230.000 9833 XXX (12) 9,646 XXX
G0551A 10 3 |ARRIS INTERNATIONAL ORD .| 04/04/2019. | Not Available...........ccocoooovmumrvrviimnrrriieens | 680.000 XXX (<7072 ) S B 16,415 XXX
G0750C 10 8 |AXALTA COATING SYSTEMS ORD... .. [ 10/15/2019. | VARIOUS XXX 749 4,379 XXX
G1154H 10 7 |BELMOND CL A ORD C| 04/17/2019. | Not Available. 360,000 XXX (2,603) 6,408 XXX
48833 10 0 |WEATHERFORD INTL ORD... C|05/14/2019. [ITG INC.....oovvvvernrrrirsnrnissssssiiissnnnins | 4,020.000 XXX 9170 | oo | v 11,417 XXX
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
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 | in B./A.C.V. Change in | 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
G7665A 10 1 |ROWAN COMPANIES CL A ORD.......c.ccocvvrrernecn C| 04/11/2019. | VARIOUS XXX 6,283 XXX
G9019D 10 4 |TRAVELPORT WORLDWIDE ORD.......ccccorvrernecn C| 05/30/2019. | Not Available. XXX 5 XXX
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD....... C| 04/01/2019. | Adjustment. XXX 0 XXX
N6596X 10 9 |NXP SEMICONDUCTORS ORD........ceovvrvrrnnen C|06/28/2019. | JP MORGAN SECURITIES INC......cccooooo| 1,390.000 | .......... 135,682 XXX | 112576 | 401,859 | o 10747 o i 10,717 | oo XXX
Y7542C 13 0 | SCORPIO TANKERS ORD.........ccoevvivrrririerininns D| 12/01/2019. | Adjustment 0.243 8 XXX 0 XXX
Y8565N 30 0 | TEEKAY TANKERS LTD.....cosvvviirrieriieriiineniinns C| 11/25/2019. | CORPORATE ACTION.........coovvvrrrrirrnns 0.500 10 XXX | e 8 | oo oo | oo 0 8 I I 2 | s 2 | XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded...............ooovvvveeimnnriviinnininssiiinnnisssnnnnns | 12,983,953 XXX | 14,947,209 | ........ 10,969,668 |....3,495,070 | ................. [ 0 ... 3,495,070 | oo [ 14,947,209 | ..o 0 | .(1,963,256) | ...(1,963,256) | .....346,953 XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV.... . [11/14/2019. [ VARIOUS 452314 XXX 0 452314 | 452,314 XXX
04314H 85 7 |ARTISAN:NTL VAL INST... . | 11/14/2019. | VARIOUS 755,560 XXX 0 ...| ... 755,560 ..755,560 . XXX
9499999, Total - COMMON StOCkS - MUIIAI FUNGS....ocsvsvsvesors s sissssins s | 1,207,874 XXX | 0 0 0 0 0 0 0 0 0 |.1,207,874 |....1,207,874 L0 Xxx
9799997. Total - COMMON SIOCKS - PAI 4...cvvesvveerevissnvssssnrssssnssssnsssssnssssiins cosssessssssssssssmsssssnssssmsssssssssmssssssssmissssssss | 14,191,827 XXX | 14,947,209 .10,969,668 | ....3,495,070 | ...cococinen0 | i 0 [ 3,495,070 ....(755,382) | ...... (755,382) | .....346,953 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. o0 570,282 XXX voornnr.£85,395 . . 0 .(15,113)] .. 15113) | . 1,602 XXX
9799999. Total - COMMON SIOCKS.....vvvrsurvessnssessmssssssssessmsss s smssss s snsssssns s | 14,862,108 XXX | 15,632,604 10,969,668 |....3,495,070 | ....ccoonnen0 | i 0 e 3,495,070 ..(7170,495) | ... (770,495) | .....348,555 XXX
9899999. Total - Preferred and COMMON SOCKS........cooocvvrrrsireerssrerssssrinnss vttt || 14,862,108 XXX 15,632,604 | ........ 10,969,668 |....3,495,070 | .0 | oo [ 3,495,070 ..(770,495) | .....(770,495) | .....348,555 | XXX
9999999. Total - Bonds, Preferred and Common Stocks ....178,596,291 XXX ....180,744,367 64,433,228 |....3,192,955 ...(377,248) | ... (377,248) | ..3,612,141 XXX
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Annual Statement for the year 2019 of the M OTO RISTS M UTUAL I NSU 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.....ovvrvvvirrcriernerernnsssnineninnns | ceverrenneennn2y090 | o | cvvviririrennn 3,569 [ i 0
25470M 11 7 |DISH NETWORK SUBS RTS......ccccsumuunes .. | 11/18/2019 | VARIOUS 12/03/2019 | VARIOUS........oooiiiinninnrnsninsnissessnisnnnns | convonsennennsenssd ] [ [ | v 0
3899999. Total - Bonds - Industrial and Miscellaneous 0 0 0 0 0
8399998. Total - Bonds 0 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
MERRILL LYNCH PIERCE FENNER &
014339 10 5 |ALDER BIOPHARMACEUTICALS ORD.. |.. | 04/22/2019 | SMITH INC. 10/22/2019 | CORPORATE ACTION.......cooneerrrisernes | rvrereenns 250.000 | ..coooerernen 3,179 4,500 3,179 0
MERRILL LYNCH PIERCE FENNER &
067774 10 9 |BARNES AND NOBLE ORD .. | 06/28/2019 | SMITH INC. 08/07/2019 | CORPORATE ACTION... 1,690 1,739 0
14081R 10 3 |CARBON BLACK ORD .. | 06/28/2019 | GOLDMAN........ovvvrerericrierirciraseineiis 10/08/2019 | CORPORATE ACTION... 6,240 4,012 0
141337 10 5 |CARBONITE ORD......coccevrrurerireriririrnens .. | 06/28/2019 | GOLDMAN........orvemrrmerircrirerereessrinenins 12/26/2019 | CORPORATE ACTION 3,450 3,905 0
207797 10 1 |CONNECTICUT WATER SERVICE ORD | .. | 06/28/2019 | GOLDMAN 10/10/2019 | CORPORATE ACTION... 4,200 4,182 0
21240D 10 7 [CONTROL4 ORD.....ccrvrrrvrerrrarrirrirenns .. | 06/28/2019 | GOLDMAN 08/01/2019 | CORPORATE ACTION... 2,869 2,849 0
MERRILL LYNCH PIERCE FENNER &
225223 30 4 |CRAY ORD....ccocosiimmiireirnerineireeieeeseenns .. | 04/22/2019 | SMITH INC. 09/25/2019 | CORPORATE ACTION.....ccccourvemrrrerinnes | cevvriens 180.000 | ovovuernenns 4,862 6,300 4,862 0
26078) 10 0 |DUPONT DE NEMOURS ORD. . | 04/02/2019 | VARIOUS 06/03/2019 [ UNKNOWN.......oonvrrrennrenriersieesenisseeienies | eeverenes 8,535.998 | ........c.. 318,103 | ocveonve. 318,103 318,103 0
292505 10 4 |ENCANA ORD . 04/01/2019 [ ITG INC 05/01/2019 [ AQJUSEMENL........vorrerererieriseereniseirseens | cevreees 2,137.520 | ... 22,504 15,757 22,504 0
29273V 10 0 |ENERGY TRANSFER UNT.....cccccrvvrrurnns ..| 12/01/2019 | VARIOUS 12/16/2019 [ VARIOUS.........oovririririerinniseierississeens | cverineenes 225525 | ..o 4,535 2,897 4,535 0
36473H 10 4 |GANNETT ORD....cccoovrvrmerrrrirenrrrineriens .. | 08/14/2019 | ITG INC 1111972019 [ UNKNOWN......ovonverrerereiseissenserisesinenes | ceveneenns 450.000 | ..ooovvernens 4,392 4,346 4,392 0
GLOBAL BRASS AND COPPER MERRILL LYNCH PIERCE FENNER &
379536 10 3 |HOLDINGS ORD C| 04/22/2019 | SMITH INC. 07/16/2019 | Not Available............ccvvwrerrerirmreneeiieiens | cevereii 100.000 | ovoouernreenn 4,351 4,400 4,351 (VI PPN IVRORRPORTORES [OOSR 49 | 49 | LI
OFFICE PROPERTIES INCOME TRUST
38376A 10 3 |CORD .1 01/01/2019 | ITG INC 01/02/2019 [ UNKNOWN.......coouvrmvrrrirrieerieniinerienirininn | ceveeeriens 364.000 | ...ocovvereeen 7,298 7,298 7,298 (VI UOORROPOPRN VPOOPPORPOUREN FUPPOURPPORTROOTORN EOPPORPROTOOON (V1 PRI IV
INTERNATIONAL SPEEDWAY CL A
460335 20 1 |ORD .. | 08/14/2019 [ ITG INC 10/18/2019 | CORPORATE ACTION... 4,500 4,499 (V1 VOO IPPISRPORPOURRN IO L LI ST T
61022P 10 0 |MONOTYPE IMAGING HOLDINGS ORD |.. | 06/28/2019 | GOLDMAN........cccccvuvmmmrerrerrmmnnrmnerienirenes 10/11/2019 | CORPORATE ACTION... 3,375 2,862 0 512 512
MERRILL LYNCH PIERCE FENNER &
63935N 10 7 |NAVIGANT CONSULTING ORD .| .. | 04/22/2019 | SMITH INC. 10/11/2019 | CORPORATE ACTION 4,760 3,470 0 ..1,290
66706L 10 1 |NORTHSTAR REALTY EUROPE ORD....|.. | 06/28/2019 | GOLDMAN.........cocoormrerirmrrrmersererncerennns 09/30/2019 | CORPORATE ACTION... 3,061 2,957 (V1 USSR IUSIURURRORN IOT 105
68633D 10 3 [ORITANI FINANCIAL ORD........c.cccevrne. .| 08/14/2019 [ ITG INC 12/02/2019 | Unknown 2,785 2,785 0 [ [ [
MERRILL LYNCH PIERCE FENNER &
781270 10 3 |RUDOLPH TECHNOLOGIES ORD.......... .. | 06/28/2019 | SMITH INC. 10/28/2019 | Unknown 3,592 3,592
88650V 20 8 |TIERREIT ORD......ccccovtvvrrririerircrirnens .. | 03/19/2019 [ ITG INC 06/17/2019 | Unknown, 5,732 5,732
891826 10 9 | TOWER INTERNATIONAL ORD.............. .. | 08/14/2019 | ITG INC 10/01/2019 | AJUSTMENE.......ouvvrrerererieieierieeiies 2,635 2,622
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC.... |.. | 03/19/2019 | CORPORATE ACTION 04/01/2019 | Unknown ....134,368
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC.... |.. | 03/19/2019 | CORPORATE ACTION... 04/01/2019 | Unknown, 72,010
910304 10 4 |UNITED FINANCIAL BANCORP ORD..... .. | 08/14/2019 [ ITG INC 11/01/2019 | Unknown 2,747
91324P 10 2 |UNITEDHEALTH GRP ORD.........ccccoonuc .. | 03/19/2019 [ ITG INC 10/15/2019 [ VARIOUS........cooovvrinrrierirerierissiisniens 51,278
G3166L 10 0 |ENSCO ROWAN CL A ORD.....c.cocevnrrenae D| 04/11/2019|ITG INC 06/28/2019 [ VARIOUS.......ccovvvirreriericirseissieiiens 10,562
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSURANCE COMPANY

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 21
12 13 14 15 16
F Current
0 Year's Total Foreign Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on 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) | BJ/A.C.V. | Disposal Dividends
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUBICIY TraOEA. ... vuueiiiiiiii it setisss sttt nsenens | seesrsnnsa 685,395 685,395 0 0 0 0 .0 .0
9799998. TOAI = COMMON SHOCKS. ...tttk sttt bbbttt | ebsensinens 685,395 685,395 0 0 0 0 )
9899999. Total - Preferred and COMMON SEOCKS. ... ... iuu it iirtii st ieiiit | oertersstes s sesees e s ses e et s R 8 E 88 E 8L E bbbttt | banisensnnes 685,395 | ...........670,282 | ............ 685,395 0 0 0 0 .0
9999999, Total - Bonds, Preferred and Common Stocks ..685,395 685,395 0 0 0 0




Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSU RANCE COMPANY
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
21057* 10 8 | CONSUMERS INSURANCE USA INC......ovviuiviriimmiimiiiisisesesessassssee s ses st | crenssenins 10204.......... 62-1590861..... | ceooverrveerierirerircenne 8bi YES LATATA69 |, 37,012,081 [ .eooivieeriirrrrnnierens | s 1,000.000 | ..oovoonrveernrierirerirens 100.0
59478* 10 9 [MICO INSURANGE COMPANY ... couirestessersessssemsesesseesseeseess s eee e84 8808888888t | ernensnnens 40932.......... 31-1022150...... i NO | oo | v 12,067,776 563.000 100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. ..1,717,469 ..49,079,857 XXX XXX
Common Stocks - U.S. Life Insurer
61944@ 10 9 l MOTORISTS LIFE INSURANCE..... | 31-0717055...... | NO | o | e 51,338,964 [ ..o | s 210,000.000 | ..o 70.0
1299999. Total - Common Stocks - U.S. Life Insurer.... (U I 51,338,964 XXX XXX
Common Stocks - Other Affiliates
62006@ 10 2 | ENCOVA SERVICE CORPORATION.....cscosoesessessrssessessetsessesesessesetsetsetss et [ | [31-0851906......... N Y T T —— 2.000 100.0
1799999. Total - Common Stocks - Other Affiliates 0 0 XXX XXX
1899999, TOAI = COMIMONM SEOCKS. ... rvueteseeeeessseesseessesessees sttt 8 £ E 8 E £ EE £ 488 E £t LA TA7469 | 100,418,822 . XXX XXX
1999999, Total - Preferred and COMMON STOCK...........cuiiieiirreiiiiiiieeiiesie ettt ies | eebees e e e e ettt LCATATA69 |, 100,418,822 | ..voovvveerieririicienid 0 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.
m
-
(=2}
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




Annual Statement for the year 2019 of the M OTO RlSTS M UTUAL | N SU 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 MOTORISTS MUTUAL |NSU RANCE 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 $.....2,294,979  Book/Adjusted Carrying Value $.....2,294,979
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



Annual Statement for the year 2019 of the MOTORISTS MUTUAL |NSU RANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

General Interrogatories:

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

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

NONE

E26



Annual Statement for the year 2019 of the MOTO RISTS M UTUAL | N SU RAN C E CO M PANY

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
PNC BANK Columbus, Ohio. (21,972,020) | XXX
HUNTINGTON NATIONAL BANK. COIUMBUS, ORIO......vveeeorvereesreeiiscreeessersssssssesesssesssssssssssssesssssnnens | sveesesns | sressnnesssssns | cosesssssssesssssssessssssnsssses | sosseessssnseesssssnesssssssssees | coveeses (3,032,774) | XXX
FEDERAL HOME LOAN BANK CiNCiNNALl, ORIO........cvueierieseirisei e [ cbeneians 1,696,537 | XXX
0199998. Deposits in.....5 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX (72,477) | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (23,380,733) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (23,380,733) | XXX
0499999. Cash in Company's Office. XXX XXX XXX XXX [ 2,600 | XXX
0599999. Total Cash XXX XXX 0 0 (23,378,133) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 4. April (20,070,219) | 7. July. (26,408,107) | 10. October. (15,590,278)
2. February. 3,047,267 |5. May. (26,718,735) | 8. August (28,152,898) | 11. November. (23,677,561)
3. March (23,402,567) | 6. June (36,347,434) | 9. September. (8,244,175) | 12. December. (23,378,133)

E27
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Annual Statement for the year 2019 of the MOTORISTS MUTUAL INSU RANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUsIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY .....vtvtmiimiimiiiiieriesesss ettt
0199999. U.S. Government Bonds - Issuer Obligations.............cc.cevrerinirernreererinreesiseeeseserenes

0599999. Total - U.S. Government Bonds.

Total Bonds

7699999, SUDLOLAIS = ISSUBT ODIIGALIONS. .........cvvvvsseeiiisiiss 4488548414810 L4080 00 4418811411 E 100 L4488 sssssssnsssi | 8,645,279 | covvoeeeeeeeeeeeceeeeeceeeeeerr 0 [ e 4,721
8399999, SUDLOLAIS = BONMS....vvvvvvv1uereeveisiisssss s34 L1402 1100 sssssssssis | 8,645,279 | ..veieierei e 0 | oo 4,721
All Other Money Market Mutual Funds

316175 10 8 [FIDELITY IMMIGOVT Luucociiovvceeessssanmeeeeeeeeessssssssesesssssssssssssss s ssssssssssssssss s sssssssss s 12/31/2019....... 1490 | | i DA 1T A I 30,148 727
38141W 27 3 | GOLDMAN:FS GOVT INST ..o 12/31/2019....... 1.640 B8543 | e 197 744
8699999. Total - All Other Money Market Mutual FUNDS...............ccuuiiiiieiiiiiiniieicicsisi s 27,303,256 | ..ooovvoreererereeeeerseen 30,345 | oo 1,470
8899999. Total-Cash Equivalents s | 35,948,535 | ..o 30,345 | oo 6,191




Annual Statement for the year 2019 of the MOTO RISTS M UTUAL | N SU RAN C E CO M PANY

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
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 & Casualty. 1,929,311 1,870,426
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
59.  Total XXX XXX e 1,929,311 1,870,426
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
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0

E29
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