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Annual Statement for the year 2019 of the W"—SON MUTUAL INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 1,427,153 26 |.. ..1,427,153 1,427,153 | o 2.6
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | coceevernnnen 420,801 | coverirenn 08 [ oo 420,807 | cvoveeeereeereeereeeeens [ e 420,801 | .overerrnn 0.8
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............c.eveucveieeicreieiseee e | cveeienienanns 2,519,070 | .ccvrrrrnn 45 [ 2,519,070 | .ooovveieeveeieiceeees | e 2,519,070 | .oovverrrnne 45
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovererrirrinrineineisseseessssssssseseisenssns | eenieeennns 14,034,248 | ............... 252 | oo, 14,034,248 | ..o [ e 14,034,248 | ............... 253
1.06 Industrial and MiSCElIANEOUS............c.ovvvrierrerrirreireerssseeeieiieiens | ceeniieeenns 15,036,362 | .......c...... 27.0 | oo 15,036,362 | ...ooovvrrereeererienies [ erineis 15,036,362 | ......cceon... 27.1
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccveuevrerverersesiereserseeseeeeessseenensens | ceveeennnn 33,437,635 | ..enn60.0 | .........33,437,635 | o0 33,437,635 | ..o 60.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocveveeee. 6,728,769 | ............... 1210 [ 6,728,769 | ....coovereverrierieriees | e 6,728,769 | ............... 12.1
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cccooveveiveens | ovirevnnnn. 1,672,917 | o 3.0 [ 1,672,917 | oo [ e 1,672,917 | o 3.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Mortgage Loans

5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccvveeeveieveesiseseseeesevesessesvesienens | eerssssssennes 4410489 | ...cconen. 7.9 | 4,119,005 [ 4,119,005 | .o 7.4
5.04 Total Real EState........c.covvuiureieiieiiceiceisesiesessesisesieniensensnns | cevnenenenens 4,410,489 | .o 79 [ 4,119,005 | ..o (V1N 4,119,005 | .coovvviiinnee 74
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)......cccoumeeneeneeneeneenesnesnssnsesenens | eveeirerineennn: 188,482 | .oovvrerinnn 0.3 [ 188,482 | ... | e, 188,482 | ..o 0.3
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccoenrinmcnncnncnnennens | covvvevnennne 2,526,291 | oo N [ 2,526,291 | .ooovereeneeneineines [ e 2,526,291 | oo 4.6
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............| ccccocvneee. 2714772 | o 49 [ 2714772 | oo (V)N 2714772 | o 49
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).........ccceveveeerececeesieeeseseeseeens | e, 2,834,260 | ....ccvvnen I 2,834,260 | ...ocovveerererriereereees | e 2,834,260 | ..ccocvrrenn 5.1
10. ReCEIVaDIES fOr SECUMHES. ......vererrerrerrirnrireirereesieessessessssessssssssssssssssesss | sesssessessssssssssssssssnesnss | sovessessssesens 0.0 | v v | e (] I 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 INVESIEA ASSELS.........c..ovverereecveeeveeeeeesee s veesesisniens | cveererenae 55,769,457 |............. 100.0 |............ 55,477,972 | oo 0. 55,477,972 ... 100.0
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Annual Statement for the year 2019 of the W"—SON MUTUAL INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 4,606,059
2. Costof acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0
3. Current year change in encumbrances:

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

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

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

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

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

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

8.1 Totals, Part 1, COIUMN 11 ..ottt 195,570

8.2 Totals, Part 3, COIUMN ...ttt 195,570
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 4,410,489
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st 291,484
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 4,119,005

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

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

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

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

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

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

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

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

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

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

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 0
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 0
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 0
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Annual Statement for the year 2019 of the W"—SON MUTUAL INSURANCE 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 2,574,850
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 177,179 177,179
3. Capitalized deferred interest and other:

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 82,232

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 82,232
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 2,834,260
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 2,834,260

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 42,606,520
2. Cost of bonds and stocks acquired, Part 3, Column 7 9,762,425
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 23,489
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 15,400
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13. 1,861,189
44  Part4, Column 11 71,225 1,947,813
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 72,018
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 8,377,090
7. Deduct amMOrtiZation Of PIEIMIUM...........eveverurrirrrerieiseseesseisesssseseseessssseese st sssse et ess s ess s s st see a8 ee s sEee s s s s ee e se eSS £ s e R e e bR en e sen s st 225,257
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 17
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 45,809,935
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 45,809,935
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Annual Statement for the year 2019 of the W"—SON MUTUAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........couveevcrrnens | corvevencrineriinnens 1,427,153 | s 1,421,748 | oo 1,369,598 | ..o 1,403,232
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TOtalS. ..o | e 1427153 | oo 1,421,748 | oo 1,369,598 | ..o 1,403,232
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 420,801 | oo 436,142 | o, 431,409 | .o 400,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 2,519,070 | oo, 2,614,758 | oo 2,628,708 | ..oovveven 2,405,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... 14,034,248 14,509,478 ...14,442 326
Industrial and Miscellaneous, 8. United States 13,585,790 14,290,079 ...13,621,401
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 217,763 264,794 ....221,036
and Hybrid Securities (Unaffiliated) 10. Other Countries 1,232,809 .1,283,045 .1,236,635
11. Totals......ccoocoe. 15,036,362 15,837,918 ...15,079,072
Parent, Subsidiaries and Affiliates 12, TOAIS....cviviccreiieeiiiiesicceeis | et saensness | eressssessssssesessssesessssessnsssesens | sessssessssesessnsesessssesesnsesasnns
13. Total BONGS......comrerseeensrnnns | onveeecninsieeins 33,437,635 | oo 34,820,043 | ..o 33,951,114
PREFERRED STOCKS 14, UNIted SEALES.......vovceecrrieries e | ceesesssessesessess s (O R
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. United States.........ovuveerveeenes | v 12,159,355 | oo 12,159,355 | oo 8,687,118
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoeevereieieiisiens | e 17,515 | oo 17,515 | o 13,282
22. Other CoUNtHES. ...veovererrrrens | cerereneesseseeanesnenees 195431 | oo 195431 | oo 140,289
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 12,372,300 | oo, 12,372,300 | ovvvereerreicienns 8,840,689
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common Stocks......... | ccoovcrnirien. 12,372,300 | oo, 12,372,300 | oo 8,840,689
26. Total StOCKS...cuerrmsrrsrssmmssrnsns | covverniriiisscrieens 12,372,300 | oo, 12,372,301 | oo 8,840,689
27. Total Bonds and Stocks...... | ....ccccovuvrernen: 45,809,935 | ....oovrrririinnn 47,192,344 | ..o 42,791,803
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Annual Statement for the year 2019 of the WILSON MUTUAL INSURANCE COMPANY

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

NAIC Designation

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6

No Maturity

Date

7
Total
Current Year

8
Column 7 as a
% of Line 11.7

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed (a)

U.S. Governments

......................... 4.3
......................... 0.0
......................... 0.0

......................... 8.5
......................... 0.0
......................... 0.0

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

4.7

Totals

......................... 75

......................... 8.3

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




Annual Statement for the year 2019 of the WILSON 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)

Industrial and Miscellaneous (unaffiliated)
...1,125,483 6,916,042 4,928,972 529,885 455,794 13,956,175 . 11,412,293 ...12,448,337 1,507,839
429,990 |.. 320,168 | .......... 1,080,187 |... . 1,728,252 | ... .53 . .1,080,187 |....

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 WILSON 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

. .1,507,839
......................... 4.5

11.8 Line 11.7asa % of Col. 7.........
12. Total Bonds Prior Year
............... 1,933,298 |............12,527,359 | ............12,495,073 | ...............2,263,267 |...............1,428,135 revereree XK | . 30,647,132 reeeennnnnn29,142,700 | ...............1,504,432
301,620 ..544,140 T2A414 |, . ...158,078 | .... 1,728,252 ..1,653,348 ..74,904

13,071,499 |..... 13,219,487 |.. 2,263,267 | ...

12.8 Line 12.7 as a % of Col. 9. NN ..6.9 ....40.4 ..40.8 ..7.0
13. Total Publicly Traded Bonds
13,1 NAIC Tttt eens | crsessentanenn 2,570,906 |......ccceue. 15,752,749 | ........... 10,668,008 |............... 1,568,298
330,028 | oo 429,990

137 TOAIS...veceeieieriee ettt snsnsns | sesessensenenns 2,570,906 |......cooeeu. 16,082,777

13.8 Line 13.7 as a % of Col. 7..... . L8 ...50.4

13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, [ P 48.1
14, Total Privately Placed Bonds

140,113 563,426
14.8 Line 14.7 as a % of Col. 7..... .93 ... .37.4
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccceeveer | covvrvrvevviiiniennnn 1.8 | ool 04 |, 1.7

(@) Includes $.....1,354,621 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....168,213 current year of bonds with Z designations and $.....341,460 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

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

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




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

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......vueececereieiiceeere it entees | seeersessnseees 135,624 |......... 002,601 | 167,078 | .oeeeeeeeeereineneens [ eveereeeenenenenssnnnnns | eeeneeeee XX e e, 1,005,303 | .ooovvrrrrreneen 3.0 | 2,229,374 | o9 | 1,005,303

1.02 Residential Mortgage-Backed Securities... 90,443 |. 221,642 91,199

. ..421,850
Commercial Mortgage-Backed Securities..... IO JETR RN e

..510,822

.421,850 |.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...

.............. 1,104,163

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. ...t ssnssesssnsessnsensessnsansessensnsenes | snersensernnssns D0, D08 | sererrarseens 1,104,163 |..oooooooee.884,369 | v | i [ XXX e
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGALIONS.......c.cvvieciiiiieieiiieie ettt | ensessessnsenees 335,009 |..ovirrnnes 3,620,492 |...covune 3,747,846 |......c......... 526,973 B | B | 8,230,532
5.02 Residential Mortgage-Backed Securities... 940,484 |. .2,708,158 |... 1,253,621 499,744

5,443,949 |.
5.03 Commercial Mortgage-Backed Securities..... o 2,855 | . .
Other Loan-Backed and Structured SecUrities...........ccovovevvevveveeeevcececes [ eeeeeeeeeeeea . 357,313 | o .
L 1,277,948 . 6,685,963 |....ccccovnn 5,001,467 |....ccc..... 1,026,716

..364,284
............ 13,395,681

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations 418,694 |.............. 3,385,517 | .covveennee 2,983,393
6.02 Residential Mortgage-Backed SECUMHES...........cccovvevreievrieiieierieieies [ e RN

...523,130

6.03 Commercial Mortgage-Backed SECUMLIES............ccevieerieeeriieiiieens | voveieiseeesssesesneienns . .788,367 |...
6.04 Other Loan-Backed and Structured Securities.. ..706,789 |. .3,072,186
6.05 TOMAIS........cvivieiiiiiiei ettt ettt stntenas | erernienaens 1,125483 |.............. 7,246,070

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

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




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

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

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

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

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

.0

1. Total Bonds Current Year
11.01 Issuer Obligations 1,419,865 |..............9,075,225 | .............7,941,035 |.............. 1,050,103 |...cccooerneee. 776,175
11.02 Residential Mortgage-Backed Securities... 1,030,927 |. 518,195 42,057
11.03 Commercial Mortgage-Backed SECUtIES. ..o | e 2,455
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds
11.06
11.07
11.08
11.09 Line 11.08 as a % of Col. 7.......

............ 20,262,402 | ...coovvvvereerennenn 808 [ o XXX [ XX | e 19,568,457

..5,865,799 | . . ...5,865,799
.............. 3,144,165
.............. 4,165,269

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations .
12.02 Residential Mortgage-Backed Securities A e d,904,178 |
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities.. . . . . . . . . . . o . 660,160
12.05 SVO Identified Funds 0 e s
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 6.9

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlGAtIONS.........cvviviieireieiieieiere et | eresniennns 1,419,865 |.............. 8,977,678
13.02 Residential Mortgage-Backed SeCURHES..........cccovevviriereinireeiieeiees | veveveieienns 1,030,927 |.............. 2,929,799
13.03 Commercial Mortgage-Backed Securities..... 788,367 |...
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNDS..........cc.overirerercreieice e XXX oo
13.06 Affiliated Bank Loans..... .
13.07 Unaffiliated Bank LOANS............ccveueiiieiriiieieicesiseiesisieesssessisssesese s | soessssssesesssssssssnssenns .
13.08 Totals.......corvrrrerrerennns
13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

1,050,103 |...ccovvicnanes 567,759
....518,195 ....42,057

11,097,998
...34.8
....33.2

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities... reve v [ s | | e XXX | s 0| 0000 | 0 | 0.0 [ b XXX i |
14.03 Commercial Mortgage-Backed SECUMLIES............ccoieriiieiriiieriieieis | verereieeieisee s | ereesseesssseesessesesssens 153,218 | . . 153,218
14.04 Other Loan-Backed and Structured Securities.. . ...22,22 ..660,676
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i . v [ e XXX . rrerrerrnnens | e
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiirieieiniinieieinseiesississsesesssesseseses | sersssessssssssassessssanees .
14.08 Totals......cocoevrreerieirnnns
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col.

..589,130 |..... . . . ..208,415
....39.1 ..13.8
...... 1.8

e 1,507,839
...100.0
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2019 of the WILSON MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, DECembEr 31 O PHIOF YEAI.........c.rvueiererireireerereieee ettt st ssesens

2. Cost of cash equivalents acquired

.......................................................... 1,621,082

34,138,777

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieiicieieie ettt bbb bbbt s b bessesaes | sbssessessssestes st st es e b s bessesss s st st st anea 33,233,568 | ...ovveecrieicieiiee ettt es st tes s tans | erieietesea ettt ettt sttt s senan 33,233,508 | ...ocvreeiieeereieee et
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrireieiiiieieieissieiiessiesie s | seisssssiesis e nae 2,526,291 | oo 0 | oot 2,526,291 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 2,526,291 | oo 0 | oo 2,526,291 | oot 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

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

Properties Held for Sale
Home Office Building Land and IMprovements..............cc.ocuneveenvnnrinernnnincnrenenns | veveeeeeee | SNEDOYGAN. oo, 01/01/1986. | 10/08/2019. 731,204 | oo | e 4,176,484 | 3,885,000 190,739 | oo | vererenienninennesinnnnes | cevereeenrene(190,739) [ | e 820,080 | ..ccooovervrne 171,455
Farm house 5521 S Business Drive .46 acres land . | Sheboygan. 02/19/2015. 132,640 ...155,000 2,805 6,900 1,620
Farm house 5523 S Business Drive 4.54 acres land.... . | Sheboygan. 02/19/2015. 124,715 ...157,000 2,026 6,900 1,598
0599999. Total - Properties Held fOr Sale....... .. esssssssssensesssseeas 7,388,559 0] 4,410,489 | ..o 4,197,000 | oo 195,570 | om0 [0 [ (195,570) | o | i 833,880 | ..cooiivrins 174,674
0699999, TOAIS........ovveevrirsieaieseiseesse e seb bbbt eiseees st enes 7,388,559 0 4,410,489 | ............ 4,197,000 | ..coovrrcrnnnee 195,570 | cooovveerrverrerrenend0 | eevrenneiiniieninnen0 | e (195,570) | o0 | i 833,880 | ..ccovvcrirnns 174,674
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Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E02, E03, EO4, E05, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled Funds, LLC.......... | ..cc..... Philadelphia.............. Pennsy| Aberdeen Asset Management INC.........c.cocvevvivevenines | e 08/24/2017] c..vevves | e 1,404,096 | ........... 1,358,589 | ......... 1,358,589 | .......... 79,026 | .oovvrvcieieeieies | oo | e | e | e, 99,226 | .ovcverereeeieeiieenes | e 0.130
Crescenta Senior Secured Floating Rate Fund............ | ......... Dover..........cccccoeuna.. Delawa| Crescent Capital Group LP.........ccccovvovrrnnicninninns | e 05/01/2007] .....ccco. | vovecee 1,031,681 | ........... 1,475,671 | ......... 1,475,671 | ........... 3,206 | .ovoveeverercieien | ereeeereeieieerees | eeeeeereeeereeees | eeeereeeeeenieies | oo T7,952 | oo | el 0.840
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated.............ccoovinnnninininicnnniinnis | e 2,438,777 | i, 2,834,260 | ........ 2,834,260 82,232 0 0 XXX
4899999. Subtotal - Unaffiliated. 2,834,260 2,834,260 82,232 0 0 XXX
5099999, TOAIS........ccvvueriroeeeicieecvessie et s st eviiess s s ettt ensssesiensensisnsansisnsiessssssensssssnssensns | sreenreeni2sB3DTTT | e, 2,834,260 | ........ 2,834,260 82,232 0 0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Aberdeen Institutional Commingled FUNAS, LLC..........coiiiiriiireeesseeeeeiseeee e Philadelphia Pennsylvan| Aberdeen Asset Management Inc.... 08/2412017. | ..o | corereeeireiseieeeeseineiseeiieins | ereeessseeeeesseeennens 99,226 0.130
Crescent Senior Secured Floating Rate Fund........ Dover.......cc........ Delaware.. | Crescent Capital Group LP..........ccccoovrrennnas 05/01/2007. | ..eveeveieens | cereiieinecesissenscieiinies | oeierienisssesnisnienas 77,952 | oo | e, 0.840
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other = UNGFIIBIEM. ..........vureiuiiiiriiiiisiiiiiies ittt bbbttt enssnientenssnsansens | onnresssenssnssesienssnessnenendd | avees 177,179 XXX
4899999, SUDTOLAL = UNAFAIIBIEA. ...tttk 180 £LE 11884 E 848408 10EES0EE 84 £EoLE14EEE LR EEHEEE o8 1R 8L E 4R 8 4EEEoLE1EEEH4EE 4L E 8L HEE 1R E LA 4EEEHEEE 110 SLE1HEEEHoEE 4L A8 EE LR HEEE1eEE L8R LR E L4 E LR LRkt | ensnnnnenssnssnnsnnsnnnenes) | s 177,179 . XXX
5099999, TOAIS.......euvvuerereeiraeeseise s eese et eessse s es e ss s b e84 8 s E 8888k E 888 R R RS R R e R s eE R e ee H41eeEseRReeE R R LR AR R LR R LR LR LR R LR eE R E et R R ee SLEieER LR AR RS AR E Rttt nnnnninnnna | eriensneensnninensnnsensnees) [ s ATTATY | e 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Encumbrances,

Prior Year

Change in Book/Adjusted Carrying Value

9

Unrealized
Valuation
Increase

(Decrease)

10

1

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

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

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

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

NONE
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
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U.S. Government - Issuer Obligation:
912810 FR 4 |UNITED STATES TREASURY... 1. .. 111.449 ..54,606 58,795 946 (814) [ vvrrververicirens e [ s 2.375 |..... 0.698 11/04/2015. | 01/15/2025.
912828 K3 3 |UNITED STATES TREASURY. T 82,979 | 99.879 ..87,907 87,989 1,522 (285) 0125 | ....(0.220) 09/28/2016. | 04/15/2020.
912828 MF 4 |UNITED STATES TREASURY... 1. ...100.001 47,599 47,634 824 (620) | vvveereiriiens [ [ 1.375 | ....(0.035) 11/12/2014. | 01/15/2020.
912828 PP 9 |UNITED STATES TREASURY... 1. ...100.926 ..58,817 60,582 1,019 (556) | eveveverrrerernens [ erveerenineinserienns [ s 1125 |...... 0.098 06/14/2013. | 01/15/2021.
912828 Q6 0 |UNITED STATES TREASURY. 1| 57,004 | oo 99.794 ..59,716 59,844 1,035 (99) .....0.125 | ....(0.050) 06/08/2017. | 04/15/2021.
912828 QV 5 |UNITED STATES TREASURY... 1. ..101.122 228,346 237,863 3,954 166 [ oo | v [ 0.625 |...... 0.705 11/23/2011. | 07/15/2021.
912828 TE 0 |UNITED STATES TREASURY... 1. ...100.418 ....106,304 106,476 1,841 [CCH 1 TSURTON VRN BN 0.125 |...... 0.094 01/28/2015. | 07/15/2022.
912828 UH 1 |UNITED STATES TREASURY... T 93,821 | 99.990 ....105,909 106,296 1,834 449 | e [ [ 0.125 |...... 0.595 08/06/2013. | 01/15/2023.
912828 X3 9 |UNITED STATES TREASURY.......ccecomirmiririieiininsiieniesesssssssissssesssnenens. | wovnees | oo | overivenns | cvevereeens T 30,227 | e 99.852 31,804 550 [Z26) ) [ TOONTON ISTRIRPSORPIN BN 0.125 |...... 0.037 06/08/2017. | 04/15/2022.
912828 XL 9 |UNITED STATES TREASURY......cstiuriimerierieineesssisessessesessessssisssssssenes | soneees 102.037 .110,469 108,283 1,875 ()] SRR IV IOV 0.375 |...... 0.370 05/16/2016. | 07/15/2025.
912828 YT 1 JUNITED STATES TREASURY......cotuiiiimimiiniriniiisnissnssensesesssssssnissssssenienes | weenes ..99,731 ... 99.867 | ... ...99,867 ....100,000 99,736 6 | [ [ 1.500 |...... 1.640 12/16/2019. | 11/30/2021.
0199999. U.S. Government - IsSUEr OblIgAtIoNS. .........cerurersirssersserssserssesesssesserssssssesssensssesssnsssnenas 939,458 XXX s 1,000,800 | ..ooorvrernens 989,211 | oo 1,005,303 15,400 (1,817) 0 0 XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179T 4P 7 | G2 MAB330 - RMBS.......ivriiicrieieiesisssieniesissessesssssssesssesssssssssssssnins | onenen | ae | vevesneenns Z ) I L1 [N 174,444 1..103.884 | .....ccoovvvvenee 177123 | oo 170,501 174,161 (T17) | cevereerernernens v [ e 4.000 |...... 3.191 | MON.. 07/25/2018. | 07/20/2048.
36213N  HJ 8 [GN 559233 - RMBS......coiiiiiiiiiiiniiissiiisnissssssssssesssnsssnssssssnssssssssssnsesssesnses | covnene | | eoesnsnenes ] L1 I 255,697 |...100.125 | ..cooviiniinns 243,825 | .o, 243,521 247,690 [CKZ)) T SRR P 7400 |..... 6.874 | MON. 04/18/2002. | 04/15/2032.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ... esisssissssssssssssssisnss | aoissisisissens 430,140 XXX 421,850 | .o 0 (551) 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEINMENE.....ccuuiieirsereisrersensssisssrssenssssssensssesssnsssssssnssenes 1,369,598 XXX ..1,427,153 15,400 (2,368) 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligati
13063B 4N 9 | CALIFORNIA ST.....ooomivimiiriiieriieseiesiesisesssssessssessessssessssssssssessessssssssssenes | seenes 2| 1FE 169,622 |...112.502 ....150,000 162,978 (3,806) [ ..vovvereenrircrens | cevrreererieriinenie | s 5.000 |...... 2.224 |AO...... 03/29/2018. | 10/01/2027.
13063B  PX 4 | CALIFORNIA ST.....ootiiiiimeiieiiesiiesissiseissssss st sssssssssseessesssssssssssnes | seeees 2| 1FE .99,394 |...106.770 ....100,000 99,475 13 | e e | 5.000 |...... 5.040 |AO...... 07/24/2013. 10/01/2041.
13063C  ZY 9 | CALIFORNIA ST....coiiiuiiiiiiniiisinienisssisssisssnsssenssenessesssnsssnienas SD.. 2| 1FE 162,393 |..107.079 | oo 160,619 | oo 150,000 158,348 (L) s | | s 4.000 |...... 3.070 [MS..... 03/10/2016. | 09/01/2032.
1199999. U.S. States, Teritories & Possessions - Issuer Obligations. ..........coeniinne: 431,409 XXX ....400,000 ..420,801 (4,904) 0 0 XXX XXX XXX .24,396 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........vererirrieririninsierssisssesessissseenes 431,409 XXX ..420,801 (4,904) 0 0 XXX XXX XXX .24,396 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
181070 ET 6 | CLARK CNTY NEV WTR RECLAMATION DIST......coomiirrieirnienerreniesisneeis | cevne 2| . 1FE .85,693 |...112.849 . 82,338 (1,083) [ oo | e | s 4.000 08/04/2016. | 07/01/2032.
199492 PD 5 | COLUMBUS OHIO......cciieiiiriirirrireissrisssissiesisssessessssssessesssesessssssssenss | covees 2| 1FE 53,051 |...111.038 ..50,000 51,822 (298) | evevnrerrinriiens [ e [ 4.000 08/20/2015. | 07/01/2033.
199492 QV 4 | COLUMBUS OHIO......ccoiiirieriieireeieirensssesssesessesiseenns 2| 1FE 183,043 |...107.072 | ..oooereeeren 187,376 | i 175,000 180,213 (854) | evevnrereerneinens [ e [ e 3.000 07/21/2016. | 08/15/2029.
235308 RA 3 |DALLAS TEX INDPT SCH DIST 2| 1FE 273,908 |...104.986 250,000 259,563 (8,265) ......6.450 03/29/2018. | 02/15/2035.
358775  4AX 9 |FRISCO TEX....oiiiieririreimeiiseiinesieeissessssssssessesssssssenssssssessessesssssssssssnes | soeees 2| ... 1FE 277,590 |...108.176 | .................270,440 | ....... 250,000 265,367 (7,017 [ oo | e | s 5.000 03/29/2018. | 02/15/2024.
447726 PF 1 |HURON VALLEY MICH SCH DIST.......covvurirnririiirinniieeiniernsiseiesssisseensssnenns | eovenen | oo [ eovsveninns | e AFE | oo 55,412 |...104.907 50,863 (B21) [ evvrrrrerrercirens | eerrveierseieeennes [ s 5.000 07/21/2011.| 05/01/2021.
49474F  QV 5 |KING CNTY WASH.... 2| 1FE 135,711 |...113.027 133,257 (976) .....4.000 06/02/2017. | 06/01/2035.
613681 U7 8 |MONTGOMERY CNTY TEX....coiiiieirireneiieniesisseesssissssesssesssseessssssssssssssenes | seeees 2| 1FE 90,261 |...114.828 ...86,121 82,186 (1,612) [ oo | e | e 5.000 09/17/2014. | 03/01/2026.
649660  AS 5 |NEW YORK N V..ot sssssssssssesssssins | soeees 2| 1FE 129,416 |...104.202 130,253 125,538 (555) | cevererererrinriiens [ e [ 6.646 03/29/2011. | 12/01/2031.
682745 3P 7 |ONONDAGACNTYNY . 2| ... 1FE 167,282 |...105.330 .157,995 153,439 (2,486) ......5.000 12/13/2013. | 05/01/2026.
797508 FZ 6 | SAN DIEGUITO CALIF UN HIGH SCH DIST......ooiirieiineiieeiseirseiiseiesesenens | s 2| 1FE 79,869 |...111.575 77,854 (459) | evvvevrrinriiens [ s [ 4.000 04/16/2015. | 08/01/2033.
797508 GA 0 | SAN DIEGUITO CALIF UN HIGH SCH DIST......cvtveurvrrieririreererieerinenienens | vereees 2| 1FE 53,067 |...110.942 51,800 (289) | eveveerrieeriens [ e [ e 4.000 04/16/2015. | 08/01/2034.
806640 VV 7 | SCHERTZ-CIBOLO-UNVL CITY TEX INDPT SCH D 2| 1FE 77,090 |...106.735 75,593 (265) ......5.000 08/08/2013. | 02/01/2041.
846302 GH 4 |SPACKENKILLN Y UN FREE SCH DIST......coiviiirnririernreinereiensssiessesssseens | sevenes 2| 1FE 405,000 |...100.071 405,000 | ..voooveriiriiniies | e | e | s | 2.500 09/29/2010. | 09/15/2020.
850000 2F 6 | SPRING TEX INDPT SCH DIST.....ccuuirurrierirerereessrissrsessesesseesssssssssssssenes | weeees 2| 1FE 117,165 |...116.667 .116,667 108,528 (1,695) [ ..oocerereerreris | ceerveineiserineens | e 5.000 06/25/2014. | 08/15/2025.
910678  ZH 7 |UNITED INDPT SCH DIST TEX.....ccoosiiiiiiriiiiiiniississiicsiesisssississsiesiennes. | e 2| 1FE 59,713 |...116.344 ...58,172 54,805 (962) | ovevevernerineirens [ e [ e 5.000 06/24/2014. | 08/15/2026.
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93974C 6K 1 |WASHINGTON ST....ooiiiriimriiiieriesseseseessssssessessessssessssssssssesssessssssssssnnes | sevees 2 59,749 | . A1T724 | oo 55,862 | .coovrrrrerirens 50,000 53,819 | cevevrrrverrerrneeinens | eerneereneed1,179) i | oo | s 5.000 |...... 2415 |FA o] s 1,042 | oo 2,500 | 09/10/2014. | 02/01/2025.
971567  QF 2 |WILMINGTON DEL.......oviiniiiiirriieiineissisesiesiseessss s ssesssesssssssssssssssnses | soeees 2 120,531 |...120.366 .120,366 ....100,000 12,677 | oo [ e 1,984) [ o | e | s 5.000 11/06/2015. | 11/01/2028.
971567 QG 0 |WILMINGTON DEL...... 2 .89,745 |...120.118 ..75,000 84,119 ......5.000 11/06/2015. | 11/01/2029.
971567 QL 9 |WILMINGTON DEL......cotiiiiriiiiriiireresieiessiceesieissisie s essesssssessssisens | seveees 2 58,547 |...118.378 55,313 [ [ oo (821) [ [ [ 5.000 11/06/2015. | 11/01/2033.
982696  QQ 2 |WYANDOTTE CNTY KANS UNI SCH DIST NO 500......ccceverierimiirisrinnnneens | woenes 2 56,869 |...122.760 | ....ccoceeeeeen61,380 | oiiiiiiineenn80,000 | i BATT [ | e (654) | o [ [ 5.000 12/02/2016. | 09/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation: 2,628,708 XXX ..2,614,758 2,405,000 0 0 XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: 2,628,708 XXX .2,614,758 | . .2,405,000 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
01179R  EE 9 | ALASKA MUN BD BK ALASKA MUN BD BK AUTH........c.cccveumivreimniernninierenis | evere 2| 1FE 106,216 |..114.871 | .ccovvveer.. 103,384 | i 90,000 97,778 | v | e (1,628) | oo [ | e 5.000 06/18/2014. | 06/01/2026.
040484 MS 3 |ARIZONA BRD REGENTS UNIV ARIZ SYS REV......ccoevumirmrinrinininerirerinenes [ vrenes 2| . 1FE 57,242 |..116.210 | coovovereernn58,105 | i 50,000 54,183 | oo [ rerrrreineneene(894) [ oo | e | s 5.000 04/22/2015. | 06/01/2040.
047870 MY 3 | ATLANTA GA WTR & WASTEWTR REV......cooomiiirieinerierineisneesssississessnnes | woveees 2| 1FE 148,675 |..118.225 | .ooooovveer MAT 78T | e 125,000 138,340 | .ooovveeenrenerierirnees [ erverrnenn(2,285) [ oo | e | s 5.000 03/23/2015. | 11/01/2030.
114894 ZW 1 |BROWARD CNTY FLA ARPT SYS REV. JESTTOTTTURRTOTN IOPRON 2| 1FE 249,993 |..100.444 | ...............251,110 | ....... 250,000 249,992 | ..o | oo (1) | o [ [ 3477 11/05/2019. | 10/01/2043.
160131 CX 4 |CHARLESTON EDL EXCELLENCE FING CORP S C......oecovvvrrererierrneirenens | cevee 2| ... 1FE 89,020 |...114.155 | .coovvreerrnn85,616 | oo 75,000 81,310 [ | ervvrrreneee(1,507) s [ e [ 5.000 07/23/2014. | 12/01/2026.
160131 DB 1 |CHARLESTON EDL EXCELLENCE FING CORP S C......cocovvvrirvriieniireirsirerns | vver 2| 1FE 280,003 |..113.448 | .................283,620 | ....... 250,000 271197 [ | vvreieneene(5,084) [ s [ e [ 5.000 03/29/2018. | 12/01/2030.
161045 LQ 0 |CHARLOTTEN C WTR & SWR SYS REV.......vtviriiicrinerirerieeeseissineriens | ceves 2| 1FE 206,049 |...107.430 | ....cccoe....... 188,003 | oo 175,000 181,496 | .oooovvevvverrerrenes [ e 3,287) [ o | e | s 5.000 07/21/2011. | 12/01/2022.
167727 VX 1 |CHICAGO ILL WASTEWATER TRANSMISSION REV.........coocemmrmmrimerirncirannes | eevenee [ oo [ eeiriinns (. 1FE| oo 271,770 |...115.540 | .................288,850 | ....... 250,000 269,215 | ..o | e (TA9T) s [ e [ 5.480 03/29/2018. | 01/01/2030.
186427 CW 8 | CLEVELAND OHIO WTR REV.....ciimiiiiiieieniseieissiseiessssssissssesssssssensenes. | ovens 2| 1FE 264,590 |..108.739 | ................271,848 | ....... 250,000 260,413 | oo | e (2808) | s [ [ 4.000 03/29/2018. | 01/01/2031.
186427 CX 6 | CLEVELAND OHIO WTR REV.....cciiiiiierineeierieiseisssissssessesssssessssssssens | sevees 2| 1FE 78,270 |...108.180 | ..ocvvvrvrerreen 81,135 | i 75,000 76,639 [ .oocveereneernvriinenns | cerverinerreens(37B) e [ e [ e 4.000 04/15/2015. | 01/01/2032.
196707 JW 4 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS........ccormrerernrirernrinne [ oreree 2| 1FE 167,157 |..108.417 | .ccovvrreen 162,626 | oo, 150,000 159,630 | .ooovvevrrververrenes [ errerireend($,307) [ o | e | s 5.000 03/29/2018. | 03/01/2027.
196707 QV 8 | COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.........cccovveirinrinerirens | cerenee 2| 1FE 283,428 |..112.215 | ................280,538 | ...... 250,000 271,889 | ..vvvcrrerncenrnins | evreieneene(8,607) | o [ e [ 5.000 03/29/2018. | 03/01/2029.
196707 QZ 9 |COLORADO ST BRD GOVERNORS UNIV ENTERPRIS.......ccoomieerniirerninnes [ rreree 2| 1FE 283,428 |..112.215 | .................280,538 | ....... 250,000 271,889 | ..o | rvreeneene(8,607) | i [ e [ 5.000 03/29/2018. | 03/01/2033.
20281P  UN 3 | COMMONWEALTH FING AUTH PA REV.......cccviriireriniirenicinneinsiiesienens | coveene 2| 1FE 282,868 |..115.397 | .................288,493 | ....... 250,000 275,449 | ..o | e (B,272) [ s [ e [ 5.000 03/29/2018. | 06/01/2032.
207758  NX 7 | CONNECTICUT ST SPL TAX OBLIG REV.......ovvoieririeiriinerieeeseesssiseisnes | voeees 2| 1FE 56,114 |...110.790 52,234 | oovvereriierirerinnns | eervnirnninnena(B89B) | ceverieierieien | e | e 5.000 12/03/2013. | 01/01/2026.
231266 GY 7 |CURATORS UNIV MO SYS FACS REV.....ccovuniiirniineiiiniisineissisisssiesesinnes | sevenes 2| 1FE 63,483 |...106.977 56,729 | ..ocvererinrcnni | eevrrennieeen(901) [ [ [ 5.000 07/20/2011. | 11/01/2023.
235036 V9 8 | DALLAS FORT WORTH TEX INTL ARPT REV......ccconivureirinnrerirererseensninns | s 2| ... 1FE 58,967 |.. 113478 | ..cooovvrvvrr 56,739 | oo 50,000 54,803 | .coovvverirerineenens | eerneeened(1176) [ | e | s 5.250 04/29/2016. | 11/01/2029.
25484) CU 2 |DISTRICT COLUMBIA UNIV REV.......ccoiiimiirniiiinrintiesineisissierssissiessssines | seveees 2| 1FE 59,214 ..122.801 | coovvvvreennn 61,401 | i 50,000 56,816 | ..o [ eevireriieenene(832) [ o | e s 5.000 01/06/2017. | 04/01/2028.
25484) DC 1 |DISTRICT COLUMBIA UNIV REV.......covuiiimiimirieririrneiensiinssieniesesseessssinns | voenes 2| 1FE 234,724 |..119.793 | ................239,586 | ....... 200,000 226,578 | .ovvreerrvrnerinnnnes | vrrrereenne(3,240) o e [ 5.000 06/01/2017. | 04/01/2036.
414005  WJ 3 [HARRIS CNTY TEX...ooiiieiireerieineineriesisnessesssseesesssssssssessssssssssssssssssssssns | seeeons 2| 1FE .58,308 |...121.508 50,000 55,958 | ovovrenerrerineiinens | eererneernenenne(802) [ o | e | s 5.000 12/20/2016. | 08/15/2029.
48507T FX 6 |KANSAS CITY MO SAN SWR SYS REV. 2| . 1FE 105,195 |...108.079 103,105 ......4.000 01/28/2016. | 01/01/2040.
495289 D9 8 |KING CNTY WASH SWR REV......ccriviiimrierierieeieisserssssissssensesesssessssnns | soveons 2| ... 1FE .78,804 |...109.700 76,232 | cooeveeeencernneienenns | cervvernnreee(57) [ [ e [ 5.000 09/12/2013. | 01/01/2030.
495289 X4 7 [KING CNTY WASH SWR REV.....oomiiiriiiirerineieiiieissieissssssessssssiesssssnes | covenes 2| 1FE 58,221 |...115.595 54,537 5.000 04/15/2015. | 07/01/2038.
495289 X8 8 |KING CNTY WASH SWR REV... 2| 1FE 87,462 |..115.813 81,879 ......5.000 04/17/2015. | 07/01/2036.
534272 D7 1 |LINCOLN NEB ELEC SYS REV.......ceooiiiurrinirieriesineisissiseisessesissessssisssssees | soeees 2| 1FE 89,417 |...118.203 83,398 | ..ovververenrerieriens [ ererenieed(1,346) | o [ | e 5.000 04/15/2015. | 09/01/2033.
544445 BT 5 |LOS ANGELES CALIF DEPT ARPTS ARPT REV.......cccovimiiririniineernrniserennnes | veveees 2| 1FE 114,578 |...120.117 110,413 | oo | e (1852) | o [ | v 5.000 01/06/2017. | 05/15/2029.
54466H DP 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S.. 2| 1FE 58,787 |...123.662 ...61,831 56,199 ......5.000 12/02/2016. | 06/01/2028.
545149 KG 0 |LOS ANGELES CNTY CALIF SANTN DISTS FING......cccocvuvrimriniiseiirerieiins [ s 2| 1FE 135,945 |...113.301 141,626 132,815 | v | ervrrrnene(1,030) | oo [ | v 4.000 10/13/2016. | 10/01/2032.
546486 AV 3 |LOUISIANA ST HWY IMPT REV. 2| 1FE 105,410 |...110.922 .110,922 . 102,224 5.000 12/11/2013. | 06/15/2033.
546540 RE 7 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C.. ....75,000 |..... 99.651 ..75,000 75,000 o0 2.596 12/06/2019. | 07/01/2027.
56185P CF 8 | MANATEE CNTY FLA SCH DIST SALES TAX REV.....c.ocovvnierernvinsennissinnirens | covenns 87,138 |...123.840 ..75,000 84,079 (1,099) [ oo | e | s 5.000 02/02/2017. | 10/01/2028.
575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV......c.cvvumerirerineersnirneinnns [ woveeen | oo | eveenne 12| {1 =5 250,000 |..... 99.372 | ..ccoovoe...... 248,430 | ... 250,000 250,000 [ .ovoreeeirerirerenienns | ervereniseeienenins e | oo | 3.273 11/01/2019. | 05/01/2039.
590494  AX 8 |MESA ARIZ EXCISE TAX REV......osiiiiiiiiiniineiiesineiseeissiisessessssissessssisens | seeees 2| 1FE 52,853 |..109.570 | ....occeveenen 54,785 | 50,000 50,928 (B45) [ v | cerreeierneieeiennes [ s 5.000 10/09/2013. | 07/01/2032.
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592190 MG 4 |METROPOLITAN NASHVILLE ARPT AUTH TENN AR....c..cocvumrimrirneninnisenins [ woreees 196,888 |...117.660 | ...ooovvrvrrrrrnn 94,128 | i 80,000 90,548 (1,772) [ oo | e | e 5.000 |...... 2425 | e | s 2,000 | .ovrernens 4,000 | 04/15/2016. | 07/01/2027.
59333P  H8 4 | MIAMI-DADE CNTY FLA AVIATION REV......covvriermiveirieiernniseeesiseisisnssssnnns | coveres 57,814 |..113.619 ..50,000 54,121 (792) | ceverveerrinrieens [ e [ 5.000 01/15/2015. | 10/01/2034.
594612 DJ 9 |MICHIGAN ST.... ...86,381 |...124.748 ..75,000 83,370 (1,014) ......5.000 12/02/2016. | 03/15/2027.
594615 FM 3 |MICHIGAN ST BLDG AUTH REV.. .90,188 |...120.577 85,781 (1,429) [ ..o | e | s 5.000 10/27/2016. | 10/15/2031.
594615 FN 1 |MICHIGAN ST BLDG AUTH REV.. 2| 1FE 185,832 |...115.286 174,894 (3,343) [ oo | e | s 5.000 07/25/2016. | 10/15/2032.
63968A P2 5 [NEBRASKA PUB PWR DIST REV. 2| 1FE 87,251 |...120.543 90,407 83,499 (1,278) ......5.000 12/20/2016. | 01/01/2027.
64990C 3C 3 |NEW YORK STATE DORMITORY AUTHORITY......covvuerrmrieirerineernnnsisnsnsinenes | even 2| o 1Z 181,163 |...106.989 176,532 168,213 (1,742) [ v e s 5.000 05/19/2011. | 10/01/2022.
64990C 3H 2 |NEW YORK STATE DORMITORY AUTHORITY. ISSPTURRRRRTES IOV 2| ... 1FE .10,980 |...106.411 ...10,641 10,195 (106) | eveveereernerrens [ erveeremireerserienns [ e 5.000 05/19/2011. | 10/01/2022.
650035 ZA 9 |NEW YORK ST URBAN DEV CORP REV.....c.coooviiriniiniereiniissiesinsississisiinnns | veveees 2| 1FE 57,511 |...111.400 ...55,700 52,953 (8B4) | vvveereeinrireens [ e [ e 5.000 05/06/2014. | 03/15/2028.
686543 TX 7 |ORLANDO & ORANGE CNTY EXPWY AUTH FLA EXP.....cooovevimrvreriirennrinens [ e 2| 1FE 86,927 .. 111.960 | ..coovvrvrrrrnn 83,970 79,563 (1,215) [ oo | e | s 5.000 05/20/2013.| 07/01/2029.
709223 2E 0 | PENNSYLVANIA ST TPK COMMN TPK REV.....ccoiiirireriseirerienieseseesssines | woeees 2| 1FE 180,621 |...111.142 .166,713 159,518 (3,095) [ cooucerreerieris | e | s 5.000 07/27/2012. | 12/01/2026.
721876 RJ 1 |PIMACNTY ARIZ SWR REV.......coiviririiniineiierieseseeissisesisesiesessessssiones | soenes 2| 1FE 57,125 |...105.688 | .... ...52,844 51,456 (935) | evernererinriiens [ e [ 5.000 05/29/2013. | 07/01/2026.
73358W  EX 8 [PORT AUTHNY &N J..oiiiiiiiceieierisisesiensseessesssssessesssessssesssssnnes | sevees 2| ... 1FE 165,611 |...106.566 | .......cocovnnee 159,849 | oo 150,000 153,941 (2,101) [ oo | e | s 5.000 12/11/2013. | 10/15/2023.
73358W  TM 6 [PORT AUTH N Y & N Juiuiiiiiciieieineicisieissiensssssiessssssesesssesssssssnenens. | onnne |0 | veveverinns | eeveee TFE| i 58,899 |..113.031 | ..cccoevereennn. 56,516 | v, 50,000 53,968 (1,015) [ oo | e | s 5.000 11/12/2014. | 09/01/2023.
73358W YF 5 |PORTAUTHNY &NJ.. SO IO 2| .. 1FE 258,185 |..117.673 | ................264,764 | ....... 225,000 245615 (3,18B) [ cevvvvervenerierins | vevrvrererieniinenis | s 5.000 11/05/2015. | 10/15/2030.
742650 M6 2 |PRIVATE COLLEGES & UNIVS AUTH GA REV.......ccoovvirrieirnniineieiiesinssi [ s 2| 1FE 76,422 |...119.631 73,566 (1,135) [ oo | e | e 5.000 06/01/2017.| 10/01/2038.
795576  FP 7 |SALT LAKE CITY UTAH ARPT REV......ccoosiiirniiiinrineisensierssieiensssisssssssens | seveees 2| . 1FE 115,469 |...120.632 .120,632 111,699 (1,358) [ oo | e | s 5.000 02/09/2017. | 07/01/2030.
79574C  AS 2 |SALT RIVER PROJ ARIZ AGRIC IMPT & PWR Dl.....ccccoorvvmrvrnrrerrerirseerenines | cevee 2| 1FE 57,280 |..117.197 | ... ...58,599 54,235 (405 ) [T ORI DO 5.000 05/26/2015. | 12/01/2035.
79765R  4U 0 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.......ccovvrevrerinererrnerisirnnirenns [ everee [ | verrvernns 1 e TFE| v 50,000 |...100.000 | ....ccovrrrrrnrnnes 50,000 | coovvrrerirnnns 50,000 50,000 | oo v | e [ | v 2.593 12/13/2019. | 11/01/2029.
79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL......ccveereerrrerierencessninenes [ e oo [ 1,2 s 1FE ..125,000 |...100.147 125,184 | oo 125,000 125,000 | covouveerrrmerierinnes [ e | e | e | e 2.803 12/13/2019. | 11/01/2031.
809545 RR 9 |SCOTT CNTY KY SCH DIST FIN CORP SCH BLDG... e [ e | e 1FE ..285,177 {...100.164 | .... 290,476 | ....... 290,000 289,906 LT5TC 1 STURUUIO VRPN IV 2.400 09/29/2010. | 03/01/2020.
882117 2L 7 |TEXAS A &M UNIV PERM UNIV FD.....coovivirinriniriniieineissrinesieneesesseienns | woenes 2| 1FE 176,964 |..119.265 | .....cccoevvenee 178,898 | oo 150,000 170,887 (3,498) 5.250 03/29/2018. | 07/01/2031.
88278P  TQ 7 |TEXAS ST UNIV SYS FING REV......ovuiririeeieiinseineeiesisseessesisessessesssssens | eveens 2| 1FE 169,823 |...114.301 171,452 ....150,000 164,289 (BA73) [ o | e | s 5.000 03/29/2018. | 03/15/2029.
89602N E9 1 | TRIBOROUGH BRDG & TUNL AUTH N Y REVS [ESSUTIPINN BN 2| 1FE 91,694 |..112.775 80,947 (1,668) [ ..o | e | s 5.000 01/11/2013. | 11/15/2025.
915200 UK 3 |UNIVERSITY VT & ST AGRIC COLLEGE........cccoscuerimirerieriseersseissiserinenes | voreees 2| ... 1FE .89,705 |...117.130 82,531 (1,464) [ ..o | e | s 5.000 09/19/2014. | 10/01/2025.
915200 UL 1 |[UNIVERSITY VT & ST AGRIC COLLEGE............coosiimrnrriiernineienineiseeninens | eevees 2| 1FE 59,278 |...117.029 54,764 (923) | oveveevreinrieens [ [ 5.000 09/19/2014. | 10/01/2026.
917567 EY 1 |UTAH TRAN AUTH SALES TAX REV.....ccoimiuiriiriiireninerienissessssissssnesinenes | vovenes | oo | cevveene 12| TFE| oo 50,546 |...100.661 50,544 2 3.393 12/12/2019. | 12/15/2036.
92812U K5 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG = R....ovvvvmeinerennenerienirneines | eevene | oo [ erverireeins | ceeens AFE | oo 82,910 |...100.313 82,910 [ oo [ e | e [ e | aeenne 2.750 04/25/2013. | 04/25/2042.
940093 6H 5 |WASHINGTON ST UNIV REVS. 2| . 1FE 168,102 |...112.946 150,000 163,113 (2,864) ......5.000 03/29/2018. | 04/01/2031.
940093  7A 9 |WASHINGTON ST UNIV REVS.......oeriiemrinirierierieeeseesssnsessessessssesssseses | voneees 2| 1FE 206,852 |...116.606 ....175,000 192,771 (3,088) [ ..oovvurennerrerins | vevrveererierineens | s 5.000 02/12/2015. | 04/01/2029.
940093 7B 7 | WASHINGTON ST UNIV REVS.....c.oiiiiiiriieernieensissssienssssiessssiees | sevnes 2| . 1FE 100,065 |...116.265 | .........c........98,825 | oo 85,000 93,414 (1,460) 5.000 ..4,250 |02/12/2015. | 04/01/2030.
956704 XE 5 |WEST VIRGINIA UNIV REVS.......ccooiviriiiiiniierierenesssissiisesienesessesens | sovenes 2| . 1FE 230,866 |...106.716 200,000 207,454 (4,099) ......5.000 .10,000 | 11/14/2013. | 10/01/2022.
97712D QR 0 [WISCONSIN ST HEALTH & EDL FACS AUTH REV.......ccoocnivniins SD.. 2| 1FE 217,044 |..101.593 | .................203,186 | ....... 200,000 | ... 211,521 [RFCLTA T RN [N IR 4.000 . . .23,948 | 06/09/2016. | 11/15/2039.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 8,612,891 XXX | s 8,585,511 | .oovvrvneres 7,697,910 | cooovnnd 8,230,532 | oo [\ (108,340) 0 0 XXX XXX XXX | o 92,371 | oo 360,385 XXX XXX
U.S. Special R & Special A it Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3M3MIX6  US  0 [FH ZK2973 - RMBS.......coiiiiiiiieiseiiernnieiessisssesiesssssssenssssssensssissses | eonens | oo [ oerineenas 7N I 1 103,616 | oo 61,882 | 59,722 59,679 () ) [ESTOORIN ISRTORRIRN IO 3.500 01/26/2011. | 02/01/2026.
3131XJ DM 1 [FHZL2808 - RMBS........oceuiriiieriieieniesiseeiesiessiessesssssesessesssesssensssenns | ooveons 4].. 1. ...105.411 ..38,257 39,428 B4 | oo [ s [ 3.500 02/23/2012. | 03/01/2042.
3131XQ  TK 2 |FH ZL8654 - RMBS 4 1 ...105.965 ..32,888 35,238 82 ... 4.000 11/05/2014. | 11/01/2044.
3M31Y0  2A 9 [FHZMB169 - RMBS......cooiiieieicicsesisisnis et sesssssessessssenes | sevenes 4].. 1. ..105.586 | .....ccccc..... 236,777 | ... 224,250 232,684 (88) [ vevererrreeerireiis | e | s 4.500 04/26/2018. | 04/01/2048.
31320K X3 3 |FH ZA2498 - RMBS.....cooooeeeeieeeeieeeveeeeeeeee s s sssesssesneees | ooveeas 4].. 1. ...104.251 .125,753 ...120,625 120,942 (L) ) TN VRN IO 3.500 05/24/2018. | 03/01/2038.
3132A1  XW 9 [FH ZS1593 - RMBS.......couiiiciiiicisie st sssssssensssssssnes | coeres 4].. 1. ..112.268 ..11,567 10,981 (A1) ] o | v | e 5.500 02/26/2010. | 08/01/2037.
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313204 NN 4 [FH ZS3997 - RMBS......cooieeieeieeesieeeeeeesseseesseesseessse s esseesssesssesssesnees | coveens [P I 7N I 1 108191 | 51,354 | 47,466 | .. 49,926 (£:)]) SRR VRN IO 4.000 |...... 2.824 |MON... 09/26/2014. | 08/01/2044.
3132A5  E8 4 [FH ZS4659 - RMBS.......ccooviiieireriiiiinsieissssiessssseessssisssesssssssessensssssssnes | soneres [ I . 104.272 | 905,944 | 868,828 | ... 882,852 539 | o | v | s 3.500 MON... 03/30/2018. | 04/01/2046.
3132A9 MU 8 |FH ZS8471-RMBS R 4 ..101.339 27,229 (23) 102500 MON... 09/11/2012. | 09/01/2027.
3132A9  R3 3 [FH ZS8606 - RMBS.........coiiiiriiiiieiniieiseineie i sssssssenssssssenes | coeres PO I3 ...102.967 773,457 T ] e e [ s 3.000 MON... 03/29/2018. | 04/01/2031.
3136AE PS 0 |FNR 1363D PD - CMO/RMBS.........ccoviririrririereinirieriessseesssssssssessesssseess. | voneees e e i 71,396 99.287 72,000 216 | oo | e | s 2.000 MON... 10/31/2013. | 05/25/2043.
3136AE  ZQ 3 |FNR 1356B P - CMO/RMB 4 ...101.196 97,769 91 1002500 MON... 11/12/2013. | 06/25/2043.
31371IN XK 6 |FN 257282 - RMBS s | eren [ [ ..107.796 10,486 K72 [N ISR PO 5.500 MON... 07/21/2008. | 07/01/2028.
3137A5 SG 0 |FHR 3786F HE - CMO/RMBS..........ccovvieirnrieiniresiseisssssssesssssessssssssssssssssessnnes | seveens [P I I ...100.407 43,511 [(CX) ) TSN VRN IO 2.500 MON... 04/12/2012. | 03/15/2038.
3138AB  NC 9 | FN AHOI386 - RMBS........coouiiiiireiieiieneiseiissisessississe s ssesssssssssssnes | coeees [ I ..107.243 177,670 (152) | cevevrerreineireens [ e [ e 4.000 MON... 03/29/2018. | 04/01/2041.
3138EN  HG 7 |FNALSB30 - RMBS........oooiiiiiirierieriteissiessiiesiesessesssiessssessessssssssins | voeees [P I Z ) I 1 ..107.077 47,966 (A70) | ceverrerrrinrinens [ e [ e 4.000 MON... 08/27/2014. | 08/01/2044.
3138X3  BX 9 |FNAU3653 - RMBS.... ...106.228 . 77,659 (568) | vvverernrrnerrees [ erreereniseinenienes [ e 4.000 MON... 11/01/2013. | 09/01/2043.
3138XW  AM 0 |FN AW6311- RMBS... ...107.076 . 25,529 | .. 26,925 (V) [N ISR DR 4.000 MON... 07/24/2014. | 06/01/2044.
3138XX H7 4 |FN AW7453 - RMBS ..107.076 | .oovverer0rn.38,368 | oo 35,833 | .. 38,158 (BB7) | ceverreermrimernens [ erreereniseenserienns [ e 4.000 MON... 10/14/2014. | 09/01/2044.
3138Y6 MY 7 |FN AX4874-RMBS.... ....712,281 |...105.511 68,190 | .. 71,086 (B28) [ .evrrvrererereerens | e [ s 3.500 MON... 01/15/2015. | 12/01/2044.
3140FP C9 8 |FN BE3695- RMBS.... . ..318,645 |...103.807 ..311,919 | ... 318,820 (LT [N FURRRIRTRION PR 3.500 MON... 05/30/2019. | 06/01/2047.
3140FP DG 1 [FNBE3702 - RMBS.......cocovvimiriiireiineineriesieeineesssissssesssessssesssssissssnsssnnnes | sevveee | oo [ eovsenveendh [T oo 556,743 |...105.453 | ... 559,978 | oo 531,022 | ... 553,803 (2,150) [ coovvervrerrereeens [ oo [ 4.000 MON... 12/06/2017. | 06/01/2047.
3140JQ TE 3 |FNBN7748 -RMBS.... ..385,329 |...104.086 384,715 (B13) ] cevereerrririiens [ [ 3.500 MON... 09/27/2019. | 09/01/2049.
31400A NN 6 |FN CA3096 - RMBS.... || . ..752,955 |...105.628 | ... 753,978 1,023 [ oo | e | e 4.500 MON... 03/22/2019. | 02/01/2049.
3140X4  H2 5 [FNFM1148 - RMBS........oiiiriieiieieese s sssssssssnns | eveens [ I 7N I L [ 202,191 |...103.746 | ..cccoovvrvrrne 204,337 | oo 196,959 | ... 202,420 229 [ v | e [ o 3.500 MON... 06/26/2019. | 12/01/2048.
3140X4 M4 5 [FNFM1278 - RMBS........ocoiriiriciiericnissiseeiesisssiestessssssssesssssssessesssssens | ooveons o] ...102.862 170,451 ...165,708 | ... 169,336 (230) | everererrereenerrens [ e [ s 3.000 MON... 07/30/2019. | 07/01/2034.
31410 UV 2 |FN 890796 - RMBS.......oiiiiieiieiireieiiseisenie st sessseissssens | seeees o] 104749 | ... 147,325 ...140,646 | ... 143,729 (183) | ceveveeereerreirens [ errereeineiseiiienes [ e 3.500 MON... 01/17/2018. | 12/01/2045.
31418R P70 |FN AD4045 - RMBS........coiiimiiiiiiiiniiiiniisississsiisnnsssns s ssessssssssssssnssenesenesss | cvvenes . 110339 | 22,732 | oo, 20,602 | .. 21,502 (L0 TN [VRRTRIN IR 5.000 MON... 04/27/2010. | 04/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . [ 5,455,660 XXX | s 5,545,584 | ..o 5,308,645 | ..o 5,443,949 | .o 0 (3,544) 0 0 XXX XXX | s 16,107 | ........ 115,791 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 - Co cial Mortgage-Backed Securities
3137B9  BZ 7 |FHMS KF03 A - CMBS | ....... | . | ........... 4‘ ........... 1 I 2,455 |..... 99.951 | oo 2,454 | oo, 2,455 | ....... 2455 | i | | s | | oo 2125 |..... 2.148 |MON... | s 1 s (3) | 04/08/2014. | 01/25/2021.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. .. .. 2,455 XXX |, 2454 | .o 2,455 | .o 2,455 | o 0 0 0 0 XXX XXX XXX | e L (3) XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
040588 F4 2 | ARIZONA ST CTFS PARTN . . JO ISP IOV AFE | oo 87,398 |..117.483 | oo 88,112 | 75,000 | .. 82,872 (1,535) [ cooneererenerrerins | cevrreeseeineriseens | e 5.000 |...... 2.634 |AO...... ....938 ..3,750 | 12/20/2016. | 10/01/2024.
19668Q GZ 2 | COLORADO ST BLDG EXCELLENT SCHS TODAY CT.. I . 2| 1FE 283,923 |..115.127 250,000 | ... 274,441 (5,436) | ..oovvvrnirerinnines [rrneininiisiinins s 5.000 |...... 2.533 |MS...... .3,681 .12,500 | 03/29/2018. | 03/15/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .. s 371,321 XXX corvneennnen3 19,930 | oo 325,000 | ..ooovriinns 357,313 | o 0 (6,971) 0 0 XXX XXX XXX | o 4,618 ] ... 16,250 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ .. rereerenerensssneninnes | seeeieienes 14,442,326 XXX | e 14,509,478 | ............ 13,334,010 | ........... 14,034,248 | ......oovevnn. 0. (118,855) 0 0 XXX XXX XXX | ... 113,098 | ........ 492,422 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R HM 7 |AT&TINC 100,633 |...103.128 | ..cccoe0rrn 103,128 | i 100,000 | ... 100,540 [(CX) ) USSR ISV IOV 3.400 05/10/2019. | 06/15/2022.
00206R HS 4 |AT&TINC ....51,030 |...105.855 | ..ovvereeerenn52,928 | i 50,000 | .. 50,938 (1) [ e | e | s 3.600 05/10/2019. | 07/15/2025.
009279 AC 4 |AIRBUS GROUP SE ..208,854 |...110.840 - 200,000 | ... 208,415 (181) +.r.3.950 06/15/2017. | 04/10/2047.
010392 FQ 6 |ALABAMA POWER CO 194,866 |...101.230 | .................202,460 | ....... 200,000 | ... 197,044 1,251 | v | e | s 2.450 03/29/2018. | 03/30/2022.
0258M0 EL 9 |AMERICAN EXPRESS CREDIT CORP. 193,396 |...106.232 | ................212,464 | ...... 200,000 | ... 194,509 B39 [ e [ e [ e 3.300 03/29/2018. | 05/03/2027.
02665W BP 5 | AMERICAN HONDA FINANCE CORP.. ..244,945 |...103.105 o 250,000 | ... 246,197 845 .....2.900 01/02/2019. | 02/16/2024.
035242 AP 1 | ANHEUSER-BUSCH INBEV FINANCE INC.. ....99,833 |...106.188 | ......ccoc0...... 106,188 | oo, 100,000 | .. 99,892 16 | v [ [ 3.650 01/13/2016. | 02/01/2026.
05531F  BH 5 [BB&T CORP.......cccovvrmrrrerirrirerinrins . 49,958 |...101.317 49,961 KT VORI ORISR PR 2.500 07/23/2019. | 08/01/2024.
05567L T3 1 |BNP PARIBAS SA.......cocoviririniernineernssssinsisenssnesesssisesessssssssnsssensnsnes. | evveees | G oo [ ool TFE | i 51,232 |...103.172 50,161 (148) [ v | cevrreierneireriennes [ s 5.000 06/03/2011. | 01/15/2021.
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06051G  EU 9 | BANK OF AMERICA CORP.......ccovvimirierierireessnisersenssssneessessssessssssssnssses | oneee | oo | veveneniens | evvene 1FE| oo 198,832 |...103.388 | ...cccoovvrennee 206,776 | ....... 200,000 199,243 233 [ e [ e [ e 3.300 |...... 3.433 | J....... 03/29/2018. | 01/11/2023.
06051G  FB 0 |BANK OF AMERICA CORP........corvrnriiireriiinirsriersnssseensnsissssessssssssssssenssnses | nevvens | oo | seeverenins | voeees 1FE| oo 101,710 |...107.494 107,49 | oo 100,000 100,781 (174) [ v | e [ s 4125 |....3.915 | JJ....... 02/14/2014. | 01/22/2024.
06406F AD 5 |BANK OF NEW YORK MELLON CORP........ 2| ... 1FE 187,816 |...101.023 .202,046 200,000 191,552 2,153 03/29/2018. | 08/16/2023.
110122 BN 7 |BRISTOL-MYERS SQUIBB CO......cocoveireriiiiirriiiiiineirerssiseeenississsesssessnssenns | everes | n | vevenees 12] . 1FE| oo 201,637 |...108.102 200,000 201,258 (215) | cevereereeineieens [ e [ e 3.875 06/15/2017. | 08/15/2025.
12189L  BA 8 |BURLINGTON NORTHERN SANTA FE LLC ...106.754 200,000 196,861 363 | e | e | s 3.250 03/29/2018. | 06/15/2027.
125523 AH 3 |CIGNA CORP. ..110.789 ..75,000 74,917 13 o 4375 09/06/2018. | 10/15/2028.
126650 DC 1 |CVSHEALTH CORP.......cccovvvvirvrrris ..101.663 ..80,000 79,983 13 | s [ [ 3.350 03/06/2018. | 03/09/2021.
14912L 6T 3 | CATERPILLAR FINANCIAL SERVICES CORP.........cccovirmmrimreririnrrinnrrnerirenes | ceve ...100.248 200,000 188,551 1,523 | oo | e | e 2.400 03/29/2018. | 08/09/2026.
166764 AG 5 |CHEVRON CORP........cccooomirmrniiriririniin ST RTROR BTN ..100.216 200,000 199,738 538 | i | e | e 2.427 03/29/2018. | 06/24/2020.
20030N  BH 3 |COMCAST CORP.......ccorrirriiiiirierireresseisssesisesessenssesssssssssssssssessessssesnns | crvees 115908 | e 289,770 | ....... 250,000 243,141 379 | v | e | e 4.250 02/20/2014. | 01/15/2033.
208251 AE 8 |CONOCO INC ...135.993 .258,387 ....190,000 216,953 (V22724 | N [NV IO 6.950 06/17/2003. | 04/15/2029.
22160K AL 9 [COSTCO WHOLESALE CORP ...103.544 ..51,772 50,000 49,045 200 | v [ | e 2.750 04/06/2018. | 05/18/2024.
25179M AV 5 | DEVON ENERGY CORP........cocoirimrimeriinierienisesseessssssessessssssssssssssssessenes | voneees 118586 | oo 118,586 | oo 100,000 99,970 A | e | e | e 5.850 12/10/2015. | 12/15/2025.
254687 DD 5 |WALT DISNEY CO. ...108.259 108,259 ....100,000 99,852 21 | [ s [ 3.700 10/14/2015. | 10/15/2025.
26441C AP 0 |DUKE ENERGY CORP ...118.597 118,597 ....100,000 102,405 (LS TN INSTRIRSIIRIR IOV 4.800 12/01/2015. | 12/15/2045.
26442C  AQ 7 |DUKE ENERGY CAROLINAS LLC......cevuirieiiireriniieieriseiseinsiesssisesesssseennes | evens LA01537 | e 76,153 73,508 435 | e [ | e 2.500 04/05/2018. | 03/15/2023.
26442C  AS 3 | DUKE ENERGY CAROLINAS LLC.....ccovviirririieriieierisissesssisisnssssessssssnnes | ovens e ...103.308 180,789 171,549 348 2.950 03/19/2019. | 12/01/2026.
26824K  AA 2 | AIRBUS GROUP FINANCE BV.......ooveiirrinirierieseneesssissssessessseesssssssises | evenns Cluorn . ...101.682 101,682 . 97,547 694 [ oo [ e [ e 2.700 12/10/2018. | 04/17/2023.
29250R AW 6 |ENBRIDGE ENERGY PARTNERS LP........ccoviiiiieriniisierieiisinsisenssisesesissiees | evens IO I 12] . 2FE | oo 49,827 [..116.646 | .....cccccrvrrnn. 58,323 | covveeririnnns 50,000 49,889 16 | e [ [ 5.875 10/01/2015. | 10/15/2025.
377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC.......cooiriririirerieriereseesssisesssesieneseenns | veenes Clon12] 1FE ..376,215 |...104.300 391,125 ....375,000 376,061 (154) | cevevvererineinens [ e [ s 3.000 03/27/2019. | 06/01/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC.......ccovrumririiniirnseiesiseissesissssesssesssseesssssnes | woeees N [T 1FE| .. ...97,624 |...104.153 104,153 ....100,000 99,096 273 [ e | e [ e 3.625 01/30/2014. | 01/22/2023.
404280 AK 5 [HSBC HOLDINGS PLC........coouiiiiriirierirriiiiesienssiesiesessesssssisssssenssesesssenns | oveens Cluorrinen [ e TFE| oo 106,365 |...103.716 | ...cccoovvrennee 103,716 | oo 100,000 100,987 (TAT) | ceverrrenrinens v [ 5.100 08/11/2011. | 04/05/2021.
438516  BW 5 |[HONEYWELL INTERNATIONAL INC......cocoovirrerirernenrnriserierieneneesseninssenenss | vevenee | oo | e 1,2 [ i 1FE ..199,586 |...101.229 202,458 | ....... 200,000 199,617 3 I SOOI ORI DO 2.300 07/30/2019. | 08/15/2024.
46625H HZ 6 | JPMORGAN CHASE & CO.....coovviiviiriireriniissiesisisisesieisssssiessssssessessssssssens | sevenes ...103.495 103,495 | oo 100,000 100,303 (212) [ v e [ 4.625 08/11/2011. | 05/10/2021.
46625H  JT 8 | JPMORGAN CHASE & CO.....covvuririrrieerseiseriesieesseessssssssessessssessensnns | woeees . 106.738 | oo 106,738 | oo 100,000 99,888 25 | s | s [ s 3.875 01/30/2014. | 02/01/2024.
494550 BT 2 |KINDER MORGAN ENERGY PARTNERS LP.......cccoccotmririrrrnireineirienrniienes | e ..101.277 101,277 | e 100,000 99,907 TT [ o | e [ s 3.500 02/19/2014. | 03/01/2021.
53944V AE 9 [LLOYDS BANKPLC......ccooviiiiiierirriniiieiinssiesisenisssesssssessssessenssssssssssssiens | ooveons . ...100.079 200,158 | ....... 200,000 199,707 1,382 | oo | e | e 2.400 03/29/2018. | 03/17/2020.
58933Y  AJ 4 [MERCK & COINC.....ooveiereirieiieeineiieniseisesssssssssensssissesssssssssssssssssnee | nevnne | oo | evveseneen ] [ s 1FE 247,048 |..119.319 298,298 | ....... 250,000 247,379 B85 | cevererereeereninens [ s [ e 4.150 05/14/2014. | 05/18/2043.
59217G  CK 3 |METROPOLITAN LIFE GLOBAL FUNDING | ..185,060 |...103.748 200,000 186,725 1,446 ......3.000 11/05/2018. | 09/19/2027.
595620 AQ 8 |MIDAMERICAN ENERGY CO.....c.oovviiiriiicieiriieiinnirenississesesssersesssesensssssees | cevenes ...49,984 |...104.285 LB2,143 | 50,000 49,987 2 | s [ s [ 3.100 01/23/2017. | 05/01/2027.
61746B  DJ 2 | MORGAN STANLEY. .. 104.721 104,721 99,492 149 3.750 01/30/2014. | 02/25/2023.
654106 AF 0 |NIKEINC ..101.674 ..50,000 46,643 423 002375 01/03/2019. | 11/01/2026.
68233) BH 6 |ONCOR ELECTRIC DELIVERY COMPANY LLC ..109.468 | ................218,936 | ...... 200,000 199,917 16 | e [ e [ e 3.700 08/07/2018. | 11/15/2028.
693475 AX 3 |PNC FINANCIAL SERVICES GROUP INC ..101.276 253,190 | ....... 250,000 249,550 28 | e [ e [ e 2.600 07/18/2019. | 07/23/2026.
717081 ES 8 |PFIZER INC ...103.860 .129,825 ....125,000 124,946 10 1002950 03/04/2019. | 03/15/2024.
74456Q BX 3 |PUBLIC SERVICE ELECTRIC AND GAS CO ...109.079 272,698 250,000 249,963 3 | e [ | 3.650 09/05/2018. | 09/01/2028.
85771P AN 2 |EQUINOR ASA ...106.549 213,098 200,000 199,931 15 3.700 11/05/2013. | 03/01/2024.
89236T FS 9 [TOYOTA MOTOR CREDIT CORP. ...104.994 .104,994 ....100,000 99,978 5 ....3.350 01/03/2019. | 01/08/2024.
893526 DJ 9 | TRANSCANADA PIPELINES LTD LA32.397 | 264,794 | 200,000 217,763 (489) | ovvveverrirrieens [ [ 6.100 07/12/2011. | 06/01/2040.
90261X GD 8 |UBS AG (STAMFORD BRANCH).. ...101.700 19,249 (A12) | cevereererineinens [ e [ e 4.875 11/01/2012. | 08/04/2020.
907818 DN 5 | UNION PACIFIC CORP ..101.897 49,336 189 | oo [ [ 2.750 04/04/2018. | 04/15/2023.
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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
91324P DK 5 [UNITEDHEALTH GROUP INC......ccoorvrrerireimerieiiserienissesseessssisssnsensesssseenns | evenns . ...110.349 250,000 | ... 250,788 [(€:) ] [N ISR IO 3.850 |...... 3.806 |JD....... 09/26/2018. | 06/15/2028.
91324P DM 1 [UNITEDHEALTH GROUP INC.......cccstiriririrriniieieriseienisississssessssssssesssssssees | covenns e ...105.573 ..50,000 | .. 49,901 25 | e | e [ 3.500 12/13/2018. | 02/15/2024.
92343V EU 4 |VERIZON COMMUNICATIONS INC........coevoiirmerierrinerirenes R . 111.475 ..54,000 | .. 54,384 (V4] [N ISR IO 4.016 02/28/2019. | 12/03/2029.
931142 CB 7 | WAL MART STORES INC.....ccoriuiririreireiiniiseiiesisesisseesseissssessesssssssssens | seeees - ...129.620 250,000 | ... 279,989 (1,329) 5.250 05/01/2014. | 09/01/2035.
931142 EE 9 |WALMART INC....oovimieirinirierienicesseisssse st eesssssssssessessssesssssssssesssenes | sonenes ] ..110.179 ..50,000 | .. 50,298 (B0) [ cerevernerrmerrerins | e | s 3.700 08/13/2018. | 06/26/2028.
931427 AH 1 |WALGREENS BOOTS ALLIANCE INC.. NP ...104.240 ..50,000 | .. 49,598 73 ......3.800 07/27/2015. | 11/18/2024.
94974B  EV 8 |WELLS FARGO & CO...coiviiiiriiiiriinissisnssssssssisessssssesensssssssenssssssnssssssnssnsnse | coneees o . .. ..103.245 | ... 200,000 | ... 200,911 (B97) [ vvrevrernniiiiens [ eenenisersnissiieninne [ 4.600 . ...9,200 | 08/23/2011. | 04/01/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccivvireisieseeenenirnneens . [T 8,114,971 XXX s 8,713,575 | v 8,068,000 | ...ccooonve. 8,086,697 | ..o 0 6,587 0 0 XXX | XXX | XXX [ e 72,651 | 271,348 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
08162B  BD 3 |BMARK 19B11 Ad - CMBS.......c.ovviiiiiniierienieriieissieesiesieesssessssissesiens | eveens [P I 4| ... TFM | e 252,498 |...105.315 | .................263,287 | ....... 250,000 | ... 252,362 (136) | eveveererreerriens [ e [ e 3.280 |...... 3.165 | MON... 05/22/2019. | 05/17/2052.
17325G  AD 8 |CGCMT 16C3 Ad - CMBS.....ccoiiiiiiiierineiineiseese st ssessssssssnins | eeenns || 1FM ..325,875 |...103.985 ...325,000 | ... 324,835 (612 USSR VRN IOV 3154 |...... 3.158 |MON... 08/08/2018. | 11/18/2049.
17326F  AD 9 | CGCMT 17C4 Ad - CMBS.......coviirirriieiiniserierieseeeisssssiesiessssessesisssies | cvvees | 1FM| .. 122,769 |...106.348 ...125,000 | ... 123,045 203 [ e [ e [ 3471 ... 3.718 | MON... . ..4,339 | 08/10/2018. | 10/17/2050.
36252R  AJ 8 | GSMS 14GC18 A3 - CMBS........oovirrercerieserieriesesseessssissssessessseesssisssnnnns | aevees [P I 4| ... TFM | o 793,287 |...103.916 | ..cccvireren806,317 | oo 775,930 | ... 788,367 (4,238) [ .ooocerrirerierins | e | s 3.801 |...... 3.289 |[MON...| ...........2,458 | .......... 30,612 | 03/29/2018. | 01/11/2047.
61766E  BE 4 | MSBAM 16C29 A4 - CMBS........ocooeiieeiieieieisiisie et ssssessessssssenes | enees | 1FM 261,250 |...104.511 | ...............261,277 | ....... 250,000 | ... 257,285 (1,113) 3.325 |...... 2.798 | MON... 05/04/2016. | 05/17/2049.
95000A AU 1 [WFCM 15P2 Ad - CMBS.......coorieririirierierieciseessssissiessessseessssssessesssesess | coveens || 1FM| .. ..208,547 (..107.299 | .................214,598 | ....... 200,000 | ... 205,817 (913) | ceverrererinrriens [ e [ e 3.809 |...... 3.260 | MON... 12/13/2016. | 12/17/2048.
95000M  BP 5 |WFCM 18C36 Ad - CMBS..........oiioriiiieiierieeiseeiss i eseesssisssssssisenes | eoeees [ I 4| ... TFM | o 231,743 |...103.423 | .................232,702 | ....... 225,000 | ... 229,709 (B51) | ceveveeerereneirenns [ e [ e 3.065 |...... 2.722 |MON... 10/21/2016. | 11/18/2059.
95000P  AE 4 [WFCM 16C37 A5 - CMBS......cocovviiiiiiierniisesisisseesiesssssssessssssssessssssssses | sovenes | 1M ..154,493 |...107.962 153,218 (A24) [ oo | oo [ s 3.7% | ... 3.444 [ MON... ...5,691 | 12/09/2016. | 12/15/2049.
950010 AW 7 |WFCM 18C44 A4 - CMBS........ccoiereiiiierierieieesssissessesiseesessssissssssssnses. | seneees || 1FM | .. ..302,984 |...109.697 | ... 302,491 (B01) | cevermeererrmernens [ e [ e 3.948 |...... 3.836 | MON... s 11,844 | 04/30/2018. | 05/17/2051.
95001W  BA 5 [WFCM 19C49 A4 - CMBS.......coiiiiiiiriiiisiierississssnsssisssssssersssssssssnsssssssensesssans | osenes I 4] ... TEM | 504,989 [...108.514 | ..coocvvrinnne. 542,572 | ....... 500,000 | ... 504,581 (407) [ oo [ e [ e 3.760 |...... 3.648 [MON... | cooeeeer 1,567 | o 14,100 | 02/21/2019. | 03/15/2052.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . s 3,158,434 XXX s 3,282,673 | oo 3,100,930 | .oovvernes 3,141,710 [ i 0 (8,019) 0 0 XXX XXX XXX | e 9,287 | oo 103,764 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
02587A AN 4 |AMXCA 192 A-ABS......ccccvorurunrnnne e |l AFE | 224,987 |..101.762 | .....cccoonvn. 228,964 | ....... 225,000 | ... 224,990 3 | s [ [ 2.670 04/22/2019. | 11/15/2024.
13976M AC 8 |AFIN 181 A3 - ABS ....63,400 |...100.229 283,556 | ..o 63,411 | .. 63,409 A | e | e | s 2.790 03/14/2018. | 01/20/2022.
14041IN  FU 0 |COMET 192 A- ABS.. e . . .199,950 |..... 99.693 | ... 199,386 | ....... 200,000 | ... 199,955 5 [ e e [ 1.720 08/28/2019. | 08/15/2024.
14042W  AC 4 |COPAR 191 A3- ABS e |l AFE ] 149,970 |...100.895 | ....cccvverrnnee 151,342 | oo 150,000 | ... 149,976 8 [T ORISR PP 2.510 05/21/2019. | 11/15/2023.
14314R AD 4 |CARMX 174 A4 -ABS........cooomirmmirerinnns ..836,086 |...100.395 853,358 | ....... 850,000 | ... 842,489 3676 | .o [ e [ 2.330 03/29/2018. | 05/15/2023.
17305E  GF 6 | CCCIT 17A7 A7 - ABS.. ..250,840 |...100.257 250,643 | ....... 250,000 | ... 249,217 (1,909) [ oo | e | e 2.080 03/23/2018. | 08/08/2024.
17305E  GL 3 |CCCIT 18A2 A2 - ABS.. ..500,781 |...100.020 500,100 ....500,000 | ... 498,208 (3,527) [ cooeervrenerreris | eevrneeneiieeineens | ceeeen 2.095 04/30/2018. | 01/21/2025.
17305 GM 1 | CCCIT 18A3 A3 - ABS.. 124,941 {..103.954 .129,943 124,962 14 3.290 06/13/2018. | 05/23/2025.
29366A AA 2 |ELL1A1-ABS ...82,498 |...100.078 . 82,509 LI ST IPPIRTRRIOR BV 2.040 09/15/2011. | 09/01/2023.
34528Q FZ 2 |FORDF 181 A2 - ABS. ..250,000 |..... 99.932 250,000 | ... 250,000 ..o e | e | e | v 2.020 03/13/2018. | 05/15/2023.
34528Q GD 0 |FORDF 182A-ABS... ..149,973 |...103.009 150,000 | ... 149,980 12 w3170 03/13/2018. | 03/15/2025.
36257A AD 3 |GMALT 192 A3 - ABS. ...100.753 75,000 | .. 74,998 LI ST PPN BV 2.670 04/30/2019. | 03/21/2022.
82652K AA 2 |SRFC 171 A-ABS ..100.723 22,967 | .. 22,965 0 [ o [ e [ 2910 03/13/2017. | 03/20/2034.
82653E AA 5 |SRFC191A-ABS ...100.899 ..65,407 | .. 65,405 (0) ...3.200 03/12/2019. | 01/22/2036.
92348P AC 6 [VZOT172C-ABS........ccccoonvvien. ..100.127 | .... 200,000 | ... 199,996 5 [ e [ v s 2.380 06/13/2017. | 12/20/2021.
92348R  AB 4 |VZOT 173 A1B - ABS ...58,901 |...100.044 | ... 258,927 | o 58,901 | .. 58,901 2.035 10/11/2017. | 04/20/2022.
92349F AB 9 [VZOT 181 A1B - ABS ..250,000 |...100.058 250,000 | ... 250,000 [ .ooovvencrirerireerenis | erreeerienineeeens | e | e | aee 2.025 03/06/2018. | 09/20/2022.
98162V AD 1 |[WOART 19B A3 - ABS.... e . ..299,993 |..101.148 | ... 300,000 | ... 299,995 2 [ [ | 2.590 05/07/2019. | 07/15/2024.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ et 3,805,667 XXX | e 3,841,670 | .............. 3,818,197 | ............. 3,807,956 | ......cccceevnee.n 0 (1,705) 0 0 XXX XXX XXX
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3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... . SRR IR 15,079,072 XXX | s 15,837,918 | oo 14,987,127 | oo 15,036,362 [ ...ovvieriiiricnnns 0 (3,136) 0 0 XXX XXX XXX | s 85,896 | ........ 459,637 XXX XXX
Totals
7699999. Total - Issuer Obligations... . 20,727,436 XXX 21,350,785 19,560,121 20,262,402 | ..............15,400 | ......... (141,921) 0 0 XXX XXX XXX XXX XXX
7799999. Total - Residential Mortgage-Backed SECUNHIES............orvererririeieieieieseie e 5,885,800 XXX 5,966,533 5,722,667 (4,096) 0 0 XXX XXX XXX XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMTIES. ... ittt nens | cvssenesenes 3,160,889 XXX ..3,285,126 3,103,385 (8,019 0 0 XXX XXX XXX XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities... 4,176,988 XXX ..4,217,599 4,143,197 (8,676) 0 0 XXX XXX XXX XXX XXX
8399999, Grand TOtal = BONGS..........curuririiiriririeriiscierisieiesi sttt enins | eernerenes 33,951,114 XXX ....34,820,043 ...32,529,369 33,437,635 | ............15,400 | ......... (162,711) 0 0 XXX XXX XXX XXX XXX

9'0L3
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Industrial and Miscell (Unaffiliated) Red ble Preferred
Y50124 52 1 | ENRON CAPITAL LLC 8,000.000 25.00 [ .o | e | s |0 | [ 11/04/1993.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred. ... ..o enns 0 XXX 0 0 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks..................... 0 XXX 0 0 0 0 0 0 0 XXX XXX
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Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

001055 10 2 |AFLAC ORD 8,676 52.900 8,676 6,420 177 1204 | | e 1,204 .| 12/18/2018.
00123Q 10 4 |AGNC INVESTMENT REIT ORD.......cocooommivimmrrimmniiinneineneiseneiseneisenessessssssesnnnenes. | envvenne | eee | eerrernees100.000 | i 1,768 | .......... 17.680 1,768 1,807 | v 16 202 14 .110/10/2018. | ..
00130H 10 5 | THE AES CORPORATION.......ccovcviiririerinrinniinsisniieninsississississsisssssesssnissiens [ onnies | e | cvereennd 151000 | i 3,005 | ..o 19.900 3,005 2,116 46 B78 | oo | e .1 10/15/2019. | ..
00164V 10 3 |AMC NETWORKS CLA ORD... 395 39.500 395 585 .(190) .| 04/22/2019.
00206R 10 2 [ AT&T ORD ..ot | ereiioas ,372.000 53,618 39.080 | .oovvoerriinns 53,618 | ...... 41,125 2,574 13,428 .110/15/2019. | ..
002824 10 0 |ABBOTT LABORATORIES ORD........coooiviinniinniiinniessiisssiisssisssssnssssnssssssssens | coiines | ooe | covineiees 347.999 | .o 30,227 | ...ooeee 86.860 | ....................30,227 | ...... 11,693 445 5,056 | ..o | o 5,056 .1 03/03/2014. | ..
00287Y 10 9 |ABBVIE ORD........coiiiiiriiireiiceiiesesiecesiesessesessssessesesssesessssssssesessessssesssessssins | onnenes 274.000 24,260 88.540 | ..o 24,260 | ... 17,032 TAT3 | e [ e (1,000) | oo .110/10/2018. | ..
003654 10 0 | ABIOMED ORD......coriimriieririiinirnnieisnssiesssissssesssssssssesssssssssesssssssssssssssssssssesss | sesenes | e | veresennens 10.000 | .ooevvvevrrerciinne 1,706 | ........ 170.590 1,706 1,762 (56) 12/16/2019.
00404A 10 9 |ACADIA HEALTHCARE COMPANY ORD.........ccoommmriierirereinemisceseessissesessssesiene | coneenes 20.000 664 33.220 664 731 150 .110/10/2018. | ..
00507V 10 9 |ACTIVISION BLIZZARD ORD.......coocrevirriirierieieiseneeseseissssessseissssesssssssssssnseees | coneenen | e | coneevinns 159.000 9,448 59.420 9,448 | ...... 10,111 59 ..2,043 .110/10/2018. | ..
00508Y 10 2 |ACUITY BRANDS ORD.........ccooommiiimeiiniiineiiseiiesesissssissssesssssssssssssssssssssssnsenns | connenes | e | oveseiennns 10.000 | oo 1,380 | ........ 138.000 1,380 1,213 5 231 10/10/2018.
00724F 10 1 |ADOBE ORD.........coriuiieiirieeirneeisseeissesisesessessssssss s esesssssesiens | o 90.000 29,683 329.810 | oo 29,683 | ...... 14,210 19,321 .110/10/2018. | ..
00751Y 10 6 |ADVANCE AUTO PARTS ORD.......coiviieriiiieiiirisssinssensssessesssssenssssssssssessssssssens | cvvesne | one | cerersensonns 16.000 | ..o 2,563 | ....... 160.160 2,563 2,164 | .o 1 4 43 .110/10/2018. | ..
00766T 10 0 |AECOM ORD.........oiviieiimriiiceiiceiescesieseseesesssesessssesessesssessssssssesessesssesssiens | oo 1,510 1,118 582 10/10/2018.
007903 10 7 | ADVANCED MICRO DEVICES ORD.........ccovuumrriemrriimreiiceieeeieenessesessesessssssssseees | v 8,805 3,882 ..5,261 .| 10/10/2018. | ..
008252 10 8 |AFFILIATED MANAGERS GROUP ORD........cocoumiiimiiimiiineiiesesiesesissssisnssesnesens | cveines . . 1,271 1,909 19 (191) .110/10/2018. | ..
00846U 10 1 | AGILENT TECHNOLOGIES ORD........cooooiriiirriireiiereeieresissessesessssessssesseseseesnnes | eevvnns | ene | cerevieneees 71.000 | oo 6,057 6,057 3617 | oo 13 47 .1,267 12/18/2018.
00847X 10 4 |AGIOS PHARMACEUTICALS ORD......cccovurirrmivrirnerernnieirersnsssisessssssssssesssnssssensns | cvesne | one | corersennonns 10.000 | oo 478 478 452 26 .| 12/16/2019. | ..
00912X 30 2 |AIRLEASE CL A ORD.......ccosiiiiieiiieriieeieeiessssssssisssessssssssssssssesssssssesssssneses | coneeees 25.000 1,188 1,188 936 | s 4 7 252 | e [ e 252 .| 04/22/2019. | ..
009158 10 6 |AIR PRODUCTS AND CHEMICALS ORD SSTSTOSTUSTTURSTORSPURSPOORN IVSPOURTRN VPR IR 49.000 | ..oovrvirriins 11,515 | .....234.990 | oo, 11,515 6,606 | ...covvrrrirniinne 57 224 23872 | o | e 3672 | oo 10/10/2018.
00971T 10 1 | AKAMAI TECHNOLOGIES ORD..........cooureiirceiimceeirenisesesessssesesssesssssesssesssessens | oo 37.000 3,196 3,196 1,857 936 | ..o [ e 936 .110/10/2018. | ..
011659 10 9 | ALASKA AIR GROUP ORD.........coooievimiiiiiieisseeeieseeissesieseseesssiessssssssssssssesessions | oo 9.000 610 610 556 1" 62 62 .| 06/14/2016. | ..
012653 10 1 |ALBEMARLE ORD......cccooiimiiiriiiiniiinsisssisseissssssssssssssss s | soeines 26.000 1,899 1,899 2,078 | oo 10 16 31 10/15/2019.
013872 10 6 |ALCOA ORD.........oivvirerireiireeisesissesisssssssssssssssssssssssssesssssssssesessssssseseseenes | evnnnes | coe | coverenneenns 40.000 | oo 860 860 1,443 .(203) .110/10/2018. | ..
015271 10 9 |ALEXANDRIA REAL ESTATE EQ REIT ORD.......ceviirirnriiererieisnineiessseeessensnienns | vevees 9.000 1,454 | ... 161.580 1,454 1,067 | oo 9 35 417 .| 06/06/2017. | ..
015351 10 9 | ALEXION PHARMACEUTICALS ORD..........ccccooimmvvimmnrienmriinnnisnniesssiessnssssninnnins | evivnnee | eoe | covrenneeni6.0000 | i 4,975 | i, 108.150 4,975 5,330 496 .110/10/2018. | ..
016255 10 1 |ALIGN TECHNOLOGY ORD. 279.040 4,744 4,259 .1,183 .| 10/10/2018.
017175 10 0 |ALLEGHANY ORD.....ccooooiirriirriiineiisnniisnniisssissssssssssssssssssssssssssnsssssssssnssnnnees | avvnnnns | ooe | svvvrnnnneennn.0000 [ 3,998 | i, 799.570 3,998 3,112 881 .110/10/2018. | ..
018802 10 8 |ALLIANT ENERGY ORD... . 1,040 753 27 237 .1 03/30/2017. | ..
01973R 10 1 |ALLISON TRANSMISSION HOLDINGS ORD.. 25.000 1,208 1,208 1,245 15 110 .| 10/10/2018.
020002 10 1 [ALLSTATE ORD......ooiiiiiiriiireiiriiisseiisesisesssssesssssssssssssssssssssssssesssssssssssssnses | cvnnnes | ooe | covesenesenns 76.000 | ...oooovrricnennn 8,546 8,546 5,625 | oo 38 147 ..2,266 .110/10/2018. | ..
02005N 10 O |ALLY FINANCIAL ORD................ 90.000 2,750 2,750 2,366 61 Al .110/10/2018. | ..
02043Q 10 7 |ALNYLAM PHARMACEUTICALS ORD. 20.000 2,303 . 2,303 1,620 845 .| 10/10/2018.
02079K 10 7 |ALPHABET CL C ORD.....coooviiriiiriiiireiieceieecesiesesiesesssesesisesssisssessesssssenessesssssnnees | connenen | e | wovereviinns 55.000 | ..oocooorrienneens 73,536 | ..... 1,337.020 | oo 73,536 | ...... 40,586 16,578 .110/10/2018. | ..
02079K 30 5 |ALPHABET CL A ORD.....cvoiiiiiireriiisienieisissiersssisssessssssssssssessssssssesssssessesssssses | soevens ...13,666 | ... 1,339.390 | ccoocrvvivicrinee 73,666 | ...... 23,138 16,194 | oo | v 16,194 .102/17/2015. | ..
02156B 10 3 |ALTERYX CL A ORD......oiiiiireiireiirieeisesesissesesesesssesessssesssssessssssessessssesessssesns .1,501 I 1,501 1,637 .(136) (136) | .. .| 06/28/2019.
02156K 10 3 [ALTICE USA CL A ORD......cococviiiiiiniisiiiceiesisiise s isssssssssssnnies | cviienes 22,051 | 27.340 2,051 1,979 72 72 .| 08/14/2019. | ..
022098 10 3 |ALTRIA GROUP ORD........coooiimriiiniiiinsiinsisnssisssssssisssssssssssssssssssssssssssssans | conneies 14,474 | ... 49.910 14474 | 12,181 244 933 151 .110/10/2018. | ..
023135 10 6 | AMAZON COM ORD......ccoveuirimriiimieniseriresissesiesssssssssssssssessssesssssssssessssesssss | oo 151,523 | ... 1,847.840 ..151,523 | ... 93,096 25,607 .1 12/16/2019. | ..
023608 10 2 |AMEREN ORD.......cviiiriieirnineiierisiesiesssesssssssssssssessessssesessssssssssssssssssssssessesssssenss | aveenes 1,997 | s 76.800 1,997 .861 50 301 [ | e 301 [ oo 02/25/2013. | ..o
02376R 10 2 | AMERICAN AIRLINES GROUP ORD........coosmiviimiiieeiiceiiceienessesesiesesesneseenesens | ceevenas 2,581 28.680 2,581 2,846 36 .(309) (ECIULe) 10/10/2018. | ....ccovvverees
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024835 10 0 |AMERICAN CAMPUS COMM REIT ORD 30.000 1,411 1,226 56 169 [ oo | e .110/10/2018. | ..
025537 10 1 |AMERICAN ELECTRIC POWER ORD.. 7,216 271 ..2,096 .| 10/10/2018.
025816 10 9 | AMERICAN EXPRESS ORD..........ccovueriiimreiimieeiseiseseseesesssesesssesssesesesssessseessseseees . 9,194 213 ..3,880 .110/10/2018. | ..
025932 10 4 | AMERICAN FINANCIAL GROUP ORD.........cvvvuimrrirmmeiimmeisnssiisessssssssssssssssssnsnsins | avnnees | ooe | covereenninns 15.000 109.650 1,645 1,637 74 287 .110/10/2018. | ..
02665T 30 6 |AMERICAN HOMES 4 RENT CL A REIT ORD... 55.000 26.210 1,442 1,148 1 350 .| 10/10/2018.
026874 78 4 | AMERICAN INTERNATIONAL GROUP ORD..........covverivirreiireiineiesseeessesessnsisens | evveees [ eoe | cvereeeeens 186.000 51.330 9,547 8,091 238 2,217 .| 10/10/2018. | ..
03027X 10 0 |AMERICAN TOWER REIT 94.000 229.820 | oo 21,603 9,212 | oo 95 339 .6,733 .110/10/2018. | ..
030420 10 3 | AMERICAN WATER WORKS ORD.........cooimiiimriiimeiireiieneniesesissesessesssssesessnssssnns | cvnenes | eoe | covereneeenns 17.000 122.850 2,088 1,339 33 545 .| 06/06/2017. | ..
03064D 10 8 |AMERICOLD REALTY ORD 35.060 1,578 1,459 | oo 9 9 119 06/28/2019.
03073E 10 5 |AMERISOURCEBERGEN ORD.........cccoocommmvimmmminnriinmenisnnnienesesnnsssnssssnssnssennnns | connenen | e | overerereen18.000 | i 1,530 | o 85.020 1,530 321 28 191 .| 03/28/2007. | ..
03076C 10 6 |AMERIPRISE FINANCE ORD... 166.580 2,998 756 69 1,120 .| 10/119/2011. | ..
031100 10 0 |AMETEK ORD......cccoooiiiriiirriinrieneiiieseieneii 99.740 5,186 3,375 29 ..1,666 10/10/2018.
031162 10 0 |AMGEN ORD 241.070 | oo 26,277 14,033 625 ..5,058 .| 10/10/2018. | ..
032095 10 1 |AMPHENOL CL A ORD. X 108.230 6,927 4371 | s 16 60 174 .110/10/2018. | ..
032654 10 5 | ANALOG DEVICES ORD..........ccovurieimreiimreiissesiesesesesesssesesseseseessseseseseesesessssseses 80.000 118.840 5,188 171 ..2,641 10/10/2018.
03272L 10 8 | ANAPLAN ORD......coovoriierriereiieneiieseieeseieeneieees 20.000 52.400 1,107 (59) .1 08/14/2019. | ..
035710 40 9 |ANNALY CAPITAL MANAGEMENT REIT ORD 270.000 | ..o 2,543 | 9.420 2,732 | oo 68 297 .(108) .| 10/10/2018. | ..
03662Q 10 5 |ANSYSORD......ccccoeevnenae 8.000 257.410 1,315 916 | oo [ e 916 | s 05/15/2018.
036752 10 3 |ANTHEM ORD 302.030 8,129 157 .1,931 .1 10/10/2018. | ..
03676B 10 2 | ANTERO MIDSTREAM ORD 64,498 3,356 (19,717) . 12/19/2019. | ..
037411 10 5 [APACHE ORD.....cosiiviimiiiiiiciiisiiseiiseissess s 1,531 36 (24) 05/15/2018.
03748R 75 4 |APARTMENT INVST MGT CL AREIT ORD.......c.cccoovvmmrrirarnnenas 625 16 89 .| 08/08/2018. | ..
03755L 10 4 | APERGY ORD......coooiiiiiiiiiriiiereiieseiieseiiesesiesess s ..33. 875 134 .110/10/2018. | ..
037833 10 0 |APPLE ORD.....ccooviriireiiscienessesesessinnii 853.000 293.650 | ..ccoovinnnen. 250,483 87,619 2,593 | oo | e 115,931 12/18/2018.
03784Y 20 0 |APPLE HOSPITALITY REIT ORD.........ccoomiiiirmiieiiieeiserieeeieesisssssesssssssessssseeas 50.000 . 813 845 60 100 .110/10/2018. | ..
038222 10 5 |APPLIED MATERIAL ORD 215.000 .61.040 | .o, 13,124 5,739 175 ..6,085 .| 10/10/2018. | ..
038336 10 3 |APTARGROUP ORD........cooouiiiimiiiriisiiisesiseseesssisesssssssssses s 115.620 1,734 1,536 21 323 .110/10/2018. | ..
03836W 10 3 |AQUA AMERICAORD......... 1,878 1,502 36 510 .| 10/10/2018.
038520 10 6 |ARAMARKORD..... 2,387 2,219 24 794 .110/10/2018. | ..
039483 10 2 |ARCHER DANIELS MIDLAND ORD. 5,469 4,962 159 635 .110/10/2018. | ..
03965L 10 0 |ARCONIC ORD..... 1,385 944 5 626 .| 08/08/2018.
040413 10 6 |ARISTA NETWORKS ORD 3,051 3,387 (110) .1 10/10/2018. | ..
04247X 10 2 |ARMSTRONG WORLD INDUSTRIES ORD.... 940 749 6 190 .| 03/20/2019. | ..
042735 10 0 |ARROW ELECTRONICS ORD. 1,695 1,371 316 .| 10/10/2018.
044186 10 4 |ASHLAND GLOBAL ORD...... 1,148 1,156 16 84 .110/10/2018. | ..
045327 10 3 |ASPEN TECHNOLOGY ORD 1,814 1,517 581 .110/10/2018. | ..
045487 10 5 | ASSOCIATED BANCORP ORD.... X 22.040 882 1,052 28 90 .| 10/10/2018.
04621X 10 8 |ASSURANT ORD.........ccosrriimrirrriensisecsissssisss s 7.000 131.080 918 251 17 291 .| 08/24/2010. | ..
049560 10 5 |ATMOS ENERGY ORD 25.000 111.860 2,797 2,401 54 479 .110/10/2018. | ..
052769 10 6 |AUTODESK ORD.........coorviiiiiimriiireiieseiiesesiesesssesessesesssesessesessseseseessssesssssssssens | cvnenes | eoe | covereneeenns 49.000 183.460 8,990 5,253 ..2,688 .110/10/2018. | ..
053015 10 3 | AUTOMATIC DATA PROCESSING ORD........ccoccvurimrirrirrinnieeiinnienssnsessnsisssisesinns | convees | oo | orevnnion 94.000 170.500 | ..ocvvvrrierirens 16,027 9,160 | .o 86 297 ..3,702 10/10/2018. | ..o
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053332 10 2 | AUTOZONE ORD......coiveuieiirieiiieeisesisessiseseisessissssssessssessisessssessssesessesssseseies | o 7.000 8,339 | ... 1,191.310 8,339 4,679 2,471 .110/10/2018. | ..
053484 10 1 |AVALONBAY COMMUNITIES REIT ORD 33.000 6,920 209.700 6,920 5479 | oo 50 199 1,176 .| 10/10/2018.
053611 10 9 |AVERY DENNISON ORD 20.000 2616 | ....... 130.820 2,616 2,010 45 820 .110/10/2018. | ..
053807 10 3 |AVNET ORD....cosiiviumiiimiriieriiseissessssssssssss s sssssssssssssssessssssssinns. | svinees 25.000 1,061 1,061 998 21 161 .1 10/10/2018. | ..
054561 10 5 | AXA EQUITABLE HOLDINGS ORD.. ....70.000 1,735 1,504 1" 230 .| 10/15/2019.
05541T 10 1 |BGC PARTNERS CL A ORD.......ostivimiiimiiiiriieseieseiseseissssissssssesessessssssessnnees | oo ....65.000 5. 386 .356 27 30 .| 04/22/2019. | ..
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT.......ccooiiiiirriinriiiniiisnnisssissssssssesnsssnnsenns | cveneies | o | coneiees 1,200.000 | ...ccoovvivenn 18,732 | v 15.610 | ooovvicrii 18,732 | ... 21,494 1,528 84 .1 1211212018, ..
05605H 10 0 |BWXTECHNOLOGIES ORD.........cooirviimiiireiiceiiecesiecesienesisesessssesseseseessseesenes | ceevenns . 25.000 1,552 62.080 1,552 1,455 17 596 .110/10/2018. | ..
05722G 10 0 |BAKER HUGHES CL A ORD....c.coiiiririiriiieirsiessisssiessesssseesssssssssssssssssssssssenons. | oevenes | eon | sverernnnes 145.000 3,716 25.630 3,716 4,043 75 555 10/15/2019.
058498 10 6 | BALL ORD.......ooiiieiiceieceiicesicesiesesisesissesss s sessssssssnsssnnnes | oo 71000 | 4592 | ......... 64.670 4,592 2,805 39 327 | s [ 1,327 .1 10/10/2018. | ..
060505 10 4 | BANK OF AMERICA ORD........cooouurriimriiiieiiseeisesiesssisssssssessssssssessssssssisessssens | e 1,448.000 50,999 35220 | oo 50,999 | ...... 28,842 956 15,320 .| 10/10/2018. | ..
062540 10 9 | BANK OF HAWAII ORD........ocoomviiiiiiiniiiniisniissiessiisssesssssssssssssssssssssssssnsssnnes | wvinnes | ooe | covereneeenns 10.000 952 95.160 952 799 20 152 03/20/2019.
064058 10 0 | BANK OF NEW YORK MELLON ORD.........ccocvoiiviririiineeiseniisessiseneesenesssnessenesnns | evvenes [ eoe | coveeneens 195.000 9,814 50.330 9,814 8,650 230 636 .110/10/2018. | ..
06417N 10 3 | BANK OZK ORD......covirrireriiieireiisiesiesieissnssise s s essessssssssssssessssssessessssssenss. | sosvnes 30.000 915 | v 30.505 915 1,141 28 230 .110/10/2018. | ..
06652K 10 3 | BANKUNITED ORD......cooouuiiiireiimriiieceiiesesiesesiesessesesssesssssesssssesessssssssessssssssssins | coneeees 25.000 914 36.560 914 .869 16 45 03/20/2019.
071813 10 9 |BAXTER INTERNATIONAL ORD.......cooviiiiiiiiiiiniiniiieiiesiciissississississssssiassians | cevies .105.000 | ...cccoiviiiennenn 8,780 | e 83.620 8,780 4,835 | ..o 23 86 .1,869 .| 10/10/2018. | ..
075887 10 9 |BECTON DICKINSON ORD.........ccooomiiimmeiiirniiineiiseiisesisssssssssesssssssssesssssessnsees | cveines ....56.000 ..15,230 | ... 271.970 | oo 15,230 | ...... 10,352 174 .2,612 .110/10/2018. | ..
084670 70 2 | BERKSHIRE HATHWAY CL B ORD..........cooociiiiriiiriiiereiseseisenesiesessesessesessenenes | oo 353.000 .79,955 226.500 | ...coovviernnenne 79,955 | ...... 49,464 1,879 12/18/2018.
08579W 10 3 |BERRY GLOBAL GROUP ORD.........covvviiririirirerersiseisesssssssesessssssssssssesssssseessnns | snvenes 30.000 1,425 1,425 1,317 (1) .1 10/10/2018. | ..
086516 10 1 |BESTBUY ORD . . 52.000 4,566 4,566 2,679 | oo 26 78 1,812 .110/10/2018. | ..
090572 20 7 |BIO RAD LABORATORIES CL A ORD......ccocouumrriirriimreiineeissesssessssssssesssssssssees | e 5.000 1,850 1,850 1,565 285 03/20/2019.
09061G 10 1 |BIOMARIN PHARMACEUTICAL ORD.......cccoovvvimmrrinmrinnnennneisenessenessenesssnennsnens | evvvnne | eee | cererrnnnn0.000 | i, 3,382 3,382 3,938 (24) .110/10/2018. | ..
09062X 10 3 |BIOGEN ORD.........ccouemiiimieiimieiiseiissssisssssesssssesisessss s ssessssssssssssssesessens | oneenes 9,495 9,495 4,210 872 .| 06/28/2019. | ..
09073M 10 4 |BIOTECHNE ORD.........cccoooimmmiimmmiiinninnnisnnissnissnisssssssnssssssssssssssssssnsssnnsnes [evnnnes | ooe | sevennnnneen 10,0000 | i 2,195 2,195 1,824 13 748 10/10/2018.
09215C 10 5 | BLACKKNIGHT ORD......cccooooriiiiriireiiiceiieseiiesesiesssissesisseesssssssssssssesssssssssnnnes | aevvenns 1,934 1,934 1,442 583 .110/10/2018. | ..
09247X 10 1 |BLACKROCK ORD......ccccseuriririnriririiisinsirersnnseesnsisssensesssssssensssssesessssssssesssennes | aonvonee | oer | sververerernn29.0000 | oo 14,578 | .......502.700 | .coovrirvrrinrne 14,578 | ...... 10,356 383 .3,187 .110/10/2018. | ..
093671 10 5 |H&R BLOCK ORD 352 352 B8 | 4 15 (28) .1 12/29/2016. | ..
09609G 10 0 |BLUEBIRD BIO ORD. 1,316 1,316 1,916 (172) .| 10/10/2018.
097023 10 5 |BOEINGORD............ OO IO 32,576 | ......325.760 | ............ 32,576 | ...... 23,704 759 (297) .| 06/28/2019. | ..
09857L 10 8 | BOOKING HOLDINGS ORD.........ccououreiimreiirceiirceiiesesesesesessesisesesssessssessssesssesssnes | cvieees .000 | oo 18,484 | ....2,053.730 | .ccoocovorrirnnnns 18,484 | ...... 11,361 ..2,982 .110/10/2018. | ..
099502 10 6 |BOOZ ALLEN HAMILTON HOLDING CL A ORD...... 30.000 2,134 2,134 1,443 29 782 .| 10/10/2018.
099724 10 6 |BORGWARNER ORD........cocoomviiimiiinniiiniisnissiissiissssesssssssnsssssesssssssssnssnnes | evinnes | ooe | coverenneenns 49.000 | ..o 2,126 2,126 1,488 33 423 .1 01/19/2016. | ..
101121 10 1 |BOSTON PROPERTIES REIT ORD........ocmmiviurriemriiieriennisesiesssessssessssssessessnses | coeeeees 35.000 4,825 4,825 4214 | 34 133 886 .110/10/2018. | ..
101137 10 7 |BOSTON SCIENTIFIC ORD.. 290.000 7,936 ..2,865 .| 10/10/2018.
105368 20 3 |BRANDYWINE REALTY REIT ORD........ccoovuirieiriiinenisneiisseeiesesisssssssessssssesnenes | coerenen | e | coerevinnn 40.000 | oo 630 623 23 7 .1 03/20/2019. | ..
109194 10 0 [BRIGHT HORIZONS FAMILY SOLUTIONS ORD.......ccovumrirerrnrrermrnnriserenisersnsssnnnnss | evvenne [ re | corerrnenonns 15.000 | cocvvvevrrerciienne 2,254 1,686 583 .110/10/2018. | ..
10922N 10 3 | BRIGHTHOUSE FINANCIAL ORD... 31.997 1,255 1,387 280 .| 06/15/2018.
110122 10 8 |BRISTOL MYERS SQUIBB ORD..........ccoouiiiiniiiniieiiesiisiississiiesiesisssssssissiins | coienes ] 442.000 | ..coooovericrinnne 28,372 | ...c0..64.190 | oo 28,372 | ...... 21,210 490 .4,763 .| 11/20/2019. | ..
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD.........cccoommmviimiiinniiinniiinniissniinns | oo C 0.998 42 A2 | e 69 | s 1 (15) 1 .| 07/25/2017.| ..
111200 10 5 |BRIXMOR PROPERTY GROUP REIT ORD.........coomvieririrrerireneiieneeeesesiseesssnseisnens | eovenes | eoe | cevereneeenns 65.000 | ...ooooorrviernis 1,405 1,405 1,039 73 450 .110/10/2018. | ..
111337 10 3 |BROADRIDGE FINANCIAL SOLUTIONS ORD.......ccoviriereririrrernieisnnseressmsnseessnns | rovvenes 25.000 3,089 3,089 2,972 | oo 14 50 682 10/10/2018. | ..o
11135F 10 1 |BROADCOM ORD......ooomiiiieririeriieeisneisseesssssessessssssssssssssesssssssssssesssssssnness. | avvvenes | ave | coveveeeeees 74.000 | ..o 23,386 | ........316.020 | .......cccoounnenn. 23,386 | ...... 12,282 829 .4,569 10/10/2018. | ....ccovvverees
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115236 10 1 |BROWN & BROWN ORD........cooiviiiiiimriiiseiieceiiecesiesesisesessesesessessesessesssisssseenes | oenenes 50.000 1,974 39.480 1,974 1,433 16 596 .110/10/2018. | ..
115637 20 9 |BROWN FORMAN CL B ORD.. 57.000 3,853 3,853 2,544 | oo 10 38 141 .| 10/10/2018.
117043 10 9 |BRUNSWICK ORD.......ciiviiriiimriiireiieseiiesesiecessesesssesesisesessessssssessesessssesssesssenns | coerenes . 20.000 1,200 ..59.980 1,200 1,194 17 271 .110/10/2018. | ..
122017 10 6 [BURLINGTON STORES ORD......ccoviriirriiriiiiierinnieisesisissssierssssssessssssssssessnnss | avoesne | re | eorervnenonns 15.000 3,420 228.030 3,420 2,239 980 .110/10/2018. | ..
12503M 10 8 |CBOE GLOBAL MARKETS ORD.. . 25.000 2,998 | ..o 119.900 2,998 2,549 34 552 .| 10/10/2018.
12504L 10 9 |CBRE GROUP CL A ORD......coovuiiriimriiiieiiieiieseiissesissesssesesisssssssssssessssssssssnnnnes | coveenen | e | woverevinnns 75.000 | oo d,597 | 61.290 4,597 3,245 .1,033 .110/15/2019. | ..
12508E 10 1 |CDK GLOBAL ORD........ccooiriiiriiineiinsiissiisssiessssssssssssssss s | anvvenas . 30.000 | ..oooioiriiinnn 1,640 | 54.680 1,640 1,715 18 204 .110/10/2018. | ..
12514G 10 8 | CDW ORD......coooeiiieiiceiineiiecesissesiesesissess s sesssessssssesssssssesssssssssssnssinns | coenenen | e | eovereniiens 35.000 | .o 4,999 | 142.840 4,999 2,848 44 .2,163 .110/10/2018. | ..
125269 10 0 |CF INDUSTRIES HOLDINGS ORD........couvieririeiieiiiniiieniesissssssisssisesissssessenins | cvienes 25.000 | covrvreernnn 1,194 47.740 1,194 281 30 106 12/17/2008.
12541W 20 9 | CH ROBINSON WORLDWIDE ORD..........ccoueueeererirneisrenissesessenesesessssessnssseens | coeenes 215,000 | ol 173 | 78.200 1,173 879 30 (88) .| 11/26/2013. | ..
125523 10 0 [ CIGNA ORD......cooomiiimiiireiicesisssiseesi s | oereees ..80.000 | ..o 16,359 | i 204490 | .o 16,359 | ...... 11,256 2 .1,012 .1 12/16/2019. | ..
125581 80 1 |CIT GROUP ORD.........cooriiiriiireiiniiisneiissesiesesissesisesssesessssesssessssesssssssnsens | coeneies . 25.000 | ..o 1141 | 45.630 1,141 1,256 33 184 10/10/2018.
12572Q 10 5 |CME GROUP CL A ORD.....ccooviiiiriiceiiriiiseeiesesieeesisseseesssisesssssesssssesssssssnssssnnsens | connenen | e | wovereniinns 75.000 | ....cccooveennn.. 15,054 | 200.720 | oo 15,054 | ..ooiii 10,216 188 356 945 .110/10/2018. | ..
125896 10 0 [CMS ENERGY ORD.....coviiiieiieirirerisieiiesssisesissssssssesesssssessssssssessssssssesssessnnss | sevenes . 30.000 62.840 1,885 1412 46 396 .| 06/27/2018. | ..
126408 10 3 | COX ORD.....ouiiiiieiiieiiceeireiisesisesieseiesses s esssessssesesiesssienens | coenenen | e | coeeeeiins 172.000 | oo 12,446 | 72360 | s 12,446 8,456 165 .1,760 10/10/2018.
126650 10 0 |CVSHEALTH ORD ..269.000 | ...coocovveen 19,984 | L T4.290 | 19,984 | ...... 16,549 471 ..2,389 .| 10/15/2019. | ..
127055 10 1 |CABOT ORD ....15.000 . 713 716 16 (4) .| 04/22/2019. | ..
127097 10 3 |CABOT OIL & GAS ORD.......ccoorvuuureiirceiirreiiecesisesieseseessssssesessssseseseessssssssisnnnes | coesenes 96.000 | ...ooovvvrrennn 1671 | i 17.410 1,671 1,549 21 .(257) 10/15/2019.
127190 30 4 |[CACIINTERNATIONAL CL A ORD.....ccviirerriiriinieirerisiseresssisssessesssnssssessssssessenss | snvenes 5.000 1,250 | ........ 249.990 1,250 1,032 218 .| 08/14/2019. | ..
127387 10 8 |CADENCE DESIGN SYSTEMS ORD..........ccoocrieerreiirerirneiissenissesesssesssesessssesesnnes | coneenes 26.000 1,803 69.360 1,803 974 673 .1 03/27/2018. | ..
127686 10 3 | CAESARS ENTERTAINMENT ORD.......cooveiiviirrieneiisessesessesssssssssnesssesssssssssnns | coneeeen | e | coveevinns 125.000 | .ovvrververrirnnens 1,700 | oo 13.600 1,700 1,139 851 10/10/2018.
133131 10 2 |CAMDEN PROPERTY REIT ORD 20.000 2,122 | ... 106.100 2,122 1,855 | oo 16 63 361 .110/10/2018. | ..
134429 10 9 | CAMPBELL SOUP ORD.......ccooommrviriiereeereieneiinsneiienesessesssssessssesssssssssesesssnsens | connenen | e | eorerenereen 40,0000 | oo L977 | i 49.420 1,977 1,509 56 657 .110/10/2018. | ..
138098 10 8 | CANTEL MEDICAL ORD.......ccccooiimriiimriinriinneiisnnisnsisnnisnnsissnssssnssssssssnnssnnniees | connenen | o | connrenennn 10,0000 | i 709 | i 70.900 709 644 1 65 04/22/2019.
14040H 10 5 | CAPITAL ONE FINANCIAL ORD 102.910 6,278 4,503 98 ..1,667 .110/10/2018. | ..
14149Y 10 8 | CARDINAL HEALTH ORD......ccovivriiiriirerneiereninsirennsnsisssersnssesenssssssssesssssonsnnsnes | vevnens | vee | ererenennnd86.000 | o 3,338 | i 50.580 3,338 2,903 | o 32 126 395 .110/10/2018. | ..
142339 10 0 |CARLISLE COMPANIES ORD 161.840 2,428 1,628 27 920 .110/10/2018. | ..
143130 10 2 |CARMAX ORD .87.670 1,666 499 474 .| 10/19/2011.
143658 30 0 |CARNIVAL ORD . ..50.830 966 813 38 29 .110/10/2018. | ..
146229 10 9 | CARTERS ORD........oiiiiiiiimceiiceiisceiiesesiesesiesesssesessssess s 109.340 1,093 .953 20 217 .110/10/2018. | ..
146869 10 2 |CARVANACLAORD.. 92.050 921 626 295 .| 06/28/2019.
147528 10 3 |CASEYS GENERAL STORES ORD.. 158.990 1,590 1,227 12 309 .110/10/2018. | ..
148806 10 2 |CATALENT ORD 1,499 879 .| 10/10/2018. | ..
149123 10 1 |CATERPILLAR ORD......ccooviiiriiiiriiiireiieneisnnissnnisssessnsssnssssnsssssssssnssssnssssnnnens | conneeen | e | coeenneenn109.0000 | i 16,097 | ... 147.680 | ... 16,097 | 11,937 412 ..2,246 .| 10/10/2018.
150870 10 3 |CELANESE ORD 123.120 3,694 3,015 72 995 .110/10/2018. | ..
15135B 10 1 |CENTENE ORD 62.870 2,012 1,134 .(543) .| 06/06/2017. | ..
15189T 10 7 |CENTERPOINT ENERGY ORD 2,809 2,496 118 (99) .| 10/10/2018.
156700 10 6 |CENTURYLINK ORD................ . 2,655 3,794 201 .(390) .110/10/2018. | ..
156727 10 9 |CERENCE ORD 6.875 156 22.630 156 126 29 .110/10/2018. | ..
15677 10 8 |CERIDIAN HCM HOLDING ORD . 20.000 1,358 | ......... 67.880 1,358 1,263 95 .1 12/16/2019. | ..
156782 10 4 [CERNER ORD......coviiiiiiiiiiiniisieissiesiessssisesssssssssssesssssssssessssssssssssssssssssesssnsenss | avvenns | re | eorensensonns 68.000 | oo 4,991 | ... 73.390 4,991 3,281 | o 12 24 A28 | | 1425 | e 10/10/2018. | ...oovevrrrans
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159864 10 7 |CHRLSRIVERLABS ORD............... s | e 210.000 | oo 1,528 | 152.760 1,231 396 .110/10/2018. | ..
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD . e ....30.000 485.080 4,468 ..6,003 .| 02/08/2016.
16359R 10 3 | CHEMED ORD.......ccooviiiiiiceiiceiieceiieceiiesesiesesiesessesesssess s | oo 5.000 1,552 6 780 .110/10/2018. | ..
163851 10 8 |CHEMOURS ORD ....10.000 .357 10 .(101) .1 10/10/2018. | ..
16411R 20 8 |CHENIERE ENERGY ORD... ..125.000 7,824 43 .| 11/12/2019.
165167 10 7 |CHESAPEAKE ENERGY ORD. 878 (242) .110/10/2018. | ..
166764 10 0 |CHEVRON ORD.......ccccoomiiiiriiiriiinniiinneissnsisnsisssssnsssssssssssssssssssssssssssssnssns | connenes | e | coneenenni 394,000 | i 42,661 | ... 120.510 | e 42,661 | 33,512 1,587 .3,792 .1 08/14/2019. | ..
16934Q 20 8 |CHIMERAINVESTMENT REIT . T65 | o 20 60 57 .1 03/20/2019. | ..
169656 10 5 | CHIPOTLE MEXICAN GRILL ORD.......ccosiueriiiieriiciinisierssiesesssssessssssssssssennnns | snvenes 5,860 4,294 1,332 06/28/2019.
171340 10 2 |CHURCH AND DWIGHT ORD SRS B 3,728 3,021 48 243 .1 12/18/2018. | ..
171779 30 9 | CIENA ORD......coomieiiieireeieeeiessissss s | eneies 1,494 1,439 55 55 |.. .| 06/28/2019. | ..
171798 10 1 |CIMAREX ENERGY ORD......ccocooiimiiimiiiiniiiireiisseiiesesissessssssssssssssssssssssssesnns | conneees 1,522 2,348 23 .(266) (LG 04/05/2016.
172062 10 1 | CINCINNATI FINANCIAL ORD.......covviirimieiirciieniiseseisseseisesessesessesessssesessesins | coneenes 1,472 B58 | s 8 31 388 .109/18/2013. | ..
17243V 10 2 | CINEMARK HOLDINGS ORD......cceiuiiirirriiiriisieisnnisssenssssessssssesesssssssssesssesssssssens | soseenes ] 25.000 846 .987 34 (49) .110/10/2018. | ..
17275R 10 2 | CISCO SYSTEMS ORD.....ccovviuriimriiireiieneeiesessesesseseseesesesesesssesesssesesssessssesesesens | cvoeies [V 823.000 | ...ccooorerenn. 39,471 | 47.960 | .o 39,471 | ... 26,336 1,136 23,810 | e | e 10/10/2018.
172908 10 5 [CINTAS ORD......coiiiiiiiiiiiiiniisicies s | cviienes 241,000 | 2,960 | 269.080 2,960 292 28 1112 .| 04/17/2009. | ..
172967 42 4 |CITIGROUP ORD.........coocviimiiimiiineiisneiessesiesesissssesssssssssessssessesesssssssssssssnsens | conneees . ..390.000 | ...ccoovrerenn. 31,167 | 79.890 | oo 31,157 | ... 14,732 749 10,854 .1 02/02/2016. | ..
174610 10 5 |CITIZENS FINANCIAL GROUP ORD..........cooouumrieirreeimreiirseiiesesesseneesessesesesssseeees | coeeeees [V 101.000 | .ovvvvervrrrreenn, 102 | e 40.610 4,102 3,242 137 ..1,099 10/10/2018.
177376 10 0 [CITRIX SYSTEMS ORD......ccovviriririiirriiirirnniesssseiessssssesessssisssesssssssnsssssessssssessenss | senenes 213,000 | i 1,442 | 110.900 1,442 767 18 110 .101/30/2018. | ..
184496 10 7 |CLEAN HARBORS ORD.........ooiiiiiireiirmeiicesisesiesesissesisesessssesssessssssssssssssesssnsens | connenes . ....15.000 85.750 1,286 1,052 234 .1 03/20/2019. | ..
189054 10 9 | CLOROX ORD....oiiiviumriimriimreiisessssesssssssess s | oneeees | e 140000 | 2,150 | 153.540 2,150 1,026 57 (8) 07/18/2012.
191216 10 0 | COCA-COLA ORD......covimieiiceiiieiieeiisesissseisssssssessssessessssssesessessesessssesieness | connenes 55.350 | oovrrrereirennns 40,018 | ..... 27,216 1,059 .5,273 .1 08/14/2019. | ..
192422 10 3 | COGNEX ORD.....oiiviemriiimriiiceiieceieecesssesesisess s | oenenes 1,961 1,597 7 608 . .110/10/2018. | ..
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD.......ccooovmmriiinniiinniinnicssniisniiens | e 7,690 5,900 78 .(106) (L0 10/15/2019.
192479 10 3 |COHERENT ORD.......ccooiiiiiiireiireiiecesiesesiesesiesesssesesssesessssssssesessessssssssssesssesnnns | connenes 832 680 152 .1 03/20/2019. | ..
194014 10 6 |COLFAX ORD........oommiiiirririnrisnnsissnsisnsss s | onneies 910 701 209 .| 06/28/2019. | ..
194162 10 3 | COLGATE PALMOLIVE ORD.......coooiriimiiiiniiiniesniisssesssessnessssssssssssssssssnssens | conneees wor | e 179.000 | 12,322 | 68,840 | 12,322 9,021 306 ..1,668 .110/10/2018. | ..
19626G 10 8 |COLONY CAPITALCLAORD.. . e 499 613 46 7 .| 10/10/2018.
198287 20 3 |COLUMBIA PROPERTY REIT ORD.......cocoiiimiiimiiniinciiisnicssiisseisssisssssesnsseans | conneees 627 653 12 (25) .1 03/20/2019. | ..
20030N 10 1 |COMCAST CL A ORD........osvrvirreireeinneeieneeieneieesesessesiesesssssssssssssssssssesssssnns | eevvenes | ene | cerrereee876.000 | i 39,394 | 44970 | i 39,394 | ... 13,462 718 ..9,566 .| 08/29/2013. | ..
200340 10 7 |COMERICA ORD e 2,870 2,894 | . 27 104 122 .| 10/10/2018.
200525 10 3 | COMMERCE BANCSHARES ORD.........cooiiiiimiiiniiinniiiniessiisssiessssssssssssesinnes | v 1,495 1,299 22 319 .110/10/2018. | ..
20337X 10 9 | COMMSCOPE HOLDING ORD.........ccosiiiiiciiriiiniiniissiicsiesissssssississssssisssssnies | coieees 568 1,035 (88) .| 10/10/2018. | ..
205887 10 2 | CONAGRA BRANDS ORD e 3,801 2,804 56 ..1,081 .| 10/15/2019.
20605P 10 1 | CONCHO RESOURCES ORD.........cccomriuimreiimieirceiisceiissesissesissssesessssssssseesssienes | coneenes ...46.000 |. .4,028 4,028 3,431 10 577 .110/15/2019. | ..
20825C 10 4 | CONOCOPHILLIPS ORD.......ccvririrrininireineiesisesessssssesessssssssssssessssssssesssssssssessnss | sosvnes 254.000 16,518 | ..........65.030 | .coviriiirinne 16,518 | ...... 14,339 300 933 .1 10/15/2019. | ..
209115 10 4 | CONSOLIDATED EDISON ORD e 29.000 2,624 1,541 85 406 .| 11/26/2013.
21036P 10 8 |CONSTELLATION BRANDS CL A ORD s | s . 26.000 4,934 2,012 78 752 .| 09/25/2018. | ..
212015 10 1 | CONTINENTAL RESOURCES ORD.........cccoouoimmiiimmiiiiniiiiniisssisseiesssssssssssssssnns | oo ....15.000 515 424 1 90 .1 10/15/2019. | ..
216648 40 2 | COOPER ORD.......ciiiiuiiiiriiireiieseiiesessesesiesessesessesessesess s esesiesssins | oo ...11.000 3,534 2,697 1 735 .110/10/2018. | ..
217204 10 6 | COPART ORD.....ccviiiiiirriieiisieisesssisesesssisssssssssss s s essssssssessessssssssesssssnsse | avsenes o | e 45.000 4,092 2,249 ..1,942 10/10/2018. | ..o
21870Q 10 5 |CORESITE REALTY REIT ORD.......coooiiiiireiiremireriesesiesesieseseesesssssesssssssesssesssnns | cevvenns | s 10.000 1,121 1,042 | s 12 46 249 10/10/2018. | ....ccovvverees
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218710 10 3 | CORELOGIC ORD.......cvuueiimriiirreieeseeieseeisesesisesesiesessesessssessesessssssssssesesssisnes | cevvenas 20.000 874 | ......... 43.710 874 843 32 .| 04/22/2019. | ..
219350 10 5 |CORNING ORD........ ..169.000 4,920 29.110 4,920 4,141 135 .(186) .| 10/10/2018.
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD........ccoouiiiiiriiieneiieneiesereeieseiesssisesseiens | v . 25.000 735 29.380 735 B8 | s 7 21 54 .1 03/20/2019. | ..
22052L 10 4 |CORTEVAORD........coomriimriiinniiinnisnssinssisnssissssssnssssssssssssssssssssssssssssssssssnnnss | sosinnes | aon | sossneoees 161.995 4,789 29.560 4,789 4,606 42 183 .1 12/18/2018. | ..
22160K 10 5 |COSTCO WHOLESALE ORD......... . 86.000 25277 293.920 25,277 | ...... 14,407 217 1,758 .| 10/10/2018.
22160N 10 9 | COSTAR GROUP ORD.......coveurieririreriineiseiiiesessssssseseisesessessssessssssessesessnns | avvvnns | ene | ooreveneneees 10.000 | .ooooovvviieernnn5,983 | i 598.300 5,983 3,733 .2,610 .110/10/2018. | ..
222070 20 3 |COTY CLAORD.....ooiviiieiirciisriissiseissss s | v ....78.000 878 895 39 366 .110/10/2018. | ..
22266L 10 6 | COUPA SOFTWARE ORD........cooooriiimriiiceiienesisereseesesissesessesessesssesssssesssessessnns | o ....15.000 2,194 1,899 295 .| 06/28/2019. | ..
222795 50 2 |COUSINS PROPERTIES REIT ORD......ccvtuiirriiirieinieisieseierissiessesssesssssssssssnssnses | sveenes . 35.000 1,442 1,266 20 176 06/28/2019.
22304C 10 0 [COVETRUS ORD.......cosiiiiieiiieririneisseieseesssseesssssssssessssssssssssssssssssssssssssssssenes | avvvnns | ane | coveveeneees 11.000 145 4T3 .(328) .110/10/2018. | ..
225447 10 1 | CREE ORD....oiiiiiiieiiceiieeiiseiiessissss s | i . 25.000 1,154 1,404 (251) .| 06/28/2019. | ..
22822V 10 1 |CROWN CASTLE INTERNATIONAL REIT ORD..........coovueimriimrinnieeneiisnesisniinnnes | covneies | o | evereiin 91.000 | ..ccovvviiennn. 12,936 | ... 142150 | e 12,936 8,160 416 ..3,050 10/10/2018.
228368 10 6 | CROWN HOLDINGS ORD.......ccociiiimeiiminiimceieeeissseisseseesessssessssesssssssessesessnsens | cvnees 30.000 2,176 1,419 929 .110/10/2018. | ..
229663 10 9 | CUBESMART REIT ORD......cocovvmiieririierineiresrsisisssssssnsssesssssssssesssssssssssssessesssnes | cenvnnes | oo | veresensenns 40.000 1,259 1,104 | o 13 51 112 .110/10/2018. | ..
229899 10 9 | CULLEN FROST BANKERS ORD...........ccoommiiemriiemierirrerisesisesssissssssssssssssssssssssssens | evneees | eoe | cevereneeenns 15.000 1,467 1,567 42 148 10/10/2018.
231021 10 6 | CUMMINS ORD.......ooouiiimiiimriiiseiiseisesessesessesessesssssssessesesssssseessssessseesssienes | e 35.000 | .ccoiiiiiennnnn.6,264 | i 178.960 6,264 4,272 172 ..1,586 .| 10/10/2018. | ..
231561 10 1 |CURTISS WRIGHT ORD.......coooiriiirriireiiiniiiseiisseiessssissesssssssssssssssssssssssnsses | evinnes | ooe | covereneeenns 10.000 | ..ocoovvviirreenn 1,409 | i 140.890 1,409 1,222 7 388 .110/10/2018. | ..
232806 10 9 | CYPRESS SEMICONDUCTOR ORD.........coomriuimimimreiirceiirsesissssisesessssssssseeneees | evvenes | eoe | cevereneeenns 70.000 23.330 1,633 925 | s 8 31 743 10/10/2018.
23283R 10 0 |CYRUSONE REIT ORD 25.000 65.430 1,636 1,529 |, 13 47 314 .1 10/10/2018. | ..
23331A° 10 9 |DRHORTON ORD......oomiviirriimmeeiresisesienessesessesesssesesssssesssssssssssesssssssssssssessnnes | connenen | e | veeenennns 74.000 52.750 3,904 2,288 46 .1,339 .110/10/2018. | ..
233331 10 7 |DTE ENERGY ORD....ccoviiiuiviiiriiriisseisessissessssesssssssesssssssssesssssssssessssssssssnns | v 38.000 | oo 4,935 | i 129.870 4,935 4,091 144 744 10/10/2018.
23355L 10 6 | DXC TECHNOLOGY ORD.......ccooommrvmmimeiieneinmeeinnesienenisneseenesessssesnssssnssessssnnns | evevnnes | eoe | covereenneen 17,0000 i 839 | i 37.590 639 .326 14 .(265) .| 06/22/2010. | ..
235851 10 2 |DANAHER ORD . . 1000 | oo 20,259 | i 153.480 | ..ooovvvecirinn 20,259 9,448 88 ..6,648 .110/10/2018. | ..
237194 10 5 |DARDEN RESTAURANTS ORD.........ccooovummmmiimmiineiisnissnesisssssssssssssssssssssssssnes | coenes 28.000 3,052 | ........ 109.010 3,052 2,340 91 256 10/10/2018.
23918K 10 8 |DAVITA ORD......ooiiireiiceiicesiceiisessesessesesssesesssesesssessssssesssssssesesssesesssesessssssns | coneenes 28.000 2,101 | s 75.030 2,101 1,608 554 .110/15/2019. | ..
244199 10 5 |DEERE ORD....cooiiiiiiiieiieiseicie s sssssessesssssssssssssssssesssssssssesssssensss | cesvenes | av | vevesinnenns 72.000 | oo 12,475 | ........ 173.260 | .o, 12,475 8,067 | oo 55 219 1,734 .| 10/10/2018. | ..
24703L 20 2 |DELL TECHNOLOGIES CL C ORD.........coovviimiiimeiemeiinesisneieesssessessssssssssssessnnnes | oo 1,490 1,485 243 .110/10/2018. | ..
247361 70 2 |Delta Air Lines, Inc. 3,567 1,694 88 523 .| 10/10/2018.
24906P 10 9 |DENTSPLY SIRONA ORD........oooimiiimiiiiriiiiniisniisssiississssssssnsssssssssssssssssnnses | conneees . 2,830 1,796 | oo 5 18 969 .110/10/2018. | ..
25179M 10 3 |DEVON ENERGY ORD........ccoouiriiieiiiieeiineieseissseisssssssssssssssssssesssessssssssssssessns | cvvenes | eoe | cveneeeens 105.000 2,721 3,261 37 360 .1 02/09/2018. | ..
252131 10 7 |DEXCOM ORD 20.000 4375 | ........ 218.740 4,375 2,362 1,979 .| 10/10/2018.
25278X 10 9 |DIAMONDBACK ENERGY ORD..........ccocooimiiimrimimiiiiseiisesesssisssssessssssssssssssesnnns | connenes 3,436 4,771 25 6 .110/10/2018. | ..
253393 10 2 | DICKS SPORTING ORD.......ccvuemeeimmriimeriireiissesisesssssssesessissssissssessssssessisnnnees | e 990 762 17 221 .| 04/22/2019. | ..
253868 10 3 |DIGITAL REALTY REIT ORD ) 5,388 4,890 | oo 49 191 594 .| 10/10/2018.
254687 10 6 |WALT DISNEY ORD.......cooiiriiiriiimmieiresiesesiesesssesessesessesesesesssssesesssesssssssssessnssesans | oo .000 | .o 48,596 | 144.630 | ..oovveerinnnn 48,596 | ....cooovvrinnnenn. 16,207 296 516 11,741 .103/19/2019. | ..
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD.......c.cooviumiinrerneiirinirseeresssinsssssssesssssesenss | covenes | e | vevverennenns 75.000 | coovvviiiians 6,362 | .......... 84.820 6,362 2,613 126 ..1,938 .| 05/26/2017. | ..
25470F 10 4 |DISCOVERY SRS AORD..... 25.000 819 32.740 819 391 200 .1 03/03/2010.
25470F 30 2 |DISCOVERY SRS C ORD......ceviiiiiriiiiiissiiciiesisisssssssisssessssssnssssssssssesssenes | conseens | o | corevensios 72.000 | oo 2,195 | oo 30.490 2,195 2,074 534 .| 10/10/2018. | ..
25470M 10 9 | DISH NETWORK CL A ORD......ccocvoiriiiiriiiiniinsiinsisssissscsssssssssssssssssssssnssens | coenes 29.000 1,029 35.470 1,029 984 270 .1 12/03/2019. | ..
256163 10 6 | DOCUSIGN ORD.........coooriiimriiireiiereiiesessesesisesesssesesssesessesessesssssesessesssssssssenens | cvnenes | coe | ceveeneeeons 35.000 | ..o 2,5% | . 74.110 2,594 1,740 854 .| 06/28/2019. | ..
25659T 10 7 |DOLBY LABORATORIES CL A ORD.......cocviiriiierinririerisisisssssensssssssensssssssssnssenss | cesvnnes | oo | vervesennenns 15.000 | .o 1,032 | ... 68.800 1,032 .968 9 64 03/20/2019. | .cooovvverrirens
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256677 10 5 | DOLLAR GENERAL ORD.......ccooosriiimiiimreiireiiseiiesesissessesessesessessssssssssssssssenssins. | oo 58.000 9,047 | ........ 155.980 9,047 5,061 73 2,778 .110/10/2018. | ..
256746 10 8 |DOLLAR TREE ORD...... 51.000 4,797 94.050 4,797 3,444 190 .| 10/10/2018.
25746U 10 9 | DOMINION ENERGY ORD........cosriuireiirrieirreiesresisesiesessssessssesssessssesssssessssennnes | anvvnes | ene | cevvieeees 152.000 | .ovveoriies 12,589 | ..c...82.820 | oo 12,589 9,395 558 .1,923 .110/10/2018. | ..
25754A 20 1 | DOMINOS PIZZA ORD.......cccovvireriniiririmrineiseinsierssiesssiseissssnssssssssessessssssesssssesssnnnes. | evvenne | one | crerrnereens 10,0000 | o 2,938 | ....... 293.780 2,938 2,749 26 458 .1 10/10/2018. | ..
257559 20 3 |DOMTAR ORD.. 574 38.240 574 740 20 .(166) .| 03/20/2019.
257651 10 9 |DONALDSON ORD 1,729 | . 57.620 1,729 1,625 25 427 .110/10/2018. | ..
25960P 10 9 |DOUGLAS EMMETT REIT ORD 1,537 | oo 43.900 1,637 1,300 | e 10 36 342 .110/10/2018. | ..
260003 10 8 |DOVER ORD........cooommrrirriireiieneiienesisnesiesesiesessssesissessessssesessssssssssssesssssnnnnes | cvonenes | eoe | coverennnenn 16,0000 | i 1,844 | ... 115.260 1,844 597 31 709 .| 11/20/2012. | ..
260557 10 3 | DOW ORD......ovuuiirriiirirsieissnisie st sssessssssssesssssssssssessessnsne | avsenes 5,035 | e 54.730 5,035 3,507 193 .1,528 12/18/2018.
26210C 10 4 | DROPBOX CL A ORD.......ooiriiimeiiceeireiiecesisesiesesssssessssesessesssssesssesssesssesssssssens | aevvenns 896 896 1,252 .(357) .| 06/28/2019. | ..
264411 50 5 |DUKE REALTY REIT ORD......ccovviiriiimriiiriiiseeisessissssisessssessssssssssssssssesssssssens | oo . 1,179 X 1,179 875 30 298 .| 01/30/2018. | ..
26441C 20 4 |DUKE ENERGY ORD.......ccooouiimmiiiiiiiiriisnsiisssiissssissssssssssssssssssssssssssssssssssssnnes | avvveins | ave | cvvvennes 149.000 | .covvviriis 13,590 | ...cooo.. 91.210 | oo 13,590 | ...... 10,935 558 732 10/10/2018.
265504 10 O | DUNKIN BRANDS GROUP ORD..........coooueiiuemeeimceriseneissenissssssssssessssssssssessseinns | o 20.000 1,511 1,511 1,441 30 228 .110/10/2018. | ..
26614N 10 2 |DUPONT DE NEMOURS ORD........ocuermiierriirirnrnsemsssessesssseesssssssssssssssssssssensens | sovnees | eon | sverersnnes 162.000 | ..cooverirrrrninen 10,400 200 | e 10,400 | ...... 11,030 97 .(630) .| 12/18/2018. | ..
26875P 10 1 |EOG RESOURCES ORD.........comiiiiiieiiieiiiniieseisssseiseseissessisessssesessessssssessssenes | coneenes 53.000 4,439 83.760 4,439 3,013 54 .(183) 06/06/2017.
26884L 10 9 |EQT ORD......oooriiirriiceicsiensiss s nsssssssssnssssns | sonnnes | oon | eoveiennienns 60.000 654 1,391 7 (479) .110/10/2018. | ..
26884U 10 9 |EPRPROPERTIES REIT ORD. s | s 20.000 1,413 1,363 | oo 8 90 132 .110/10/2018. | ..
269246 40 1 |E TRADE FINANCIAL ORD........coociiriuiriiiceiisesieseseesssiesesisesssssessssessseesssisnnees | oo . 55.000 2,495 2,209 31 82 10/10/2018.
26969P 10 8 |EAGLE MATERIALS ORD.......cooiiiiriiriierinisiseiisissssiessssssssesssssssssssssssssssessesssnens | svvesne | one | corersennonns 10.000 907 808 | e 1 4 296 .1 10/10/2018. | ..
27579R 10 4 |EAST WEST BANCORP ORD........ccoooriiireiireiireiienesiesesessesssesesessesssesssesssesssnns | ceevenns 35.000 1,705 2,096 37 181 .110/10/2018. | ..
277432 10 0 | EASTMAN CHEMICAL ORD.......ovvviriviriiriinrieniisessisessissssssssssssssssssssssssssnssses | svnnens | ooe | covernnnenns 43.000 3,408 2,609 | .o 28 109 264 01/23/2015.
278265 10 3 |EATON VANCE COM NON VTG ORD.........ccocuemrririreirrenirseeissnsissseessssesssssessnsenns | o 25.000 1,167 1,204 36 288 .110/10/2018. | ..
278642 10 3 | EBAY ORD....oiiiiiiiiiiciiieiieeeiieseieseisseieseses s | e | eoe | e 197.000 7,114 4,181 110 .1,584 .110/10/2018. | ..
278768 10 6 |ECHOSTAR CLA ORD......ccooiiiriiiriiniiinsiiissiisssissssssssssssssssssssssssssssssssssns | cvinnes | ooe | soveinneeons 15.000 . 650 485 164 04/22/2019.
278865 10 0 |ECOLAB ORD........ccoooveimreimriiineeicenienesisnesisnesessessssnessssnessssessssesssssssnsssensssns | eovenes | eoe | coverenner: 04,0000 | i 10,421 | i 192.990 | oo 10,421 5,636 | .oovveeerienninns 25 99 ..2,465 .110/10/2018. | ..
281020 10 7 |EDISON INTERNATIONAL ORD.......ccoovuiiieriiiiiniiniisiiiesisisssissiississsssssssssssians | cevienes 000 | 5,354 | 75.410 5,354 4,334 | oo 45 174 1,323 .110/10/2018. | ..
28176E 10 8 |EDWARDS LIFESCIENCES ORD.........ccoomiiiiinviniiciissiissiisssiessssssssnssssnssennes | conneeen | e | coeneiinnd 45.000 10,498 233290 | .o 10,498 4,883 ..3,605 .110/10/2018. | ..
28414H 10 3 |ELANCO ANIMAL HEALTH ORD. 86.000 2,533 29.450 2,533 2,638 .(105) .| 06/28/2019.
285512 10 9 |ELECTRONIC ARTS ORD 6,773 4,179 .1,802 .110/10/2018. | ..
28618M 10 6 |ELEMENT SOLUTIONS ORD. 584 552 32 .| 04/22/2019. | ..
291011 10 4 |EMERSON ELECTRIC ORD. 9,990 7113 258 .2,163 .| 10/10/2018.
29250N 10 5 |ENBRIDGE ORD.... 5,966 5,357 62 608 .110/10/2019. | ..
29261A 10 0 |ENCOMPASS HEALTH ORD.... 1,732 1,888 | ..o 7 27 189 .110/10/2018. | ..
29272W 10 9 |ENERGIZER HOLDINGS ORD. 753 882 18 76 .| 10/10/2018.
29273V 10 0 |ENERGY TRANSFER UNT . L7574 | 12830 | MT574 | o 155,980 11,180 | oo [ e (3,482) .1 04/11/2018. | ..
29336T 10 0 |ENLINK MIDSTREAM COM UNT.....oooviiriirnrnriernnissisninsrssnssssensnsssesensssssssenssensnns | avvnenee | ore | v0ereeni8,499.500 | wovvvivvivncinnns 52,102 | cioeieerer8.130 | o 52,102 | .o 110,581 6,876 (27,141) (27,141) | .. .| 12/18/2019. | ..
29362U 10 4 |ENTEGRIS ORD... 1,503 1,503 1,120 5 383 383 .| 06/28/2019.
29364G 10 3 |ENTERGY ORD.....cccocouniiiiiinniciincissiinsissiisississsnsississssssssssssssssssssssssnssenss | onnees | oo | sovennennn 19,0000 [ i 1,797 . 1,797 947 55 506 ....506 .| 03/05/2014. | ..
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT......ccoooiiiiiiiniiinniiisniisnnisseiissnsinnies [ v 119,680 28.160 | coovvvrierrin 119,680 | oo 117,490 6,146 10,595 | oo | s 10,595 .1 09/20/2019. | ..
29414B 10 4 |EPAM SYSTEMS ORD.......ccoooummriimmrriiereiieceeinnesissesessesissessssssssssssssssssssssnnssnns | conrene | ooe | eoreenrenne 19,0000 | o 3,182 | ........ 212.160 3,182 1,832 A2 | | 1,442 .110/10/2018. | ..
294429 10 5 |EQUIFAX ORD.....ccoviriiirniininicinninensnissiessssssssssssssssssssssessssssssesssssssssssssensssssssens | svnenes | av | eevvnnrneenn 14,000 | oo 1,962 | ....... 140.120 1,962 .863 22 658 | i | e 658 | .o 04/25/2013. | ..o
29444U 70 0 |EQUINIX REIT ORD......coooiiimrriimreiiresissesiesesssesesssesesssesesesssessssesssssesssesssesssssssnns | sevvenas 11,674 583.700 | ...coovvvrnnenne 11,674 7,378 197 AB23 | | e 4,623 | . 10/10/2018. | ....ccovvverees
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294600 10 1 |EQUITRANS MIDSTREAM ORD.........coocrivimiiimniiinieeneiseseisesessesessesessesessesenes | oo 548.000 7,321 | o 13.360 | oo 7,321 | ... 12,070 964 | ... [ e (CHLT0) N (3,650) | .. .112/12/2018. | ..
294628 10 2 |EQUITY COMMONWEALTH REIT ORD.. 30.000 985 32.830 985 .986 105 (1) .| 03/20/2019.
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD........ccocooommmvimmreianreinneeisnnsisnesisnenissensennienns | cevvnns | ene | cerevereenn40.000 | i 2,816 | 70.390 2,816 1,865 | ..o 12 48 795 .110/10/2018. | ..
29476L 10 7 |EQUITY RESIDENTIAL REIT ORD.......oevvrrniirerrinrirerinerseneiersnsseerensssnssssnsensnnsnees | svvene | e | verennnnnenn 76,000 | i 6,150 | i 80.920 6,150 3,959 170 1,133 .1 10/10/2018. | ..
297178 10 5 |ESSEX PROPERTY REIT ORD.... 4814 3,620 123 890 .| 10/10/2018.
29786A 10 6 |ETSY ORD . . 1,108 1,534 .(427) .| 06/28/2019. | ..
298736 10 9 |EURONET WORLDWIDE ORD........coooimviimiiiimniiinniisniesssiessiesesssssssssssssssssns | o 2,363 1,662 828 .110/10/2018. | ..
29977A° 10 5 |EVERCORE CL A ORD.......cooiiiiiiiiieiiieiissiieseisessssessssesssses s | coneenes 374 462 9 (88) .1 03/20/2019. | ..
30034W 10 6 [EVERGY ORD....c.oviiiiiiiieriiisiinsisineisiessssiessessssisssssssssssssssessssssessssssssesssessnnss | snvenes 1,953 1,673 58 250 06/27/2018.
30040W 10 8 |EVERSOURCE ENERGY ORD.......ccocomiiiimiiireiiceiisesiseesiseeseseesssssssssssssssssssens | coeeenes 2,977 1,407 75 701 .107/18/2012. ..
30063P 10 5 |EXACT SCIENCES ORD.........coouuiiiiiiiiiniissisiiesisisssisssisssesssessssssssisssins | coienes 2,312 1,684 735 .| 10/10/2018. | ..
30161IN 10 1 [ EXELON ORD....ccoiviiiiiiciiiisiisseeseisesisssissse s | anvseons 9,114 7,548 290 94 10/10/2018.
30161Q 10 4 |EXELIXIS ORD....civiiieiieiiiiciissesiceiieesisessssessessssssessssessssessssesssssssssesessenes | aeevenns 1,145 1,055 (133) .110/10/2018. | ..
30212P 30 3 |EXPEDIA GROUP ORD.......cccovmirirniriierinnisisessssisesssssssssssesssssssssesssssssssesssssssnsns | snvenes 2,704 1,861 33 (113) .| 12/18/2018. | ..
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASN ORD........ccocooumvermmvermnnrrmnneesnnienneinens | eviveeee [ eoe | ceverennee 17,0000 | i 1,326 | i 78.020 1,326 .753 17 169 01/23/2015.
30224P 20 0 |EXTENDED STAY AMERICA UNT.....cccooiiiinriicinrinniininniecsienissiiinsissiesssinniens | cvvenes | oee | eereeerernnd8.0000 | o069 | i 14.870 669 815 31 .(145) .| 03/20/2019. | ..
30225T 10 2 |EXTRA SPACE STORAGE REIT ORD.... . connevnnnennnens e [ | e 12,0000 | i 1,267 | 105.620 1,267 841 43 182 .| 11/25/2016. | ..
30231G 10 2 |EXXON MOBIL ORD.........ccoovurveimriieneiiemeiineneesesissesssnesssnessssssssssssnsssssssssnnens | aevvonns | eee | ererereern899.000 | iiiiiiinicrenn82,732 | i 69.780 | ..ocoovvi 62,732 | ...... 61,126 2,584 21,197 10/15/2019.
302445 10 1 |FLIR SYSTEMS ORD.....ocviiririiirirriiisirnsiessssssiesssissssesssessssssesssssessesssssssssessanes | avseres ..11.000 573 52.070 573 402 7 94 .| 03/30/2017. | ..
302491 30 3 |FMC ORD......coooiiiiceiiceiieceiieseseesesisesissess s | oo ....10.000 998 99.820 998 BT2 | 4 12 426 .| 05/31/2017. ..
302520 10 1 [ FNB ORD...oviiverririierriersiinseiisssssssnssssssssssssssssssssssssssssnssssssssssnssssssssenssens | avnenes | oon | evvrnennenne 10,0000 [ iiiiiiiniiiinnirnnnn889 | i 12.700 889 .886 34 200 10/10/2018.
30303M 10 2 |FACEBOOK CL A ORD.......ccocoeieriierirericneissneiesneissnesssssssssnssssnssssssesssnessnnnesnns | eoivenee | eoe | evrenneni 880,000 | i 92,363 | oo, 205.250 | ............ 92,363 | ...... 58,153 32,404 .1 08/14/2019. | ..
303075 10 5 |FACTSET RESEARCH SYSTEMS ORD........cccooomurvemmmrriinnrisnneiseneesenesiseneirsnnsessenens | eviveeee | eoe | cevrennennn 10,0000 | i 2,683 | 268.300 2,683 2,156 28 682 .110/10/2018. | ..
303250 10 4 |FAIRISAAC ORD.....ccocoiriiiirrinniisnnisnsisssissssissssssssssssssssssssssnssssssssnsnsnnses. | avnnnns | ooe | svvvrnnnneennn.0000 | o 1,873 | i, 374.680 1,873 1,041 938 10/10/2018.
311900 10 4 |FASTENAL ORD 36.950 4,508 2,670 106 798 .110/10/2018. | ..
313747 20 6 |FEDERAL REIT ORD......ccocimiiviinirniieiniineiernsisnnsnensssesssssssensssssssssssenssssssssensssss | sevenes | e | verveninnenn 100000 | i ,287 | i 128.730 1,287 1,258 | oo 1 41 107 .| 08/08/2018. | ..
31428X 10 6 |FEDEX ORD.......cccovviiriiiriiiiniissniissneissneisssessssssisssssnssssnssssnssssnssssssssssnnnns | conneeen | ooe | ovennnersnn36.000 | i 8,468 | oiiiics 151.210 8,468 8,993 | .o 36 94 .(341) .110/15/2019. | ..
315616 10 2 |F5 NETWORKS ORD 139.650 838 532 (134) .| 03/27/2013.
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD........occovmviimmrinniisnnieinniessnsissnsiens | cvvenes [ eon | v 163.000 | .covvcvirriirns 22,672 | ....... 139.090 | ..ccvvvnee 22,672 8,419 163 12,263 .110/10/2018. | ..
31620R 30 3 |FIDELITY NATIONAL FINANCIAL ORD........cooouriiemreiereniierisseieseesesesseseseesenes | ceevenas 60.000 2,721 2,721 2,280 76 835 .110/10/2018. | ..
316773 10 0 |FIFTH THIRD BANCORP ORD. ..143.000 4,396 3,550 | oo 34 132 .1,031 .| 10/10/2018.
31816Q 10 1 |FIREEYE ORD.....oiiiiiiiiiicicccsciseississessssssssssssssesssssssssssesnsssnes | anvseons 661 650 13 .110/10/2018. | ..
31847R 10 2 |FIRST AMERICAN FINANCIAL ORD... 1,458 1,278 42 342 .| 10/10/2018. | ..
320517 10 5 |FIRST HORIZON NATIONAL ORD... 1,159 1186 | oo 10 38 238 .| 10/10/2018.
32051X 10 8 |FIRST HAWAIIAN ORD.......coooiiiimiiiirieiineeiseiisessiessseessessessssesessesessesesesesesies | coeeeees 866 789 23 76 .1 03/20/2019. | ..
33616C 10 0 |FIRST REPUBLIC BANK ORD 6,107 4,572 39 ..1,589 .|01/16/2018. | ..
337738 10 8 |FISERV ORD 9,713 7,073 ..2,640 .| 06/28/2019.
337932 10 7 |FIRSTENERGY ORD.......coooviriiiiiieeiisesisseissessesessesessessssesssssesssssssssesssennens | v 5,103 3,727 159 ..1,160 .| 10/10/2018. | ..
33820M 10 1 |FIVE BELOW ORD.....ccoooviiiiiciisneiincisssiississssisssisssssssssssssssssssssssssssssnnss | coeines ....15.000 1,918 1,800 118 . 06/28/2019. | ..
339041 10 5 |FLEETCOR TECHNOLOGIES ORD..........coooueuriiemenirreiersesisnesesseseesssseesssesseeseees | oo ....15.000 4,316 3,519 .1,054 .| 06/28/2019. | ..
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD......cccovuiirerrinrirerisiserssserssssseensssssssensnenes | cesvenes | oo | ververennens 10.000 508 419 89 06/28/2019. | ...oovvvvrerirens
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343412 10 2 |FLUOR ORD.......osiiiiuiiimriiiieiiesesisresisssissssissssssessss s sssessiennees | v 227 564 | s 1 10 .(160) .| 1112772017 ..
343498 10 1 |FLOWERS FOODS ORD.. 870 857 23 13 .| 04/22/2019.
34354P 10 5 |FLOWSERVE ORD........ccoooiiiiiiieiiieiireiisesisssisssessessises s | oeeeees 1,493 1,533 | oo 6 23 353 .110/10/2018. | ..
344849 10 4 |FOOT LOCKER ORD......cooooimmiinriiinrieinnisnssissssssssssssssssssnssssssssssssssnsssssssssns | sonnes 468 375 18 (171) .1 10/18/2017. | ..
345370 86 0 |FORD MOTOR ORD. 811.000 7,542 5,629 483 .1,338 .| 10/10/2018.
34959E 10 9 |FORTINET ORD....ccooouoiiiiiriimiiiiseiiesessssessesesssssssessessssssssesssssssssssssssssinss | oneeees 30.000 . 3,203 2,387 ..1,090 .110/10/2018. | ..
34959 10 8 |FORTIVE ORD........coosmiiiimiiiiriiiiniinsiisnsisssisssssssssssssssssssssssssssssssssssnssssnnsens | avvins | ane | covevennnisd 61.000 | ..o 4,660 | .......... 76.390 4,660 3,172 17 533 .110/10/2018. | ..
34964C 10 6 |FORTUNE BRANDS HOME AND SECURITY ORD, 30.000 1,960 65.340 1,960 1,475 26 821 .110/10/2018. | ..
35137L 10 5 |FOXCL A ORD....ccviiiiiersiisciesisiseesie e ssssssssesssssssssesssssssnsesssessnnes | cenvenes | oo | vevesennenns 75.000 | coovvviiiiiinn 2,780 | .......... 37.070 2,780 2,768 12 12/16/2019.
35137L 20 4 |FOX CORPORATION ORD.........coriuirieircemiesesisnesisessssesessesesssesssesessssssssssnsssns | oo 33.000 1,201 36.400 1,201 1,305 15 .(104) .103/19/2019. | ..
354613 10 1 | FRANKLIN RESOURCES ORD.........ccocouiiiimriiirnnieniisesissesisssssssssesssssssssssssnees | svnenes | eoe | covereneeenns 65.000 1,689 25.980 1,689 1,924 | s 18 68 .(239) .110/10/2018. | ..
35671D 85 7 |FREEPORT MCMORAN ORD.........cooommiiimiiiiriiineiisseiissesisssissssessssssssssssssssnns | avvveons 305.000 4,002 | ......... 13.120 4,002 3,538 47 857 10/10/2018.
35905A 10 9 |FRONTDOOR ORD.......coouriiimriiimrieimresiesesisesesssesessesesssesesssesesssesesssssssssessssssssssans | coneeees " 663 312 .110/10/2018. | ..
36164V 30 5 |GCILIBERTY CLA ORD.....ccoviiiiiiririiiiieiiiiesiesississsiesssiessesssssssssesssiesiens | cvienes 1,771 1,195 742 . .110/10/2018. | ..
363576 10 9 |ARTHUR J GALLAGHER ORD.........coocmiiiiriririeiieniiseiesseiseseisseessssessssesesesssies | o 1,428 .854 26 323 | s [ e 323 | 03/30/2017.
36467 10 8 | GAMING AND LEISURE PROPERTIES REIT ORD.......ccoooviiiciiniiieinniissisciisnienns [ s 1,937 1,554 123 483 | o | e 483 .110/10/2018. | ..
364760 10 8 | GAP ORD......oiiiiiiiriicireisei s | i 548 AT1 30 .(250) .1 05/19/2009. | ..
366651 10 7 | GARTNER ORD.......coooiiiiiciiiireiiereiieceiiesesiecesiesesisesessesessesssiesessessssessssssssinns | oo 1,387 1,083 236 | .o [ e 236 | . 06/06/2017.
369550 10 8 | GENERAL DYNAMICS ORD . 55.000 9,699 | ........ 176.350 9,699 8,186 219 .1 10/10/2018. | ..
369604 10 3 | GENERAL ELECTRIC ORD........coovviiriiiceiiremicesicesissesesssesisssesssssesssssesssssnsssssnnes | evvenes | eoe | woveeees 1,936.000 | ....cccovvvrrnenn 21,606 | ......... 11160 | oo 21,606 | ...... 22,841 | oo 19 48 .110/15/2019. | ..
370334 10 4 | GENERAL MILLS ORD.......ceovuurriiriiireiiseiseseiieesssessssssssssssssssssssessssssssssssesssnns | avvenes | ooe | svvreeneens 126.000 6,749 53.560 6,749 4,870 247 10/10/2018.
37045V 10 0 |GENERAL MOTORS ORD .275.000 | ..oocoovviiens 10,065 | .......... 36.600 | ..oovorrinns 10,065 8,766 418 .110/10/2018. | ..
371901 10 9 |GENTEX ORD ....60.000 1,739 28.980 1,739 1,172 27 .110/10/2018. | ..
371927 10 4 | GENESIS ENERGY UNT....cooiiiiiiiiriiiceiisncisssisssssssssssssssssssssssssssssnisins. | coenes 2,900.000 59,392 20480 | ..o 59,392 | ..... 85,062 6,380 .5,829 04/11/2018.
372460 10 5 | GENUINE PARTS ORD.......ccooviiiriirceiiienieesiseesisssesssssssssssssssssssssssssssssssssssssnenes. | cooenes 14000 | 1,487 | 106.230 1,487 A82 | 1" 42 143 .| 04/17/2009. | ..
375558 10 3 | GILEAD SCIENCES ORD........cccocomiiiiirinriniinsieesienississssississesiesissssenssessssssns | convene | oo | eoneeeenn288.000 | o 18,714 |l 64.980 | ...ccooovriinniines 18,714 | ... 15,325 626 563 .| 10/15/2019. | ..
37940X 10 2 | GLOBAL PAYMENTS ORD 7,668 3,964 9 ..3,551 .110/10/2018. | ..
37959E 10 2 |GLOBE LIFE ORD . . 2,105 1,747 14 614 .| 10/10/2018.
380237 10 7 |GODADDY CL A ORD.....ccoviiiiiiiriinniinsiisnsissssisssssssssssssssssssssssssssssssssssnsnes | oo 35.000 2,377 | oo 67.920 2,377 2,478 81 .110/10/2018. | ..
38141G 10 4 | GOLDMAN SACHS GROUP ORD.........ccociiimirirniirneiseeeissseesseseessessssssesseseenes | cevvenas 66.000 15,175 229.930 | oo 15,175 | ...... 11,914 274 .4,150 .110/10/2018. | ..
382550 10 1 |GOODYEAR TIRE AND RUBBER ORD 964 1,219 40 .(301) .| 10/15/2014.
38388F 10 8 |WR GRACE ORD.......coooiiriiireiireiisciissieesssisssissssssssssssssesssssssssss s | oo . . 699 683 1 49 .110/10/2018. | ..
384109 10 4 | GRACO ORD......coiiviiriimriiimreiiseiissessessss s | i 35.000 1,820 52.000 1,820 1,424 22 355 .| 10/10/2018. | ..
384802 10 4 |WW GRAINGER ORD... 4.000 1,354 | ... 338.520 1,354 427 23 225 .| 08/24/2010.
38526M 10 6 | GRAND CANYON EDUCATION ORD..........ccovuimevererirrenirneiesssenesseeessssssnssessnsssnns | evvenes | eoe | cevereeeeenns 10.000 958 95.790 958 1,153 (4) .110/10/2018. | ..
388689 10 1 | GRAPHIC PACKAGING HOLDING ORD........cocuuiiiriiiiiiniirnisniseiinssiessesisssissiins | ceviees 1,082 827 | o 5 20 391 .110/10/2018. | ..
400110 10 2 |GRUBHUB ORD 973 .906 67 .| 12/16/2019.
40171V 10 0 |GUIDEWIRE SOFTWARE ORD 2,195 1,790 591 .| 10/10/2018. | ..
40412C 10 1 |HCAHEALTHCARE ORD........ccoooimmiinmiinniissiississssissssssssssssssssssssssssssssssnns | avvieoas 8,869 7,365 96 .1,402 .110/10/2018. | ..
40416M 10 5 |HD SUPPLY HOLDINGS ORD..........ccvuirieemririmienirensissseessesssesssesssssssssesssssssssseens | coeees . . 1,609 1,580 108 .110/10/2018. | ..
40434L 10 5 [HP ORD..coiiiiiiieiiicieriieesisisss sttt ssssssssesssssssssenssssssssesssnns | avennee | e | sveverenene 127.000 2,610 20.550 2,610 1,148 | o 22 81 1 T 10/13/2004. | ....cvvervrrnnes
405217 10 0 |HAIN CELESTIAL GROUP ORD.........ccooimiiriineiiieeieseiseseisssessesesssssesssenesssneses | o 25.000 649 25.955 649 552 97 LS 04/22/2019. | ...
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406216 10 1 |HALLIBURTON ORD.......coooommriimmiiinreiieneeieseiiesesissessssessssssssssssssesssssssssesnenenes. | evonenes | eoe | covereenerne82.0000 | vt 1,517 1,517 1,836 45 (131) .110/10/2018. | ..
410345 10 2 |HANESBRANDS ORD 1,366 1,366 1,710 55 213 .| 08/22/2018.
410867 10 5 |HANOVER INSURANCE GROUP ORD coerevrnnernseneseneenssenssennns | e | e [ ereeeneneen 100000 | i 1,367 1,367 1,176 97 199 .110/10/2018. | ..
412822 10 8 |HARLEY DAVIDSON ORD......cccovrmrimirrrnriernrineirernsssesssiersnssseessssssssssssensssssssenns | cenvenes | e | ververennen 18,000 [ o, 669 . 669 782 26 55 .107/29/2011. | ..
416515 10 4 |HARTFORD FINANCIAL SERVICES GRUP ORD 6,928 60.770 6,928 4193 | 34 143 ..1,860 .| 10/20/2016.
418056 10 7 |HASBRO ORD.......cooivueriiiieiimceiireiiesesiesessesessssss s | v 26.000 2,746 | ........ 105.610 2,746 2,140 69 633 .110/10/2018. | ..
419870 10 0 |HAWAIIAN ELECTRIC INDUSTRIES ORD.........ccoovviimiiiimiiiiniisniisssisnsissniennes | o 25.000 1,172 .898 32 256 .110/10/2018. | ..
42225P 50 1 |HEALTHCAR TRST OF AM CL A REIT ORD.......ccooviiriireiienneisneiiesnneeeneinenesienes | cverenen | e | e 45.000 1,363 1,186 | oo 14 56 224 .110/10/2018. | ..
42250P 10 3 [HCP REIT ORD...cvviiiiiiciiiieiriisisissiesssssesessssssssssssesssssssessssssssessssssssssssessansns | svvensne | one | eerersesnonns 44.000 1,517 1,011 65 288 03/27/2018.
422806 20 8 |HEICO CL A ORD.....ooiviiieiceeineeiceeiseii e ssesenssesnens | oo 20.000 1,791 1,617 1 174 .1 03/20/2019. | ..
423452 10 1 |HELMERICH AND PAYNE ORD..........cosrviiiriimmniireiiensiessisssisssssssssissssssssssnnns | evneees | eoe | covereneeenns 13.000 591 738 37 (33) .| 08/08/2018. | ..
426281 10 1 |JACKHENRY AND ASSOCIATES ORD.........ccooooimiiimriirneiiniieissiesssiesssssesneseins | v 20.000 2913 | ... 145.670 2,913 3,001 32 383 10/10/2018.
427866 10 8 |HERSHEY FOODS ORD .14.000 | . 2,068 | 146.980 2,058 1,333 36 557 .| 08/08/2018. | ..
42809H 10 7 [HESS ORD....oouiiiieiiiniiciiesiisiesisisesis it ssssessesssenes | coeseons ....60.000 4,009 3,677 60 1,579 .110/10/2018. | ..
42824C 10 9 |HEWLETT PACKARD ENTERPRISE ORD........coooiriiimiiieriiieneieneesesesiesesesesesiens | ceevenns 317.000 5,028 3,621 | oo 38 143 840 10/10/2018.
428291 10 8 |HEXCEL ORD.....cooviireiireiineisses s ssssnnsnes | siniees 20.000 1,466 1,250 13 319 .110/10/2018. | ..
431284 10 8 |HIGHWOODS PROPERTIES REIT ORD..........ccoouereiiiniirneiinsiisseieesesessssessssenns | o . 25.000 1,223 1,158 48 256 .110/10/2018. | ..
431475 10 2 |HILL ROM HOLDINGS ORD.........coocveerriimceiirrniirresissesssssseesessssessesesessssssssssnnns | evnenes | eoe | covereneeeons 10.000 1,135 .869 8 250 10/10/2018.
43283X 10 5 |HILTON GRAND VACATIONS ORD......ccccrvurirrirmmiirnmseenersensseessssssssssssesssssssessens | snvenes 25.000 860 792 68 .| 03/20/2019. | ..
43300A 20 3 |HILTON WORLDWIDE HOLDINGS ORD. 59.000 6,544 4,122 35 ..2,307 .110/10/2018. | ..
436106 10 8 |HOLLYFRONTIER ORD......cocooiiiiiiiiiiciisiiiiesissiisiiesiisssessssassssssssssssesssnens | cevienes 30.000 1,521 1,883 30 (51) 10/15/2019.
436440 10 1 [HOLOGIC ORD.......ccooureeirreiiceniseeissesisesesiesesssesesssssssssssessssssssssssssssssssssessssenns | oo . 20.000 1,044 52.210 1,044 662 222 .| 06/14/2016. | ..
437076 10 2 |HOME DEPOT ORD.......coooiiuriiemriiiceiieseiiesesisessesessesesssessssessssesessesessessssssenes. | cvnenes | eoe | coveeeeens 191.000 | .ovvveoriiies 4711 | 218.380 | oo M1 . 21,074 1,039 ..8,893 .110/10/2018. | ..
438516 10 6 |HONEYWELL INTERNATIONAL ORD........coooiimviimriinniiinsiiessisssiesssesssssssssesnnss | cvienes | ooe | cvvenniens 160.000 | ..ovvveriiinnne 28,320 | ........ 177.000 | oo 28,320 | ..... 11,820 538 7,181 01/04/2017.
440452 10 0 |HORMEL FOODS ORD.........ccosvuirmerirmerimineiseesiseseesesessesesssssssssessssessesessssssssnens | oo . 60.000 2,707 2,404 50 146 .110/10/2018. | ..
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD........cvvuiiiiniieiieniciissisniissisesiesinnies | cvvenes | one | cvveiiens 163.000 3,024 2,857 | oo 41 58 332 .| 10/15/2019. | ..
44267D 10 7 |HOWARD HUGHES ORD.........ccoooimiiiimiiinienniisssisssiissessssssssssssssssssssssssssens | aevveons ....10.000 1,268 1,154 292 .110/10/2018. | ..
443510 60 7 |HUBBELL ORD 147.820 2,217 1,851 51 27 .| 10/10/2018.
443573 10 0 |HUBSPOT ORD........ccooovirriiirriimrisnsiisneiisnnisnsisssssssnsssssssssssssssnnsssssssnnssnnnes | avnnnes | ooe | sovrennneenn 10,0000 | 1,685 | i, 158.500 1,585 1,705 .(120) .| 06/28/2019. | ..
444097 10 9 |HUDSON PACIFIC PROPERTIES REIT ORD........cocosiiiiiriiiriiieneiieceiisnesisensiienees | o 1,318 1,111 35 301 .110/10/2018. | ..
444859 10 2 |HUMANAORD.......... 11,729 7,250 | oo 18 69 ..2,561 .| 10/10/2018.
445658 10 7 |JB HUNT TRANSPORT SERVICES ORD.........ccoovviimiiineiiineiiineiisniesssisssnisisnenes | o 934 690 8 190 .| 06/06/2017. | ..
446150 10 4 |HUNTINGTON BANCSHARES ORD........ccoociriimmreiimreiimieiissesissssesessssesessesessssens | o 230.000 3,468 2,894 | i 35 131 27 .110/10/2018. | ..
446413 10 6 |HUNTINGTON INGALLS INDUSTRIES ORD 5.000 1,254 1,086 18 303 .| 06/27/2018.
447011 10 7 [HUNTSMAN ORD.....cooiviiiiieiiieiieseiieseeiesssissesisssssssssssssessssssssssssssesssssssssssnnens | covenes | ooe | covereneeenns 50.000 1,208 1,188 33 244 .110/10/2018. | ..
448579 10 2 |HYATT HOTELS CL A ORD.....cvuviiiirirrierniiseiresisisissssessssssssessssssssssssssssssssssensns | cenvenes | ao | vevenennenns 10.000 89.710 897 122 6 176 .| 03/20/2019. | ..
44919P 50 8 |IAC INTERACTIVE ORD 20.000 | .o 4,982 | 249.110 4,982 3,833 1,321 .| 10/10/2018.
449253 10 3 [IAA ORD....oiiiiiiiiiieeiceti e[ e 25.000 | oo T | 47.060 1,177 873 303 .110/10/2018. | ..
44980X 10 9 |IPGPHOTONICS ORD..........ccovviirmiiiriiinniinniinsisssissnsssssissssssssssssssssssssnnses | connenes 5.000 | .ovvevvrrverirerrenn 725 | s 144.920 725 657 67 .1 10/15/2019. | ..
45073V 10 8 |ITT ORD ...t | s 20.000 | oo 1,478 | 73.910 1,478 1,066 12 513 .110/10/2018. | ..
451107 10 6 |IDACORP ORD.......ccooirrriirriririiiiieinsisiessssssesssssssessssssssssesssssssssessssssssssssessesssnss | sosvenes | oo | vevvesennens 10.000 | ..ocoocvvvrennn 1,068 | oo 106.800 1,068 1,004 13 64 06/28/2019. | ...oovvvvrerirens
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45167R 10 4 |IDEXORD 20.000 | oo 3,440 | e 172.000 3,440 2,803 39 915 .110/10/2018. | ..
45168D 10 4 |IDEXX LABORATORIES ORD.. 261.130 3,395 2,713 497 .| 10/15/2019.
452308 10 9 |ILLINOIS TOOL ORD.......ccorvuuureiumriiimceiisesisceiesesessseseseesessessssesesesesessssssssessseesens | v X . 13203 | 179.630 | ..oovveecciri 13,293 8,396 | ..ooverrrirnienns 79 301 3,918 .110/10/2018. | ..
452327 10 9 |ILLUMINA ORD...cviiiiiriiicieriiseisieississesssisessssssssssssssssssssessessssssesssssssssssenns | cenvenes | av | vevesinsens 34.000 | .o 11,279 | ..o 331740 | i 11,279 8,254 ..1,082 .110/10/2018. | ..
45337C 10 2 |INCYTE ORD. 3,056 3,056 2,448 608 .| 10/15/2019.
457187 10 2 |INGREDION ORD.......cooouiiiimriiimiiinreieseisseiesssssesessesessesssssesssessssssssssesssessens | v 1,394 1,394 1,519 | s 9 38 23 .110/10/2018. | ..
45784P 10 1 |INSULET ORD.....cooviiriiiriiiiniieniiseisssisssisssisssssssss s sssssnnnes | conneies ..2,568 2,568 1,315 378 | | e 1,378 .110/10/2018. | ..
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD........coosmriiirieireiieneiieneisseeessneieneees | o 874 838 36 36 .| 06/28/2019. | ..
458140 10 0 [INTEL ORD...coovviririiiiireiieisirnsiesssssesississsessssisssssssesssssssssessssssssesssssssnsssssesssnsens | avennee | e | sveverenens 790.000 47,282 | .........59.850 | oo 47,282 | ...... 25,558 985 10,207 | oo | v 10,207 | .o 10/10/2018.
45841N 10 7 |INTERACTIVE BROKERS GROUP CL A ORD..........ccocourriirriireiiecesieneseeneseenenens | cevvenas . 20.000 932 932 1,073 8 .(156) (156) | .. .110/10/2018. | ..
45866F 10 4 |INTERCONTINENTAL EXCHANGE ORD.......cooomsiviimriiineirininssiseneesnsessssessnnens | coveeien | e | onervinns 120.000 A1,106 | eer92.550 | s 11,106 7,258 132 22,086 | e | e 2,066 .110/10/2018. | ..
459200 10 1 | INTERNATIONAL BUSINESS MACHINES ORD..........coovvuimmmiiniiineienniisnnsesnnies [ evvenes [ eoe | cvveeneens 169.000 | ..ovvvvvriiiran 22,653 | ........ 134.040 | ...................22,653 | ...... 21,185 1,071 L343 | | e 3443 | s 10/10/2018.
459506 10 1 |INTERNATIONAL FLAVORS & FRAGRANS ORD..........cooovuiriiiriiiereiieneiieseiisnnees | o 20.000 2,580 | ........ 129.020 2,646 | .o 15 59 .(105) (105) | .. .1 12/18/2018. | ..
460146 10 3 |INTERNATIONAL PAPER ORD........ccovvniiririiirinierenssiesssssseesssssssesssessssssssensnns | avsenes 87.000 4,006 | ......... 46.050 2,767 174 495 .110/10/2018. | ..
460690 10 0 |INTERPUBLIC GROUP OF COMPANIES ORD.........ccoomivermieimieierreiiresenieseseeneniens | coeees 36.000 832 23.100 552 34 89 01/30/2018.
461202 10 3 [INTUIT ORD....oiiiiiiiciiiiiciiiessissi e | cesians ....55.000 14,406 | 261.930 6,808 107 ..3,579 .| 10/10/2018. | ..
46120E 60 2 |INTUITIVE SURGICAL ORD.......ccoooorriirriireiiseiieneiissiissssisssesssssssssssssssnnens | coneenes ....19.000 L1282 591.150 6,021 .2,132 .110/10/2018. | ..
462222 10 0 |IONIS PHARMACEUTICALS ORD.........ccoovimeiimmeririniiseneiseneiseseeseseisssessesessesssss | oo 25.000 1,510 | oo 60.410 1,102 159 10/10/2018.
46266C 10 5 |IQVIAHOLDINGS ORD.....coviimiirririeiniieisisiessesisessssssssssssesssssssessssssssessssssssssssens. | sosvenes 37.000 5717 | ........ 154.510 5,036 524 .| 06/28/2019. | ..
46284V 10 1 |IRON MOUNTAIN ORD.......ccoooiririiririmririneisineieesisessssssessessssssesssssesssesessssssens | coneeees 26.000 845 | 16 64 (14) .1 01/30/2018. | ..
46590V 10 0 [JBG SMITH PROPERTIES ORD.........coouiiiniiiiiiiiisiisiisisesissississssssisssssnies | cvienes . 20.000 821 | s 5 14 (23) 04/22/2019.
46625H 10 0 | JPMORGAN CHASE ORD.........coooumieiremireeinesissesenesissesssssesesssessssessssssssnesens | avevnes | ave | cevveeeees 547.000 | ..oooovvrirrnnnn 76,252 | ... 139400 | oo 76,252 | 22,320 1,769 22,854 .1 12/18/2018. | ..
466313 10 3 |JABIL ORD 30.000 817 7 423 .1 03/20/2019. | ..
469814 10 7 | JACOBS ENGINEERING GROUP ORD........cooommiimiiiiniinniiesniissniessssessnsssnssos | cvinnes | eoe | coveiennienns 15.000 .968 10 471 06/27/2018.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD ST B 21.000 449 38 84 .| 11/25/2016. | ..
477143 10 1 | JETBLUE AIRWAYS ORD.....ccoiviiiiirieiirerieieresissiessessssssssessssssesesssssssssesssessssnnes | convenes | av | veresinsend 65.000 1,082 173 .110/10/2018. | ..
478160 10 4 | JOHNSON & JOHNSON ORD........cooimviirriiiniriiseiiisniissssissssssssssssssesssssssssssnnnes. | evienes | eoe | cveennenes 476.000 | ...................69,434 | ... 145870 | .....cccooounnrc 69,434 | ... 48,576 1,649 1,579 .1 12/16/2019. | ..
48020Q 10 7 |JONES LANG LASALLE ORD 5.000 870 667 4 237 .| 10/10/2018.
48203R 10 4 |JUNIPER NETWORKS ORD.......ccooomriimriiinniiinniisniissiisnssisssssssssssssssssssnsees | avvsenas 29.000 714 462 22 (66) .| 04/25/2013. | ..
48238T 10 9 |KARAUCTION SERVICES ORD..........ccocooriirrierrieieneiseneesssesesesessssesseseseesesiene | coneeees 25.000 545 532 | 5 5 13 .110/10/2018. | ..
482480 10 0 |KLAORD 30.000 5,345 2,382 88 ..2,660 .| 10/10/2018.
485170 30 2 |KANSAS CITY SOUTHERN ORD 9.000 1,378 853 | 4 13 519 .| 05/31/2017. ..
487836 10 8 |KELLOGG ORD.......coiviiieiimiiiriiiseiieseiiseisesssssesessesessessssessssessssssssissssssessnins. | oo 3,251 69.160 3,251 3,039 106 571 .110/10/2018. | ..
488401 10 0 |KEMPER ORD . 1,163 1,125 8 37 .| 08/14/2019.
493267 10 8 |KEYCORP ORD.......cooviieiiceiirceiieceeiesesisesesiesesissessssesssesessssssessesssssssssssssessnins | cvoeies 219.000 4,433 4,433 3,873 155 .1,196 .110/10/2018. | ..
49338L 10 3 |KEYSIGHT TECHNOLOGIES ORD........cccrvirivririirerinieeresssisessssssssssssesessssssssessnes | aveenes 35.000 3,592 | ... 102.630 3,592 2,149 21,419 .110/10/2018. | ..
49427F 10 8 |KILROY REALTY REIT ORD.... 20.000 1,678 83.900 1,678 1418 | 10 38 420 .| 10/10/2018.
494368 10 3 | KIMBERLY CLARK ORD.........otiuimriimiiiriiisesissenissssisessisessisssssssesssssssssessssenes | svnenes | eoe | covereneeenns 93.000 | .o 12,792 | ... 137.550 | oo 12,792 6,484 | oo 96 380 ..2,196 .1 05/18/2012. ..
49446R 10 9 |KIMCO REALTY REIT ORD.......ccosmviimriiimriinnieneiississsssisssssssssssssssssssssssnnss | avvveeas 911 20.710 911 T35 | i 12 49 267 .1 08/08/2018. | ..
49456B 10 1 |KINDER MORGAN CL P ORD......coooouivimiriiiiriieniiseseesseseiseseisesessesessesessessseesens | oneeees 000 | o 56,990 | .......... 21170 | oo 56,990 | ...... 49,679 2,087 ..8,607 .1 05/29/2019. | ..
497266 10 6 |KIRBY ORD...cooviiiiiiiiieriicineisiessiesssssisssssesssssessessssssessssssssssssesssssssesssnsenss | sesenes | oo | vevesennens 10.000 895 89.530 895 .786 222 10/10/2018. | ...oovevrrrans
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499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD........oosrivirriirrriiseiiesesieseisnesissneiens | oo 25.000 896 896 825 3 71 .1 08/14/2019. | ..
500255 10 4 |KOHL'S ORD 1,732 2,136 91 .(523) .| 10/10/2018.
500688 10 6 |KOSMOS ENERGY ORD........ccoommrveeerreireeeeneeinnesienesissesessessssssssnesssnssssnssesnnenes | evoneeee | eoe | cevreennerne 19,0000 | i 428 5. 428 470 7 (A3) | o | e .| 06/28/2019. | ..
500754 10 6 |KRAFT HEINZ ORD 4,370 32.130 4,370 4,308 66 .(416) .| 12/16/2019. | ..
501044 10 1 |KROGER ORD 4,667 28.990 4,667 2,974 96 240 .| 10/10/2018.
501797 10 4 |LBRANDS ORD.......cooooummrriirmriiirniinnniinnniiesssissssissnsssnsssssssssssssssssssesssnnssnnnees. | evonnene | eoe | cevereennernsd8.0000 | i 870 | oo 18.120 870 1,252 58 .(362) .110/10/2018. | ..
501889 20 8 |LKQ ORD......ccociiiiiiiiciiiiriiscissiseissi s | i 1,035 35.700 1,035 925 347 .| 06/06/2017. | ..
50212V 10 0 |LPL FINANCIAL HOLDINGS ORD.......ccoosiiiiririmenirineesneeiseseesesesssesssssessssesesennens | coneeees . 1,384 92.250 1,384 .908 15 468 . .110/10/2018. | ..
502431 10 9 |L3HARRIS TECHNOLOGIES ORD.......cccovvrivriiieirinsirenisisisssssessssssesessssssssesssens | venens | vee | sovesnvenenns 45.000 | ..o 8,904 | ... 197.870 8,904 6,186 87 22,294 | | e 2,29 | .o 08/14/2019.
50540R 40 9 |LABORATORY CORPRTN OF AMER HLDGS ORD.........ccccooommmrimmieiimemiinmiienenerines | cvvvrns | ene | covevienenes 10.000 | .ovooecveeiis 1,692 | ........ 169.170 1,692 1,349 A28 | s | e 428 .| 06/06/2017. | ..
512807 10 8 |LAMRESEARCH ORD.......ccoooiiiiiirieiirieiseiiessiessiseseisss i sssesssssssssssessssssens. | e 32.000 9,357 292.400 9,357 2,792 | oo 37 107 L4999 | | e 4,999 .110/10/2018. | ..
512816 10 9 |LAMARADVERTISING CLA REIT......ccoooiiiiiiiiriiiireiisneissneienesssssssssssnssssnnnenns | cvienes [ eoe | coveenenenns 15.000 1,339 89.260 1,339 1,110 58 301 | s [ e 301 | e 10/10/2018.
513272 10 4 |LAMB WESTON HOLDINGS ORD...........cococmerimmrermeiieniieneesenessessssesesssesessesssens | o 30.000 2,581 86.030 2,581 2,197 24 K RO IO 374 .110/10/2018. | ..
515098 10 1 |LANDSTAR SYSTEM ORD......ccovrmiiirriiririniersnssiesssssesessssssssssssesssssssessessssssenss | avseres 5.000 569 | ....... 113.870 569 537 3 33 33 .| 03/20/2019. | ..
517834 10 7 |LAS VEGAS SANDS ORD........ocosiruiirrirreiirineiseseisssneisssnessssssssssssssssssssssssssssessesenes. | cvnnnes | eoe | covereneeenns 70.000 4,833 69.040 4,833 3,944 216 .1,189 10/10/2018.
518439 10 4 |ESTEE LAUDER CL A ORD 28.000 5783 | ... 206.540 5,783 873 50 ..2,140 .| 07/23/2010. | ..
521865 20 4 |LEAR ORD.......cooiiiiiriiiriiiiniieseissesiseiesesissssessssssssssssssssssssssssssssssssssesssssnas | svinnes | ooe | covesennsenns 10.000 | oo 1,372 | 137.200 1,372 1,351 30 143 .110/10/2018. | ..
524660 10 7 |LEGGETT &PLATT ORD......cooiiiiriiiriiireiieceiiesesiesesisesesssesessesessssesssesesssesssssesenes | oo 27.000 1,372 | o 50.830 1,372 988 | 1" 19 367 08/14/2019.
524901 10 5 [LEGG MASON ORD.....coviiirrirerierneererisisssssssessssssssssssssessssssssssssssssssssessesssssessons | cvesens | aee | sovereveenns 15.000 539 35.910 539 A23 | 6 17 116 .| 03/20/2019. | ..
525327 10 2 |LEIDOS HOLDINGS ORD 25.000 2447 | ... 97.890 2,447 1,651 33 1,129 .110/10/2018. | ..
526057 10 4 |LENNAR CL A ORD......oosiiiiiriiririieirienssiesiiesssesssssssesssssssssesssssssssssssssssies | svinees 58.000 3,236 55.790 3,236 2,621 9 965 10/10/2018.
526107 10 7 |LENNOXINTERNATIONAL ORD........ccoocimiiimririneireeisinessssneeissssssssessesessenesssnnens | oo 5.000 1,220 | ........ 243.970 1,220 1,024 | s 4 14 126 .110/10/2018. | ..
530307 10 7 |LIBERTY BROADBAND SRS A ORD........ccooriuiriiimreeireiiseseesessesesessessesessesesens | coeeees 5.000 623 | ........ 124.560 623 467 156 .1 03/20/2019. | ..
530307 30 5 |LIBERTY BROADBAND SRS C ORD........cccoommrvimiiiniiiiniisniisnsissssisssssssnssennens | o 20.000 2,515 | s 125.750 2,515 1,595 .1,074 10/10/2018.
531172 10 4 |LIBERTY PROPERTY REIT ORD........ccooouiriiimiiieriineiseeeiissesssesessesessesesesneseens | o 1,802 1,265 | ..o 12 49 545 .110/10/2018. | ..
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD......cccermrrmirirrniirereriseienisisseensssnnnnns | aveenes 725 591 134 .108/14/2019. | ..
531229 60 7 |LIBRTY MEDIA LRTY SIRIUSXM SRS C ORD 1,444 1,226 335 .110/10/2018. | ..
531229 85 4 |LIBERTY MEDIA FORMULA ONE SRS C ORD...... . 1,839 1,336 611 .| 10/10/2018.
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD.......ccocooumviimmiinniiinnicssneiisneiesnniens | cviines 5.000 219 | .........43.780 219 183 36 .| 04/22/2019. | ..
53223X 10 7 |LIFE STORAGE ORD.......coooiiiiiireiireiimeiieseiiesesiesessesesissessssessessssssssssssssssssssinns | coneenes 5.000 541 | ... 108.280 541 459 20 76 .110/10/2018. | ..
532457 10 8 |ELILILLY ORD.. ..164.000 . ..21,585 | ... 12,873 422 ..2,576 .| 10/10/2018.
533900 10 6 |LINCOLN ELECTRIC HOLDINGS ORD........cocoomviimmiimiienniirnnsisseeissssesssssssssssenns | cvines 210.000 | e 967 | 96.730 967 859 [ s 5 19 179 .110/10/2018. | ..
534187 10 9 |LINCOLN NATIONAL ORD.......cosrvuumrriimiriimieiimiesisesenssssssessssessessssssssssssssssnssinns | evnnees | eoe | coverneeenns 43.000 59.010 2,537 2,410 64 331 .110/10/2018. | ..
537008 10 4 |LITTELFUSE ORD. 5.000 . 957 878 9 99 .| 10/10/2018.
538034 10 9 |LIVE NATION ENTERTAINMENT ORD........ccoooummiiimieiieriinerissesisesssssesessnssesneins. | o 25.000 1,787 | ... 71.470 1,787 1,313 556 .1 12/18/2018. | ..
539830 10 9 |LOCKHEED MARTIN ORD.......cccomiiiirimririirmiinniiesisenississsiesssiessessssssssssssiosssies | convees | o | coreinniond 43.000 | .o 16,743 | ........ 389.380 | ..o 16,743 | ...... 11,091 387 .5,484 .110/10/2018. | ..
540424 10 8 |LOEWS ORD 84.000 4,409 52.490 4,409 3,114 21 585 .| 02/08/2016.
54142L 10 9 |LOGMEIN ORD 6.000 514 85.740 514 458 8 25 .| 10/10/2018. | ..
548661 10 7 |LOWE'S COMPANIES ORD........cooiimiiimriiniiisneiineiisssiisssesssessssssssssssssssnssinns | o [ I 158.000 | ..covvvvriiis 18,922 | ........ 119.760 | .oovvvcrei 18,922 | ...... 11,274 325 A329 | | e 4,329 .110/10/2018. | ..
550021 10 9 |LULULEMON ATHLETICA ORD.......cooooirieirriiemeiieseiieneieeseseesessesesseseseessssesesins. | coieees C 20.000 4,633 | ... 231.670 4,633 2,814 22,201 | e | e 2,201 .110/10/2018. | ..
55261F 10 4 |M&T BANK ORD......oouiieiiiiriiiiicissieisissie st ssssenssnns | avsnenes 30.000 5,093 | ... 169.750 5,093 4,210 123 799 | i | e 799 | i 10/10/2018. | ..o
552690 10 9 |MDU RESOURCES GROUP ORD........cocouiviiimiiminrirnenisesesississsesssnssssssssssnssnnes | evvenes | eoe | covereneeenns 40.000 1,188 29.710 1,188 1,043 | e 8 32 235 | s | e 235 | 10/10/2018. | ....ccovvverees
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55272X 10 2 |MFAFINANCIAL REIT ORD........cosriiiriiiriiirceiiseeiecesiesessessssesessessssesssssesssesenes | oneeees 95.000 727 B9 | 19 57 32 32 .1 03/20/2019. | ..
552848 10 3 |MGIC INVESTMENT ORD 1,063 .985 9 77 .| 06/28/2019.
552953 10 1 |MGM RESORTS INTERNATIONAL ORD......ccoooouiiimriiieriiieneiieneieeseisesessesessesenes | o 3,493 2,842 55 946 .1 12/18/2018. | ..
55306N 10 4 | MKS INSTRUMENTS ORD.......coosiiririiiireriiinirsiersssseiesssiessesssssssessesssssessessss | oosvees 1,100 734 8 454 .1 10/10/2018. | ..
55336V 10 0 |MPLX COM UNT. 2,625.000 66,833 ..66,833 | ...... 87,404 5,033 (12,565) . 09/24/2019.
553530 10 6 |MSC INDUSTRIAL CL A ORD.....ccovviuiririiireriiieseieseieseiseseisessssesessessssssssseseees | v 5.000 392 410 1" (17) .| 03/20/2019. | ..
55354G 10 0 [MSCIORD.......ooimiiiriiiriiiniiireisesssses s | aneieoas ....15.000 3,873 258.180 2,353 38 ..1,661 .110/10/2018. | ..
554382 10 1 |MACERICH REIT ORD.......cooooiiiiiriiiniiieneeiesesissesiesesiesssssssssessssssssssssssssssnssisns | o ....14.000 377 26.920 823 42 (229) .109/18/2013. | ..
55608B 10 5 |MACQUARIE INFRASTRUCTURE ORD......cccovumiimimmieirnrinsersnsnnsesssserssssseessssssnens | coverne | one | corersenninns 15.000 | .o 643 | .......... 42.840 607 45 36 03/20/2019.
B5616P 10 4 [MACYS ORD....ooiiiiiiiiiciieiieceiesesiesesisessesessesessse s | coeeenes 68.000 1,156 | .......... 17.000 1,218 | s 26 42 .(306) .110/15/2019. | ..
558257 10 3 |MADISON SQUARE GARDEN CL A ORD........ccooumiiiriiiiniiniiiciiesisiississiisiiens | cevies 5.000 1471 | .. 294.190 1,429 42 .| 08/14/2019. | ..
559080 10 6 |MAGELLAN MIDSTREAM PARTNERS UNT........ccoooiiriiimiiinniiinniissniessseisnssesnnns [ cvvenes [ ene | s 1,000.000 62,870 62.870 | .....ccco..........62,870 | ... 69,543 3,131 2,719 09/20/2019.
562750 10 9 | MANHATTAN ASSOCIATES ORD.........ccocvuriiemmemiienieresissesisesessesessssesesseseesssens | coeees ....10.000 558 240 .1 03/20/2019. | ..
56418H 10 0 | MANPOWERGROUP ORD.......ccouiiimriiiiiniiriitiissiisiesiesssssssssisssessesesssssssions | nseons ....10.000 74 22 323 .110/10/2018. | ..
565849 10 6 |MARATHON OIL ORD..........cooviriiireiireiiereeieseisenessesessesesssessssssesseseseesensesssens | cvneees | eoe | coveeeeens 174.000 3,179 35 (132) 10/10/2018.
56585A 10 2 | MARATHON PETROLEUM ORD........ccovuiriireiireiieeiieseiiesesiessssessssssssssssssnnnns | coneeven | e | coneevinns 140.000 5,969 295 174 .1 12/18/2018. | ..
57060D 10 8 | MARKETAXESS HOLDINGS ORD........ccomiiiiiriiinieiniiisseiiiseisssessssssssssesssssnns | cevveoas 5.000 1,896 | ........ 379.110 934 10 961 .110/10/2018. | ..
571748 10 2 |MARSH & MCLENNAN ORD.......coomiiiiriiireriinniineeeissssiseseiesssssesssssessesssssssessos | evvenes | eoe | coveeeeens 140.000 | .oovveveriies 15,597 | ........ 111.410 5,659 244 .4,432 10/22/2013.
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD......corirmrirrerinieisirsierssiessssssnsssesenssinnnns | aveenes 59.000 8,934 | ........ 151.430 5,687 109 ..2,529 .1 10/10/2018. | ..
573284 10 6 |MARTIN MARIETTA MATERIALS ORD..........ccoooumeimeiirreeineiissesissesesssssesesesessnnnes | o 9.000 2517 | ... 279.640 1,496 19 970 .110/10/2018. | ..
574599 10 6 | MASCO ORD.......oovrvirmrriimrriimeriississssssesssssssessssessssssssesssssssssessssssssssessssnenns | svneees | ooe | coverneninns 46.000 | oo 2,208 | .......... 47.990 583 23 863 07/18/2012.
574795 10 0 | MASIMO ORD.........corviireiimreiiceeicesissesissesssssesssesesssesessssessssessssssssssssssssssssssss | oo 5.000 790 | ... 158.060 671 120 .1 03/20/2019. | ..
57636Q 10 4 |MASTERCARD CL A ORD.......cooiiiiiiiiiniiisiieseieseisssessseseissssssssesssesssssessssssesens | aevvnes | ane | cevvieenes 152.000 | ..ovveoriiins 45,386 | ....... 298.590 | .....ccco....c.....45,386 | ... 17,733 196 16,083 .1 03/20/2019. | ..
57665R 10 6 |MATCH GROUP ORD.........cccooooimmiiimiiiiniiiniisnissseissssssssssssssssssssssssssssssssseans | anvsenas 792 29 08/14/2019.
577081 10 2 | MATTEL ORD......ooiiiiiiiiiciiiciieseiiecesieseseesessesesisesessssesssesesssesesssssessesesssesssesnns | coeenes .959 212 .110/15/2019. | ..
57772K 10 1 | MAXIM INTEGRATED PRODUCTS ORD.......ccvumririrniiererieiisinsiesssssssiensssseeeninne | snsenes 2,793 103 586 .110/10/2018. | ..
579780 20 6 |MCCORMICK ORD.........ccovuuriiiriiiriiinisissiesesisesisesessesissssssssssssssessessssnnens | oo 1779 | s 13 48 640 .110/10/2018. | ..
580135 10 1 |MCDONALD'S ORD.. 197610 | oo 26,677 | e 15,978 639 ..2,705 .| 10/10/2018.
58155Q 10 3 |MCKESSON ORD........cccocoimmviinmriimiiineisnsisnsissnisssssssssssssssssssssssssnssssnnssnnns | avvsnns | ane | cereennnnn39.000 | 5,394 | L 138.320 4123 | o 16 62 ..1,086 .110/10/2018. | ..
58463) 30 4 |MEDICAL PROPERTIES REIT ORD. 1,091 | s 20 76 377 .110/10/2018. | ..
58502B 10 6 |MEDNAX ORD 463 (46) .| 03/20/2019.
58933Y 10 5 |MERCK & CO ORD........ccooomimrriirniiinniisnniissniesssiissnsisnessssssssnsssssnsssssssssnssnsnens | connene | ooe | coneereeenc 887,000 | i 41,564 | 1000090.950 | oo 41,564 | 24,601 279 989 ..6,645 .110/10/2018. | ..
59156R 10 8 | METLIFE ORD.....cooiiiiiriiiriiireiieseiieseiieseisesessesessssessesessessssssssssssssssssssnssins | aevvnns | ane | eevvionenes 191.000 | .ovvrverrerriieenens 9,735 7,283 332 .1,893 .| 12/08/2015. | ..
592688 10 5 |METTLER TOLEDO ORD. 5.000 3,966 2,837 1,139 .| 10/10/2018.
594918 10 4 | MICROSOFT ORD........coirviimiuimreiiceeissesisesesiscessssessssesssesessssessssssssesssssssssssssnsens | evvenes | coe | woveeees 1,416.000 | ...cccoovvrnnve. 223,303 | ........ 157.700 | .................223,303 | ...... 78,607 2,595 77,599 .| 04/22/2019. | ..
595017 10 4 |MICROCHIP TECHNOLOGY ORD.......cccoviirirrirermeieererssisessssssssssssensssssssesssseenss | aveneres 23.000 2,409 | ... 104.720 .756 33 754 .| 12/21/2007. | ..
595112 10 3 |MICRON TECHNOLOGY ORD........ccoouirimimrerimmerireesissesisesesssesesssesessssesessesesssseons 230.000 12,369 53.780 7,123 .5,072 .| 10/10/2018.
595220 10 3 |MID AMERICA APT COMMUNITI REIT ORD.....c.ovvuiiiriiniiicnisiiesississiseiiesienes | oo 23.000 3,033 | ... 131.860 2,272 88 832 .110/10/2018. | ..
596278 10 1 |MIDDLEBY ORD........ccooommmriimminmniinniisnsiisneisnsisnssesnssssnsssssnssssssssssssssnssnnnes | avvnnnns | ooe | sovrenneenn 10,0000 [ i 1,095 | i, 109.520 1,176 68 68 .110/10/2018. | ..
60770K 10 7 |MODERNA ORD......ccoooviiiiiimriiireiieceiiesesieseiiesess s sssssssssesssssnins | oerenes 000 | 880 [ 19.560 645 235 | s [ e 235 .110/15/2019. | ..
608190 10 4 |MOHAWK INDUSTRIES ORD......coovirriririernineisnnieiserissesessesssessnsssssssssessessssssessenes | avsenes 9.000 1,227 | ........ 136.380 1,467 175 | v | v L 10/10/2018. | ...oovevrrrans
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60855R 10 0 | MOLINA HEALTHCARE ORD........ccooueieiiriririeisieiisssisesssseseesssesssesesssessssnssesnene | anevnns | ene | cerevieneees 10.000 | .ooooovvviereeen 1,357 | i 135.690 1,357 1,386 195 .110/10/2018. | ..
60871R 20 9 |MOLSON COORS BEVERAGE CL B ORD.. 38.000 53.900 2,048 1,981 46 (97) .| 10/15/2019.

609207 10 5 |MONDELEZ INTERNATIONAL CL A ORD.......ccooovuriiiiiieriiiereiieseesenessesesessesiens | oo 301.000 | ..coovevvrrrenn 16,579 | oo 55.080 | ..ovvoerrrinnnes 16,579 10,295 | ..o 86 321 .4,530 .1 10/10/2018. | ..
60937P 10 6 |MONGODB CL A ORD......ccoooorriimriineiinsisssisss s | onneies 5.000 658 655 3 .| 12/16/2019. | ..
609839 10 5 |MONOLITHIC POWER SYSTEMS ORD... 5.000 I 890 552 8 309 .| 10/10/2018.

61174X 10 9 |MONSTER BEVERAGE ORD..........cooommiiiiiirririneiinsiiessiessisssseissssisssssssseisess | coneeees 83.000 | ..o 5,275 | i 63.550 5,275 4,130 .1,189 .110/10/2018. | ..
615369 10 5 [MOODYS ORD........crviiirriiiriiiniinniinsiisssssssssssssssssssssssssssssssssssssssssssssnsies. | soenes . 33.000 | ..o 7,835 | 237.410 7,835 3,382 66 3,213 .110/10/2018. | ..
617446 44 8 |MORGAN STANLEY ORD.......ccoovuiiririiireeisnsiisessessessssessessssssssssessssssssssssess | evonenes | eoe | coeeeeeens 278.000 | ..ooovroven 14,211 | L 51120 | v, 14,211 6,541 361 ..3,189 .| 02/02/2016. | ..
61945C 10 3 | MOSAIC ORD......oocviiieriiiirieiiieiiesiiesies s ssesssssssssssssies | oeseons 83.000 | ..coovrcrrrivenne 1,796 | e 21.640 1,796 1,790 8 LA78) | e | e (178) | e 10/15/2019.

620076 30 7 |MOTOROLA SOLUTIONS ORD........coomeiimremimreiisesissesissesesesesissesesssesssssssesssesenns | v 30.000 | ..o 4,834 | 161.140 4,834 2,951 | s 19 68 .1,383 .110/10/2018. | ..
626717 10 2 |MURPHY OIL ORD....ccootiiiiiiiiiiiiiniissiciiesi s sssssisssssssisssenes | ceviens 30.000 804 .953 30 102 .| 10/10/2018. | ..
62886E 10 8 |NCRORD.......cooiiiriiiieirireiseiisssisssi s | oneeies 25.000 879 704 175 03/20/2019.

629377 50 8 |NRG ENERGY ORD........ccooouriiiriiiceiinceiieseiiesesiesessesessesssisesssssesesssesesessesisssnes. | cvoeees ...31.000 1,232 .340 4 5 .| 11/25/2016. | ..
631103 10 8 | NASDAQ ORD......oriiirirriiniiiiiisiiesiesissesssiess s ssiessssesiene | cessenes ....18.000 1,928 .348 33 460 .| 03/03/20009. | ..
636180 10 1 |NATLFUEL GAS ORD.......ccooviriiireiiceiieseeiecesiesesiesessssessssesssssesesessssssssssssssens | cvnenes | eoe | covereneeonns 15.000 698 875 | s 7 26 (70) 10/10/2018.

636518 10 2 | NATIONAL INSTRUMENTS ORD........coovoririmiiireiieerieseisesessesiesssssssssssseseisnnes | v . 20.000 847 .888 20 (61) .110/10/2018. | ..
637071 10 1 | NATIONAL OILWELL VARCO ORD.........ccoovumrmireiinniineiisnesissssesssssessssssnnsesnnnes | evinnes | eoe | covereneeenns 76.000 1,904 3,107 15 (49) .110/10/2018. | ..
637417 10 6 | NATIONAL RETAIL PROPERTIES REIT ORD........ccoooiriiereiirerirenieeeiseneesenesinns | cvvenes | eoe | cevireneeenns 30.000 1,609 1,331 61 153 10/10/2018.

63938C 10 8 | NAVIENT ORD....cooiiicriiriiiriiririieiie it esesssasssssessssessenssssssssens | coesesns 50.000 684 605 24 80 .| 04/22/2019. | ..
640268 10 8 |NEKTAR THERAPEUTICS ORD.........coooviiiiiiimeririeeineeiesnsessesessessssssssssssssssnsssns | o 35.000 755 732 24 .1 12/16/2019. | ..
641100 10 4 [NETAPP ORD....ccooiiiiiiiiniiieiiesicineissiis et sssnnes | connions 59.000 3,673 3,291 104 152 10/10/2018.

64110L 10 6 |NETFLIX ORD . 83.000 323570 | oo 26,856 17,628 4,476 . 10/16/2019. | ..
64125C 10 9 |NEUROCRINE BIOSCIENCES ORD..........cooooorviirieerrerirnesissniesesessesisssssssssssssnns | sevvnes | ene | cerevieeeees 15.000 | oo 1,612 | i 107.490 1,612 1,595 541 .110/10/2018. | ..
64828T 20 1 |NEW RESIDENTIAL INVESTMENT REIT ORD.......cccoooimviiinriimeiinneiisneiisnissniinns [ e [ oo | e 70.000 1,128 1,233 | s 35 140 133 10/10/2018.

64829B 10 0 |NEW RELIC ORD.......ooriiireeineeicenisseeiesesissesessesessssssssesesssssssssnsssssssssssssssnssns | connenen | e | veeenennns 10.000 657 615 42 .110/15/2019. | ..
649445 10 3 |NEW YORK COMMUNITY BANCORP ORD.........ccooovrimmiimiiieniiiiniinsisiinsiisinies | ceviees 95.000 1,142 999 65 248 .| 10/10/2018. | ..
650111 10 7 [NEW YORK TIMES CL A ORD.........ccooovimmiiimiiiiniinniissniesssisssssssssssssssssnssisnenes. | v 35.000 1,126 1,142 4 (16) .| 06/28/2019. | ..
651229 10 6 |NEWELL BRANDS ORD... . 90.000 1,730 1,593 83 57 .| 10/10/2018.

651639 10 6 |NEWMONT GOLDCORP ORD.......occoimiiiriiimniinnisneiisseissssessessnsssssssssssssnnses | coienes | eoe | svvnnneees 153.000 . 6,648 5,108 154 .1,067 .1 12/16/2019. | ..
65249B 10 9 [NEWS CLA ORD.....ciiiiiiieiiceiieceiieceeiesesisesisesisssis s sssssssssssnnnes | oenenes 38.000 | ...oooovvrriieneeenB37 [ i 14.140 537 158 8 106 .107/01/2013. ..
65336K 10 3 |NEXSTAR MEDIA GROUP CL A ORD. 5.000 586 505 5 81 .| 06/28/2019.

65339F 10 1 |NEXTERA ENERGY ORD.......cccoooiimiiiiriiiniiinieissiissiisssisssesssssssssssssssssssssssnns | coinnes | eoe | coeenneees 102.000 | ..coovvvvrrernnn 24,700 | e 242160 | ..ooovoriniene 24,700 13,809 504 .6,971 .1 10/10/2018. | ..
654106 10 3 |NIKE CL B ORD.......iiiiirriimieieeiieeii i ssesneies | v 101.310 | oo 22,693 10,715 | oo 55 197 ..6,086 .110/10/2018. | ..
65473P 10 5 |NISOURCE ORD ..27.840 2,088 1,882 60 187 .| 10/10/2018.

655044 10 5 |NOBLE ENERGY ORD.........coovuiirrimerimeiiiesisessessssesssssssssssssssssssssssesssssssssssnenes. | coeees ..24.840 2,509 2,342 28 483 .1 08/14/2019. | ..
655663 10 2 |NORDSON ORD.......ciuuuiiiiiiireniinisnnisnsiissiessesessssssssassiessesesssssesssasssssesssesssesess. | cessees 162.840 1,628 1,281 | e 4 14 435 .110/10/2018. | ..
655664 10 0 |NORDSTROM ORD....... .40.930 450 454 16 (62) .| 11/27/2017.

655844 10 8 | NORFOLK SOUTHERN ORD........coociviemriimrieimieiiseiiesesssesisssssssessessssesesissnnes | cveeees 194.130 | oo 11,065 7,107 205 ..2,542 .110/10/2018. | ..
665859 10 4 |NORTHERN TRUST ORD........ccooovmiimriiimmiinniinniississssissssssssssssssssssssssssnsess. | coenes X 106.240 3,506 2,635 | oo 23 81 747 .110/10/2018. | ..
666807 10 2 |NORTHROP GRUMMAN ORD..........ccooocurrimriirmeirineisesieseseisessisesessesesssesessesenes. | coieees 29.000 | oo 9,975 | i 343.970 9,975 5,345 150 .2,873 .1 10/10/2018. | ..
668771 10 8 |NORTONLIFELOCK ORD........covuuiiiiiiriininisriisiinsiiesiesssssssssssssessenssssssnssens | svveeens | e | evvieniens 128.000 25.520 3,267 2,547 45 848 12/18/2018. | ..o,
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.........cooovviiriimrirnniiinseissneessssssssenesssenssssnesnns | evvenes | eoe | covereneeenns 10.000 | oo 410 | 40.980 410 531 1" 122) | o v (122) e 03/20/2019. | ...
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67020Y 10 0 |NUANCE COMMUNICATIONS ORD.......cooomivirrrimieieneiseneeseseesssesssesesssesesssesesenes | coneeees 55.000 981 981 .809 171 .110/10/2018. | ..
670346 10 5 |NUCOR ORD 3,489 3,096 | coovvvvveeenirnes 25 99 277 .| 10/10/2018.
67059N 10 8 |NUTANIXCLAORD..... 625 779 .(207) .110/10/2018. | ..
67066G 10 4 |NVIDIAORD......ccooiimriiirriiinriisnnisneisnsisnnisnnsissnsssnnssssnsssnssssssssssssssnsssnnssns | avviins | ane | evvvennn 1130000 | iiiiiiiinn..26,589 | 110000235300 | v 26,589 | ... 15,012 63 10,559 .1 10/15/2019. | ..
670837 10 3 |OGE ENERGY ORD 1,779 1,491 59 21 .| 10/10/2018.
67103H 10 7 |O'REILLY AUTOMOTIVE ORD.....ccoooviriviriririeriesiisessisessssessssssesssssssssssssssessnnes | eeevenns 8,327 3,770 .1,785 .1 12/18/2018. | ..
674599 10 5 |OCCIDENTAL PETROLEUM ORD........coiimmiiiriiriinniesnsiisseissicssssssssssssnsssnns | o 5,769 7,204 111 L O I (1,468) .1 08/08/2019. | ..
679295 10 5 | OKTA CL A ORD......ooiiiiiiiriceiieeieseiseseisessises s | oo 000 | el 1731 | 115.370 1,731 831 774 .110/10/2018. | ..
679580 10 0 | OLD DOMINION FREIGHT LINE ORD.........cccoumriiiiiiiiiieiierieeienissisesinssiesienes | convees | o | orevenniins 10.000 | .ooevvvevrrerciinne 1,898 | ....... 189.780 1,898 1,390 7 663 10/10/2018.
680223 10 4 |OLD REPUBLIC INTERNATIONAL ORD........cocosmvviiiririeririeninneieesesssseesssnesesees | coenes 60.000 1,342 1,276 108 108 .110/10/2018. | ..
680665 20 5 | OLIN ORD......cooiiiimiiiriiireiieseiieseises st | ceinies 30.000 518 .703 24 (86) .110/10/2018. | ..
681919 10 6 | OMNICOM GROUP ORD........ccoiriiiriiimiiireiiresienesissssisssessnessssssssssssssssssessssens | wvinnes | ooe | coverennienns 45.000 3,646 2,535 | e 29 115 350 10/10/2018.
681936 10 0 | OMEGA HEALTHCARE REIT ORD..........ccovviuiieriniiiennisnneiseneesenessssessesessssessenenes | cvvenes | eoe | covereneeonns 40.000 1,694 1,322 106 288 .110/10/2018. | ..
682189 10 5 |ON SEMICONDUCTOR ORD......ccvriririririnrirnieiseisssiessessssesessssssssssssesssssssessssssnese | avsnenes . 85.000 X 2,072 1,371 669 .110/10/2018. | ..
682680 10 3 | ONEOK ORD......cooouiiireiiineireiiseiisessiessssssssssssssssssssssssessssssssssessssssssssesssses | evnnnes | eoe | cooeeeeens 485.000 | ...ccovvvoerrienan 36,700 | .......... 75670 | oo 36,700 | ...... 30,053 1,540 ..8,950 07/01/2019.
68389X 10 5 |ORACLE ORD........cooiiiiiiiiiiiiiniissis e | cisienes ..467.000 24,742 52.980 | .o 24742 | ...... 16,090 425 ..3,657 .| 10/10/2018. | ..
688239 20 1 |OSHKOSH ORD........coovuiiiiireiiniiineiisesisesssssesssisssses s | oo 15,000 | 1,420 | ... 94,650 1,420 .969 17 500 .110/10/2018. | ..
69007 10 6 |OUTFRONT MEDIA ORD........coooiivimiiiimriiireiieeseissseisessisessisessisesessesssssssseeness | ceevenas 25.000 671 26.820 671 565 27 106 03/20/2019.
690742 10 1 | OWENS CORNIING ORD.......cccvviirrmriririmiieisisieisessssesesssssssessesssssssesssssssssesssssns | avenenes 20.000 1,302 65.120 1,302 1,055 18 423 .1 10/10/2018. | ..
69318G 10 6 |PBF ENERGY CL A ORD......cccooiiiiirriieeirieiiieneieeeisssessssesssssssesssssssssssessenssans | cevvenns . 20.000 627 | oo 31.370 627 1,017 24 (26) .110/10/2018. | ..
693475 10 5 | PNC FINANCIAL SERVICES GROUP ORD........coovmiiieririiiniiniiiciienissesssinsiissiins | covvees | o | corivennians 84.000 | ..coovvriireiinns 13,409 | ....... 159.630 | .oovvvriciis 13,409 6,090 387 23,588 | o | e 3,588 | oo 01/23/2015.
693506 10 7 |PPG INDUSTRIES ORD........ccooiiriiireiireiiceiieseeieseeiesessssesssesessssssssssssessssssssnsens. | cvenes . 24.000 3204 | ........ 133.490 3,204 1,839 48 750 | oo [ e 750 .| 06/06/2017. | ..
B9351T 10 6 | PPL ORD ..o | cvvenes | eoe | ceiseeeeens 144.000 | oo 5167 | .ccceeee. 35.880 5,167 4,266 | ...coovvveri 59 237 ..1,087 .110/10/2018. | ..
69354M 10 8 |PRAHEALTH SCIENCES ORD.........ccoovviiriiiniiineiisniisnsissssisssssssssssssssssssenes | evienns | ooe | sovennnieons 10.000 | oo 1112 | 111.150 1,112 992 192 10/10/2018.
693656 10 0 |PVH ORD......ooiiiiiieiiieiieceiieseieecesiesesissesiesesssssessssssssesessssssssssssssssssssssssssnsssns | covnnes | ooe | coverenneenns 15.000 | oo 1,577 | 105.150 1,577 1,332 1 236 .110/15/2019. | ..
B9370C 10 0 [PTC ORD....oiiriiiiieisiieiies ettt | creeinas 20.000 1,498 | ... 74.890 1,498 1,825 .(160) .| 10/10/2018. | ..
693718 10 8 |PACCAR ORD........cosiiiiiiiieiiiniiissiessiisssissssssssssssssssssssssss s snssssnssens. | oo 67.000 5300 | .ccoooee. 79.100 5,300 3,861 154 218 1,471 .110/10/2018. | ..
695156 10 9 | PACKAGING CORP OF AMERICA ORD 8.000 896 | ....... 111.990 896 887 25 228 . 07/27/2017.
695263 10 3 | PACW PACWEST BANCORP ORD........ccooouuriiimriinniinniissiesssisssessssesnssnnies | covnes 25.000 957 38.270 957 1,185 60 125 .110/10/2018. | ..
697435 10 5 |PALO ALTO NETWORKS ORD..........coovummrriimreirerineiisnesisnenissesessessssssssennsnnnes. | evineens | eoe | ceverennenns 15,0000 i 3,469 | i 231.250 3,469 3,036 644 .110/10/2018. | ..
69924R 10 8 | PARAMOUNT GROUP REIT ORD 557 570 12 (14) .| 03/20/2019.
700517 10 5 |PARKHOTELS RESORTS ORD.........ccoooumiiimiiiniiiiniesssisssiesssesssssssssesessessnes | oo 1,035 1,219 94 (4) .110/10/2018. | ..
701094 10 4 | PARKER HANNIFIN ORD.......coooiiiiiriiiieiireiiseiissesisssesseesiesssssessesssssesssissnnees | v 8,439 2,477 138 .2,324 .1 09/30/2011. | ..
701877 10 2 |PARSLEY ENERGY CL AORD 1,040 1,630 3 161 .| 10/10/2018.
703481 10 1 |PATTERSON UTI ENERGY ORD........ccoooiiiiiirieriniiineiseneissssissesessssessesesssssesiene | cveeees 473 754 7 7 .110/10/2018. | ..
704326 10 7 |PAYCHEXORD............... 5,274 3,546 150 1,234 .110/10/2018. | ..
70432V 10 2 |PAYCOM SOFTWARE ORD..... 2,648 1,286 1,423 .| 10/10/2018.
70438V 10 6 |PAYLOCITY HOLDING ORD.... 604 488 116 .| 08/14/2019. | ..
70450Y 10 3 |PAYPAL HOLDINGS ORD........ccccoomiiimmiiiinriiimriisneisnnisnnsisnnisnssssnsssssssesnnsssnnns | connenes | e | coneeneennn218.000 | 23,257 | .. 108,170 | e 23,257 | ..... 11,062 5,177 .110/10/2018. | ..
70975L 10 7 |PENUMBRA ORD........ccoooiiiimiiiirinieesisesisresisessssesssesessesssssssssesessssesseseisenes | oo 5.000 821 | . 164.270 821 783 38 .1 03/20/2019. | ..
712704 10 5 |PEOPLES UNITED FINANCIAL ORD.......c.covimiririirnnierienissiresssssissssesssssseessssssens | aveeees 21.000 355 | v 16.900 355 317 15 52 52 | e 11/26/12013. | oo
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713448 10 8 |PEPSICO ORD . . [V 245.000 | ...ooorrierrienan 33,484 | ....... 136.670 | ..oovvveeceri 33,484 | ...... 20,025 | ... 234 897 BANT | e | e 6,417 |.. .1 05/15/2018. | ..
714046 10 9 | PERKINELMER ORD e 20.000 1,942 1,723 6 .| 10/10/2018.
717081 10 3 |PFIZER ORD....coiiiiiiiiieiiereiieeeeieeeisesiessieseissessss s ssssesesseneies. | oo [V 1,016.000 | ....cccoooeeerren.39,807 | er.ii39.180 | oo 39,807 | ...... 20,250 1,447 .1 07/03/2014. | ..
718172 10 9 |PHILIP MORRIS INTERNATIONAL ORD........cooriririiirrinirirnsiersssseesessssesseessssinens | aveenes 323.000 | ..ooovvreennn 27,484 | ..........85.090 | oo, 27,484 | ... 23122 | ... 378 1,248 .| 10/15/2019. | ..
718546 10 4 |PHILLIPS 66 ORD..... . 83.000 9,247 6,157 282 .| 10/10/2018.
718549 20 7 |PHILLIPS 66 PARTNERS COM UNT . [V 750.000 | .....cccccee......46,230 | ..........61.640 | .ooocoriinnces 46,230 | ...... 37,592 2,550 .| 06/29/2017. | ..
72346Q 10 4 | PINNACLE FINANCIAL PARTNERS ORD............ ISR I IO 15.000 .886 10 .110/10/2018. | ..
723484 10 1 |PINNACLE WEST ORD.......ccooouiiiiiieririeiieeissesissssisssesssssssssssssesssssssssssssssssssons. | cvoeees . 23.000 1,907 47 .| 06/28/2019. | ..
723787 10 7 |PIONEER NATURAL RESOURCE ORD........cccovimiiirnimierirnnisisessssssesssssssssssseensnns | aveeees . 34.000 4711 | e 15 26 10/10/2018.
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT......cooiiiiiniiinneiieneiceeissceesesesesessssessns | oo RO I 3,350.000 | ..oovvvvrrrrrrnn61,607 | i 18.390 | oo 61,607 | e 80,210 3,455 .112/19/2019. | ..
72651A 20 7 |PLAINS GP HOLDINGS CL A ORD.......oovuuiiiniiiiiciieniciineissisiississssssississsinns | coieees OO I 3,300.000 | .....ccooeeer.enn62,535 | ..........18.950 | ...................62,635 | ... 79,510 3,612 .| 12/18/2019. | ..
72703H 10 1 |PLANET FITNESS CL A ORD....ccoooomiriiriiiiniiiriessesisseiiessiiesssisssssssesssssssnenes | aevseoas IO 15.000 1,032 08/14/2019.
731068 10 2 | POLARIS INDUSTRIES ORD........cooieiimiiiiiciiieniiieseisesesseseesessssesessesessesessenens | oo [V 10.000 | covoooviis 1,017 | e 101.700 933 24 .110/10/2018. | ..
T3278L 10 5 |POOL ORD.....ciiiiiirriiieirerisisesesis st sssssssesssssssssessssssns | aveenes 5.000 1,062 | ... 212.380 744 1 .110/10/2018. | ..
733174 70 0 |POPULAR ORD......cooiiiiriiiriiiceiieseieesesiesesissessesssessessssesssssssssssssesessesssesssssins | v 58.750 1,024 | s 5 21 10/10/2018.
737446 10 4 |POST HOLDINGS ORD........cocoiiieiimiiiiiniissiicsiesisseissisiessssissssssssssssssessssnns | cesiens wo| 10,000 | 1,091 | 109.100 928 .| 10/10/2018. | ..
7405IN 10 2 |PREMIER CLA ORD.....ccooviiiiiiriiiceiisreiseiesesissesisesisssissssssssssssssssssssssnnens. | anvseons o] 10000 | 379 | 37.880 391 .| 06/28/2019. | ..
74144T 10 8 | T ROWE PRICE GROUP ORD.........ccooviriiireiireiiesesieseseesesiesessesessesessssesesnenes | oo | e 48.000 | 5,848 | L 121.840 3,891 146 10/10/2018.
74164M 10 8 |PRIMERICA ORD......cocovvieivireieiniieirnsissinsinsssnssnsssesssssessssssssssssssssssssessssssnsenss | avvnnee [ re | seerernnnennnn.0000 | covviiviinnieinnnnnn683 | i, 130.560 .600 3 .| 06/28/2019. | ..
74251V 10 2 |PRINCIPAL FINANCIAL GROUP ORD.........coooimviimeiirneeinnieseriesesesseseesesesnesiene | coneeees L. 58.000 3,190 55.000 3,190 2,900 126 .110/10/2018. | ..
742718 10 9 |PROCTER & GAMBLE ORD..........cccouomriiimriimriimesissesssessessssssssssssssssssssssssnens | e [V 436.000 | ..oooorvevrriinnns 54,456 | ... 124.900 | .ovvveoeriii 54,456 | ... 31,400 1,211 08/14/2019.
743315 10 3 |PROGRESSIVE ORD........ccociiiiimiiminiiineisesissseesesesssessssssssssssssssessesessesessnsess | coeenes 8,542 6,542 332 .110/10/2018. | ..
74340W 10 3 |PROLOGIS REIT.......coiiiiiriiiieiieceiiesesiesesiesesiesessesssssssssssssssss s ssssssions | coesenes o] e 129.000 | i 11,499 | 89140 | 11,499 7,322 273 .110/10/2018. | ..
743424 10 3 |PROOFPOINT ORD.......coovieuriiiriiiinriessisnesisssisssssssssssssssssssssssssssssssssssssans | soeines 1,148 943 10/10/2018.
743606 10 5 |PROSPERITY BANCSHARES ORD........ccomiiiimiirneirnceiinseiienessesessenesessnesisnenes. | o IO 10.000 719 T09 | s 5 16 96 .110/10/2018. | ..
744320 10 2 |PRUDENTIAL FINANCIAL ORD.......ccovuiiiirriiiirieiineierisieisssssssssssessessssssesssssssesenss. | aveenes ] 83.000 7,780 7,387 325 1,012 .110/10/2018. | ..
744573 10 6 |PUBLIC SERVICE ENTERPRISE GROUP ORD.........cccooumviimiiireiiinniiinniissniiisnenes [ evvenns [ eoe | covinniens 101.000 5,964 4,864 190 707 .110/10/2018. | ..
74460D 10 9 |PUBLIC STORAGE REIT ORD. ] 28.000 5,963 4,534 224 295 .| 10/10/2018.
745867 10 1 |PULTEGROUP ORD.......ccooiriiiinriiinrieinniisnsisssissssssssisssssssssssssssssssssssssssseas | coenes . 54.000 2,095 1,162 | oo 6 24 692 .110/10/2018. | ..
74624M 10 2 |PURE STORAGE CL A ORD.......ccooviriiiceiireiieceeieseeiecesiesesiesssiessssssssssessseennees | cvieees 55.000 941 840 101 .| 06/28/2019. | ..
74736K 10 1 |QORVO ORD. 23.000 2,673 1,429 1,277 .| 10/10/2018.
747525 10 3 |QUALCOMM ORD. | s . 236.000 | ....................20,822 | ..........88.230 | .coocoorriiinnnnnn. 20,822 | ... 12,065 585 .71,392 .110/10/2018. | ..
74762E 10 2 | QUANTA SERVICES ORD.....covviumiviririeriieseieseieseissssisssesssssssssesssssssssessssens | oneeees . 23.000 936 BT | s 1. 4 244 .| 05/23/2012. ..
74834L 10 0 |QUEST DIAGNOSTICS ORD, e ....15.000 1,602 745 32 353 .| 03/28/2007.
74915M 10 0 |QURATE RETAIL SRS A ORD......ccooouimiiiieiiceiiceiiesesisesesieseseesessesssesesssessssssnns | oo - 90.000 759 735 23 .1 12/16/2019. | ..
749685 10 3 |RPM ORD.....ccoiiiiiiiiiiiienisisi st enienes | ceviens el 25.000 1,919 1,496 35 450 .110/10/2018. | ..
751212 10 1 |RALPH LAUREN CL A ORD ....10.000 1172 1,170 26 138 .| 10/10/2018.
754730 10 9 |RAYMOND JAMES ORD ...11.000 984 810 | ... . 15 166 .| 06/06/2017. | ..
754907 10 3 |RAYONIER REIT ORD......ccooviiriiiimriiniiiersiessissiissssissssssssssssssssssssssssssnns | oo . 25.000 819 737 20 83 .1 03/20/2019. | ..
755111 50 7 |RAYTHEON ORD......ciiiiiiiiirieiiieiieseeisesiiesessssiessesessss s sssesessessssesenes | oo [V 56.000 | ....cocovverenneens 12,305 | ........ 219.740 | oo 12,305 7,220 207 3,718 .110/10/2018. | ..
75606N 10 9 | REALPAGE ORD.......coiiiiiiiiiniiieiisieisesissiesssisssessessssssssesssssssssessssssssssessssssnens | sosvnes o | e 15.000 806 53.750 806 883 (76) 06/28/2019. | ...oovvverrirens
756109 10 4 |REALTY INCOME REIT ORD.......coooirviimeiireiiceiieseniesesissesissesessssssssssssssessesnsens. | o . 60.000 4418 | ... 73.630 4,418 3,283 | oo 14 163 635 10/10/2018. | ....ccovvverees
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758750 10 3 |REGAL BELOIT ORD......ccooiiiiiiiiimienimieiiscesiesesssesessesesssesesssesssssesssssssssssssessessssns | oo 5.000 428 428 A5 | 2 4 13

758849 10 3 |REGENCY CENTERS REIT ORD 946 942 35 66

75886F 10 7 |REGENERON PHARMACEUTICALS ORD.........coovueueieririirreeireeniseesissesessesiesseins | oo 5,632 4,968 30

7591EP 10 0 |REGIONS FINANCIAL ORD......covtiririiiiiriiernisseierissieeesssssssesiesssssssessssssessessses | oesvenes 2,145 L 19 72 473

759351 60 4 |REINSURANCE GROUP OF AMER ORD..........cccooomveiieriiniiineiecieieseseeceneenenes 1,631 1,417 26 228

759509 10 2 |RELIANCE STEEL ORD.......... 119.760 1,198 821 22 486

760759 10 0 |REPUBLIC SERVICES ORD 89.630 1,882 1416 | e 9 32 368

761152 10 7 |RESMED ORD 154.970 2,015 1,025 20 534

76118Y 10 4 |RESIDEO TECHNOLOGIES ORD........ccocvivirririrernrinrinniersissniersssseeessnssssenssssssnss | svenniee | oe | eoverreneeenn29.997 | cvvvivriverinninenrenn310 | i 11.930 310 373 .(224)

76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD.......ccoooovmmvrmmnrnnniinneeissneissnnissnnssennesnnnes | cvnnenen | e | everenerenn48.0000 | o803 | i 13.400 603 I 7 22 62

76680R 20 6 |RINGCENTRAL CL A ORD......ooiiiiriviririnieieeeiessisesieseiseseesss s | aeevenas 168.670 1,687 765 862

770323 10 3 |ROBERT HALF ORD........coooiiiiiiimiiiniisriiiessiisseiissesissssssesssissssssssssesssessssssnnnes | cveines . 63.150 758 440 15 71

773903 10 9 |ROCKWELL AUTOMAT ORD.........coivverirmireririesissesissesissesessssssssesessssssssssssssssssns | cveeees 25.000 5,067 202.670 5,067 2,974 98 .1,305

77543R 10 2 |ROKU CL AORD s | s 15.000 | .o 2,009 133.900 2,009 1,359 650

776696 10 6 |ROPER TECHNOLOGIES ORD.........ccoiiiiiieiireiicieisseiissesiesesiseesessssssssssessssenns | o 11.000 | oo 3,897 354.230 3,897 650 20 965

778296 10 3 |ROSS STORES ORD 116.420 8,499 5,066 74 .2,425

780287 10 8 |ROYAL GOLD ORD.......ccoooimiiiimiiireiisseiisnesisesisssessssesssssssssssssssssssssssssessssens | cveines 122.250 1,223 747 1" 366

783549 10 8 |RYDER SYSTEM ORD........cooouiiiiieiiieiiiierissesiesssisessisessissssssesssssssssessssesesins | o 000 | 543 | 54.310 543 599 17 (55)

78409V 10 4 |S&P GLOBAL ORD 52.000 | .o 14,199 273.050 | oo 14,199 6,303 119 ..5,362

78410G 10 4 | SBA COMMUNICATIONS CL A REIT ORD 20.000 4,820 240.990 4,820 3,060 15 .1,682

784117 10 3 | SEIINVESTMENTS ORD....oovivirriiririiriiisissessssessessssesssssessssssssssessssesssssennes. | svenees 25.000 1,637 1,637 1,402 | oo 9 17 482

78440X 10 1 |SLGREEN RLTY REIT ORD........coosiiiimeririerirrenisnerieseseesessssessssessssssssssssssssssns | coneeees 643 B51 | 6 24 90

TBAA2P 10 B | SLM ORD ... | s 802 .959 1" 54

78467J 10 0 |SS AND C TECHNOLOGIES HOLDINGS ORD B 2,456 2,052 17 652

78486Q 10 1 | SVB FINANCIAL GROUP ORD.........coiiviireiirceeicemisesiesessesesssssessesesssssesssssssssens | aeevenns 2,510 3,012 611

78573M 10 4 | SABRE ORD......coiiiiiririiiiiesieisies st ssssssens | avesenes 1,122 1,154 28 40

78667 10 8 | SAGE THERAPEUTICS ORD........ccooiiriiiriiineiiineiisneiiesesissesisssssssssessssessssesnnes | avvvenns 722 1,517 (672)

79466L 30 2 | SALESFORCE.COM ORD.... 15,957 .4,315

803607 10 0 | SAREPTA THERAPEUTICS ORD ....10.000 129.040 1,290 1,223 199

806407 10 2 |HENRY SCHEIN ORD.........cosiiiiriiiieiireiiereiiesesieseseesesssesesisesssssessssssssssssssissnees | cvoeees 27.000 66.720 1,801 1,717 85

806857 10 8 |SCHLUMBERGER ORD 237.000 40.200 9,527 8,959 | ..o 74 291 671

808513 10 5 | CHARLES SCHWAB ORD.........coooiiiiimiiireiimeiiesesisseisnesenessssessssnssesssssssssssnnes | o 167.000 .47.560 7,943 5,632 112 .1,007

810186 10 6 |SCOTTS MIRACLE GRO ORD.........ccvuiriiiiiiiisiiesisisiississsiesiesissssssiesssins | cesies 5.000 106.180 531 493 6 38

81211K 10 0 |SEALED AR ORD. ....17.000 39.830 677 326 1" 85

812578 10 2 | SEATTLE GENETICS ORD.......ooiiriiiiiiirieiiceiiesesiseseesessesssissssssessssssessssessssssees | oo 20.000 114.260 2,285 1,431 1,152

816851 10 9 [SEMPRAENERGY ORD.......comiiiiriiiisiisiersseesesssisssesss st sssssssssesssssssssesssnes | essnes 55.000 151.480 8,331 4914 | e 53 209 ..2,381

817565 10 4 | SERVICE CORPORATION INTERNATIONL ORD. 35.000 1,611 1,533 25 202

81761L 10 2 | SERVICE PROPERTIES TRUST ORD........cosriiiiriimreiiceiisesiesnsissessssesssnesisennes. | v 35.000 852 .960 75 16

81761R 10 9 |SERVICEMASTER GLOBAL HOLDINGS ORD........ccccoumiirrirniiinniissniisnsiesnniins | ceveenas 25.000 967 1,102 48

81762P 10 2 | SERVICENOW ORD.......coouiriiiieiiceiiesesiseiiesesiesesiesesiesesssssssesssisssssessssssseins. | oneenes 35.000 9,881 282.320 9,881 6,025 ..3,649

822634 10 1 |SHELL MIDSTREAM PARTNERS UNT.....coviiiiiiniiiriiirirnierssssseenssissssssssssnsens. | aveenes 1,650.000 .33,347 20.210 | oo 33,347 49,200 2,789 28,270 | oo | 8,270 | | 06/29/2017. | e
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824348 10 6 | SHERWIN WILLIAMS ORD.......ccooiiveririinriirerisnnsissneineseissesessesessesessssssssesesnnnes | evineeee | eoe | ceverenneen 17,0000 [ i 9,920 | s 583.540 9,920 5,398 77 23,231 | s [ e 3,231 .110/10/2018. | ..
82669G 10 4 |SIGNATURE BANK ORD.. 1,366 1,155 22 338 .| 10/10/2018.
827048 10 9 | SILGAN HOLDINGS ORD........coomrviimriiemmeiisceiesresssesisessesessesessessssessssssessesssens | o 466 443 3 23 .1 08/14/2019. | ..
828806 10 9 |SIMON PROP GRP REIT ORD.......cocosieerniiniireriiiineniiersnieiessssissnsissnssnsssssensnenens | eevenes | e | vereernneern08.000 | i 10,129 | 1 148.960 | oo 10,129 9,710 564 | oo [ e (1,294) .1 10/10/2018. | ..
829226 10 9 | SINCLAIR BROADCAST GROUP CLA ORD...... 333 432 4 (99) .| 08/14/2019.
82968B 10 3 |SIRIUS XM HOLDINGS ORD.......corvuemiiimiiimrniireiisesisesiessssssssssssessessssesssissees | oeeeees 275.000 1,966 1,684 14 396 .1 12/18/2018. | ..
82981 10 9 |SITE CENTERS ORD........cccoooiriiiirriineiineiisssiisssssinssssssssssesssssssssssnsssnns | avvienas 30.000 421 385 | 6 12 36 .| 04/22/2019. | ..
83001A 10 2 |SIX FLAGS ENTERTAINMENT ORD........ccooiimrviiirireriieeeisseeiesssissneesssssesssnnsnnees | cverenen | e | covereiinnns 15.000 677 172 37 (96) .| 04/22/2019. | ..
830566 10 5 | SKECHERS USA CL A ORD.....cccoiviiririiiiiiniineiiesieriseississ s sesessssissisesienns | cesvees 25.000 1,080 813 267 03/20/2019.
83088M 10 2 | SKYWORKS SOLUTIONS ORD........ciruirriercrirneiseneisessssessesessesessesessssesssenes | cooeees 35.000 4,231 2,973 54 .1,885 .110/10/2018. | ..
831865 20 9 |A O SMITH ORD.....osiiiiiiiiieiiriiiesiiieseiiessiisesssesssssssssessssssssssssesssssssssesenes | evnenes | eoe | coveseneeinns 10.000 476 586 9 49 .| 08/08/2018. | ..
83200N 10 3 | SMARTSHEET CL A ORD.....cccooimiiimriiiniineiienesisssssssssissssssssssssssesssssssssnsesnnies | avvvnns | ene | coneveennies 15.000 674 726 (52) 06/28/2019.
832696 40 5 | UM SMUCKER ORD........cooiiiiriiiieiicesisesiesesiseseseesesssesesssesssesessssssssssesssessssssns | oo 24.000 2,499 2,142 44 46 .110/15/2019. | ..
833034 10 1 | SNAP ON ORD OO PP TSRO SOPPURPTSRTROTRURTORY IPURTON 5.000 847 811 20 121 .| 06/27/2018. | ..
835495 10 2 | SONOCO PRODUCTS ORD.......ccoouirimmrrimmieiiiesisessessssesessssesessessssssssssessssessses | oo 20.000 1,234 1,234 1,054 34 172 10/10/2018.
842587 10 7 | SOUTHERN ORD........ccosriiimrriimieiiieiiseeinsesiesssssssisessssssessssessssesssssssisssisssions | oo 208.000 13,250 | eire83.700 | o 13,250 8,413 500 4,114 .| 10/10/2018. | ..
844741 10 8 | SOUTHWEST AIRLINES ORD.........coooiriiimiiineiineiiesniissssissesisssssssssssssssssssesnns | coienes | eoe | cveenneens 112.000 6,046 6,046 3,565 | v 20 67 840 .1 12/18/2018. | ..
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD........cocmmriiuriiireiiereiieseiseseisesessssessesesans | coneeees 5.000 321 321 .302 6 20 09/27/2019.
848574 10 9 |SPIRIT AEROSYSTEMS HLDGS A ORD.......oooiinririrrieinirsierssiesssssssessesenssinnens | aveenes 20.000 1,458 1,458 1,696 10 16 .1 10/10/2018. | ..
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD.......ccoomiiieiiremiremiesesieesisecesesenesissesesnesens | coeeeees 20.000 984 984 748 38 235 .1 03/20/2019. | ..
848637 10 4 | SPLUNK ORD.......ccocoiiiuiiiiiiiiirisnieiissiiesi s | cnviaes 30.000 4,493 4,493 2,954 .1,348 10/10/2018.
85208M 10 2 | SPROUTS FARMERS MARKET ORD..........coovvuimmriierirnnrisnesiseseensssssssssessesnnees | o . 25.000 484 484 561 (77) .1 03/20/2019. | ..
852234 10 3 | SQUARE CL A ORD......ccoosiiiiiiiiriiiereiiereiieseisesesiesesiesesssesesssessssesessessssesssiessnes. | cvnenes | eoe | cevereneeenns 75.000 4,692 4,692 5,543 324 .110/15/2019. | ..
854502 10 1 | STANLEY BLACK AND DECKER ORD.........cocoosmviimiiiniiiinniiseiissssssssisssiessssenns | o 35.000 5,801 5,801 3,318 95 .1,610 12/18/2018.
855244 10 9 | STARBUCKS ORD........ooriiiriiiceiisesiesesiesessesesissesesesesssesesssesssssssesssesssssesssesnnns | coones 262.000 23,035 | ........87.920 | ............ 23,035 8,933 388 .6,162 .110/10/2018. | ..
85571B 10 5 | STARWOOD PROPERTY REIT.......cccoiiiiirinriininiiiciiesisniinisssiesiesisssesensisssins | coienes 50.000 1,243 1,243 1,047 | oo 24 96 258 .| 10/10/2018. | ..
857477 10 3 | STATE STREET ORD.......cooiiiiiiiriiriiisiiisseiissssisssssssssssssssssssssssssssssesssnssens | oo 5,933 5,180 | v 39 145 .1,202 .110/10/2018. | ..
858119 10 0 |STEEL DYNAMICS ORD... 1,532 1,532 1,952 | oo 1" 41 180 .| 10/10/2018.
858912 10 8 |STERICYCLE ORD 510 510 397 217 .1 01/27/2000. | ..
85917A 10 0 |STERLING BAN ORD........cocommiriririieriinneiscniisneissnessenesssenesssnesssesesssssessssesnenes | connene | ooe | vvereeereen 48,0000 | oo 949 . 949 .988 13 206 .110/10/2018. | ..
862121 10 0 | STORE CAPITAL ORD 1,303 ..37.240 1,303 .984 47 313 .| 10/10/2018.
863667 10 1 |STRYKER ORD 14,066 209.940 | ..oovvvviniinne 14,066 8,810 | v 39 139 ..3,564 .110/10/2018. | ..
866674 10 4 | SUN COMMUNITIES REIT ORD.. 2,252 | ... 150.100 2,252 1491 | s 11 44 726 .| 10/10/2018. | ..
871607 10 7 |SYNOPSYS ORD.. 3,898 | ........ 139.200 3,898 2,288 ..1,539 .| 10/10/2018.
87161C 50 1 |SYNOVUS FINANCIAL ORD. 784 39.200 784 903 | 6 23 144 .110/10/2018. | ..
87162W 10 0 [SYNNEX ORD 644 | ... 128.800 644 404 2 240 .| 08/14/2019. | ..
87165B 10 3 | SYNCHRONY FINANCIAL ORD... 5,402 36.010 5,402 4,400 129 .1,883 .| 10/10/2018.
871829 10 7 |SYSCOORD.........cccoouruee. 8,468 85.540 8,468 5,666 154 ..2,265 .110/10/2018. | ..
872307 10 3 | TCF FINANCIAL ORD . 1,730 1,730 1,462 19 268 .1 08/14/2019. | ..
872540 10 9 | TUX ORD.....coioiiiiiiieceiiceiiese e | ceiaies 219.000 A3,372 | i 81060 | i 13,372 3,571 192 ..3,574 .| 1212172012, | ..
872590 10 4 | TMOBILE US ORD......cccoviiiirriiirnersisirnsiessssssisessssssssssessssssssesssssssssesssssssssssssenes | sevnnes | e | veresennen 60.000 | oo 4,705 4,705 3,998 889 10/10/2018. | ..o
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE ORD...........cooimriimriirrerieneiineieseeienesis | o 20.000 2,449 2,449 2,354 390 10/10/2018. | ....ccovvverees
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876030 10 7 | TAPESTRY ORD... ....67.000 1,807 26.970 1,807 1,853 50 (124) (124) | .. .1 10/15/2019. | ..
87612E 10 6 |TARGET ORD... . ..108.000 7,571 277 .6,709 6,709 .| 10/10/2018.
87612G 10 1 | TARGA RESOURCES ORD..........ccoooriiiriiiiiiinneisinssisessisesesssessssssssssesesssssessesenes | anvvnns | ane | ceveoe 2,045.000 | .....cccoeo..er...83,497 | .........40.830 | ....................83,497 | ... 87,913 5,988 LTTAD | e | e 7,740 .107/01/2019. | ..
876664 10 3 | TAUBMAN CNTR REIT ORD.......cooviiiieiiiireiieiinsieiisisesssissssssssessssssssessssssssessens | avsenes . ....10.000 512 20 .(202) (202) | .. .103/20/2019. | ..
87807B 10 7 |TC ENERGY ORD........ A ..100.000 S5 | e 75 .1,805 .| 10/10/2019.
879360 10 5 | TELEDYNE TECH ORD......cosiiiiiiiiiiiineeieeniisseiss i sssssssssssssessssssssssneies | v 5.000 1,127 697 .110/10/2018. | ..
879369 10 6 | TELEFLEX ORD.......ccoiiiiiiiinciineiencisnsisssissssssssssssssssssssssssssssssssssssssnnnes | oo 5.000 1,882 | ........ 376.440 1,882 1,240 7 590 .110/10/2018. | ..
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD.........coovriiuriririerirnniiisseeieneseesessssssesnnees | cvoeees . 20.000 509 25.430 509 641 10 (132) .1 03/20/2019. | ..
88023U 10 1 | TEMPUR SEALY INTERNATIONAL ORD......cccvvvrrrrierinririerisineniserssssesssssssnsssenes | cveviene | oee | veverereenns 10.000 | .o 871 | v 87.060 871 .605 266 04/22/2019.
88076W 10 3 | TERADATA ORD.......oiiiiiiciiieiiiniieesisssiessssse s essssssesssessssssssssssssenessenes | coenenes 25.000 669 26.770 669 667 3 .1 12/16/2019. | ..
880770 10 2 | TERADYNE ORD.. s | s . 35.000 2,387 | oo 68.200 2,387 1,136 13 .1,289 .110/10/2018. | ..
88160R 10 1 | TESLA ORD.......oosiviiiieiiiriiceiinsisesissiesssissssssssssssssssssssssesssssssssssesssssnens | avvsins | ane | conevesnnies 25.000 | .o 10,458 | ....... 418.330 | oo 10,458 6,422 .2,138 10/10/2018.
88224Q 10 7 |TEXAS CAPITAL BANCSHARES ORD........coocoimiiimiririeiiieseiiereeiesessesssissesssssesesiens | ceevenns ....10.000 568 56.770 568 627 (59) .| 04/22/2019. | ..
882508 10 4 |TEXAS INSTRUMENTS ORD.......cccovrvrirrimrireinernierssienssissienssssssssnssessssssssensensnne | avvnenee | re | evvrrrnnen 186,000 | wovivivniiincinns 23,862 | ........ 128290 | oo 23,862 | ...... 12,790 597 ..6,285 .| 02/14/2018. | ..
883203 10 1 | TEXTRON ORD......cocoooiiriiiiriiimiiieneiieneeienesisnesissessssssssnessssesssssssssesssssssnssnnns | evovenee | eoe | covereennerni 49,0000 | i 2,185 | ......... 44,600 2,185 2,167 | o 1 2 .(186) 10/15/2019.
88339 10 5 | TRADE DESK CLA ORD......cooiiiiiiiiiniiiciiesissiseiesiissiesisesssssssissssssssessssines | connioas 1,299 | ... 259.780 1,299 1,139 160 .| 06/28/2019. | ..
883556 10 2 | THERMO FISHER SCIENTIFIC ORD.........ccooovvimmrriirniiinniinnisneiennissnissniisnnies | evivnnns [ eoe | eeverennnn 0,000 | i, 29,238 | ........ 324.870 | .o 29,238 9,525 | oo 17 67 19,097 .1 01/20/2016. | ..
885160 10 1 |THOR INDUSTRIES ORD.........coooueirrirerinniinneeinneiseneiseneienessesesssssssssesnssesnnne | eveneeee | eoe | cevereennenn 100000 | i 743 | .. 74.290 743 T8 | s 4 16 223 10/10/2018.
88579Y 10 1 [BM ORD....ciiiiiiciericicessiese sttt snssnene | ssninen | oen | verenins 103.000 | .ooevevirriiinee 18171 | ... 176.420 | oo 18,171 | ...... 15,468 STT [ o | e (1,454) | v .1 10/10/2018. | ..
886547 10 8 | TIFFANY ORD.......ooiiiiiiiiieeiieeiiseeiesesisesssessssssssssssssnssssssssssesssssssssesssensssns | oo 22.000 2,940 | ........ 133.650 2,940 2,135 | e 13 50 1,169 .110/10/2018. | ..
887389 10 4 | TIMKEN ORD......coiiriimiiimierieniiesiiessiessises s ssssssssnssssnnes | svnnees | ooe | coverennsenns 15.000 | ooveonrirreieens 845 | ......... 56.310 845 7 13 128 04/22/2019.
889478 10 3 | TOLL BROTHERS ORD.........coooiiiiiireiirreiiceiisesiesesisssesssesssesssssssesesssnsssssesessssenns | o 25.000 988 39.510 988 786 1" 165 .110/10/2018. | ..
891092 10 8 | TORO ORD......oiiuiueiiiceeirieeiscesisesissesisssss s | oo 20.000 1,593 | .......... 79.670 1,593 1,906 | oo 5 18 476 .110/10/2018. | ..
892356 10 6 | TRACTOR SUPPLY ORD........ccooovimmriimiiiinsiisniiisniessssissssssssssssssssnsssssssssnses | soinnns | ooe | sovesonnieons 11.000 | oo 1,028 | .......... 93.440 1,028 605 15 110 06/06/2017.
893641 10 0 | TRANSDIGM GROUP ORD..........coovviimreiimmreireiisesieseeienessesessssessesessesessenessenes | v 4.000 2,240 | ........ 560.000 2,240 1,081 130 120 880 .| 06/06/2017. | ..
894000 10 7 | TRANSUNION ORD......ccmiiiiriiriineiisieieissiesiesissisessssesssssssesssssssssesssssssssessssssssassns | oosvnes 35.000 2,996 85.610 2,996 2,392 1 ..1,008 .110/10/2018. | ..
89417E 10 9 | TRAVELERS COMPANIES ORD........cooouimiiimiiirneiineiissesissesisseseesssesssssessssssnns | coneenes 57.000 7,806 | ....... 136.950 7,806 4,960 184 980 .1 12/18/2018. | ..
89469A 10 4 |TREEHOUSE FOODS ORD.. 485 610 .(125) .| 03/20/2019.
896239 10 0 | TRIMBLE ORD 2,085 1,953 439 .110/10/2018. | ..
896522 10 9 | TRINITY INDUSTRIES ORD 665 .809 19 47 .110/10/2018. | ..
896945 20 1 | TRIPADVISOR ORD.. ....10.000 304 | e 93 35 .(236) . [ 12/21/2011.
89832Q 10 9 [BBAND TORD.......cooiiiiiriiiriiiniisniissiissssssss s | anvseons 288.000 320 | s 16,220 | ...... 11,613 284 4,107 .110/10/2018. | ..
90138F 10 2 | TWILIO CL A ORD...ostiiimieireiineiiseeieeeisesissesissesis s ssiesnees | v 20.000 | .o 1,966 [ i 98.280 1,966 2,044 (291) .| 06/28/2019. | ..
90184L 10 2 | TWITTER ORD . 32.050 4,647 3,886 480 .| 10/10/2018.
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD.......ccoooouriiiriiiirniieceiiseceiseneessesesienenens | oeeeees 50.000 | ..oeverererenrirrrnen 731 | 14.620 731 T26 | oo 20 87 89 .110/10/2018. | ..
90214 10 1 [2U ORD .ot sesssssesssssssssssssessssssssensessssssessssssssssssensssssnses | cvnnens | oee | soveresenenns 10.000 23.990 240 .666 .(257) .110/10/2018. | ..
902252 10 5 | TYLER TECHNOLOGIES ORD. 5.000 1,500 1,500 1,064 571 .| 10/10/2018.
902494 10 3 | TYSON FOODS CL A ORD.....ccostvuumrriimiriimieiinsesiesesiesesissesssssssessssssssssssssessssins | oo 58.000 5,280 5,280 2,084 90 .2,183 .| 10/10/2018. | ..
902653 10 4 |UDRREIT ORD......cooooiiiriiiinriireiisssisssissssssissssssis s | coenes 55.000 2,569 2,569 2,123 74 389 .110/10/2018. | ..
902681 10 5 [UGHORD.........criiiriiireiieceiieceiieresiesessesessesesssesess s essssessssenssienssieens | conenes | ooe | covereneeenns 35.000 | ..o 1,581 . 1,581 1,934 | s 1 40 .(287) .110/10/2018. | ..
902973 30 4 |US BANCORP ORD.....ooviireririiirriiiseisisisnssesessssssessssssssssssssssssssessessssssessssssnsses | avseres 320.000 18,973 59.290 | .o 18,973 | o 13,197 134 490 ..4,349 10/10/2018. | ..o
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90384S 30 3 |ULTABEAUTY ORD.....osiiiiiiiiieiiireiieeeeieesiessisseisessisessssesessesessssssssesessessiens | coneenes 9.000 2278 | ... 253.140 2,278 2,177 75 75 10/10/2018.
904214 10 3 |UMPQUA HOLDINGS ORD.. 797 925 38 81 81 .110/10/2018. | ..
904311 10 7 |UNDER ARMOUR CL A ORD........ccooovuuurriimiriirreeiesesieseeisesesiesessessssssessssssisssssiees | oo 389 255 71 71 01/30/2018.
904311 20 6 |UNDER ARMOUR CL € ORD......cotviiiiiiiririiiniisiisiiesiesissesssiesssiesiessssssssians | ceviees 786 698 91 91 08/14/2019.
907818 10 8 |UNION PACIFIC ORD.........ccoovurriereiirenienenisnesisnesienesisnessssssssnssssnnssssssensnsenns | wvoneeee | eoe | eveeeenenn 182,000 | i 23,864 | 0180790 | oo 23,864 | ... 11,716 483 WB,618 | e | e 5,618 10/10/2018.
910047 10 9 |UNITED AIRLINES HOLDINGS ORD.........cecvuemrruimriimreiieesissesisesisssssssssesesssisens | oo 6,695 4,629 331 | s [ e 331 02/05/2018.
911312 10 6 |UNITED PARCEL SERVICE CL B ORD.......cccoccovmiiimnriinniinnissniisnissniissnsissniinns | cvvenes [ eoe | cveeenn 138,000 | i 15,803 | 117.060 | oovvrieiinns 15,803 | ...... 12,650 506 22,637 | o | s 2,637 10/10/2018.
911363 10 9 |UNITED RENTAL ORD.......coovsrvimrriimreirnneiissesisnnnisnesesssnsssssssssssssnsssssnsesnssennes | evonenee | eoe | coverennenns 15,0000 i 2,502 | 166.770 2,502 1,891 964 | ..o [ e 964 | ... 10/10/2018.
912008 10 9 |US FOODS ORD.....ccovtverriririerieriieisnissiieniesissesssnisssssessesssesssnssssssssssnssessenes | convees | oo | corveeneend0.0000 | i 1,676 | i 41.890 1,676 1,164 410 | i | e 410 10/10/2018.
912909 10 8 |US STEEL ORD........ccoovviirrinrienmeeeceieseninnesisnesissesesnessssnssssesssssssssessssssnnens | evivenes | eoe | ceverernsernn39.0000 [ iiiiiiiiniiinnnnn399 | i 11.410 399 983 7 .(239) (239) 10/10/2018.
913017 10 9 |UNITED TECHNOLOGIES ORD...........cocomiiimricciieriniinnississiissisnisneessisssiensienes | ceveens | oo [ ereennen199.000 | i 29,802 | e, 149.760 | ..oovvveririrnne 29,802 | ...... 13,510 585 L8613 | s | 8,613 11/26/2018.
91307C 10 2 |UNITED THERAPEUTICS ORD.........ccoovuriiimriiniiisneiiesesiesssessesesesssssessssssesnenes | avvveons . 5.000 440 | ... 88.080 440 620 .(104) (104) 10/10/2018.
91324P 10 2 |UNITEDHEALTH GRP ORD.......ccooooiiiiiiiiieiiireeieeeeiseseisessissssssessssssssssssssesssas | coeeeees B - 167.000 | ..ovveeriiirs 49,095 | ....... 293.980 | ..o 49,095 | ...... 28,127 662 ..7,568 08/14/2019.
91336L 10 7 |UNIVAR SOLUTIONS ORD......ccocvrrirrirriiererisisiresissssssssesssssssesessssssssessessssssssenss | avsenes 30.000 727 | e 24.240 727 661 66 06/28/2019.
91347P 10 5 |UNIVERSAL DISPLAY ORD......ccooiiiiiiiriririreeiseesiesesiessessesssssseesssesssssssssssessses | coneeees 5.000 1,030 | ........ 206.070 1,030 539 2 563 10/10/2018.
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD......ccoovorrvirirrieereisnerireeieseseiieneisenens | evvenes | eoe | covireneeenns 17.000 | oo 2,439 | ... 143.460 2,439 2,101 10 457 10/10/2018.
91529Y 10 6 |UNUM ORD.....coooiiiiiiriiireisseiiseiiesesisssissessssss s | onneees 29.000 846 29.160 846 683 32 (6) 02/25/2013.
918204 10 8 | VF ORD....cciuiiiiciiiceiiereiieceiieresiesesissess s ssssssseesssienssiennees | cvienes | eoe | ceoeeneens 101.000 | .oovveoeriines 10,066 | .......... 99.660 | ...coovrveerrrenns 10,066 3,454 143 .6,611 03/27/2013.
91879Q 10 9 |VAIL RESORTS ORD.... 5.000 1199 | ... 239.830 1,199 1,194 34 145 .1 10/10/2018. | ..
91913Y 10 0 |VALERO ENERGY ORD.......ccooouieiimeiiieiiseiissesiesesessesissssssssssssesssssssssssssssnses | coneeees 93.650 6,836 4,848 254 ..1,364 10/10/2018.
92047W 10 1 |VALVOLINE ORD....coevvvirrrrirnrrinrrirnneinnsisnneissssisnsssssssssssssssssssssssssssssnssssnssssns | coneenes | oe | ovnenninnend0.0000 | o856 | v 21.410 856 736 13 120 03/20/2019.
92220P 10 5 |VARIAN MEDICAL SYSTEMS ORD.........cccocommmrimmmrimnmeeinneessneennesssnesssnessenessnnens | coneenen | e | evereneneen 18,000 | i 2,130 | i 142.010 2,130 473 431 12/17/2008.
922475 10 8 | VEEVA SYSTEMS ORD.....cccooooiiiiririireriireriseeeissneisessisessissssessensssssesssssssssssonnns | evonenee | eoe | cevereneernn20.0000 i 3,517 | i 140.660 3,517 2,235 .1,284 10/10/2018.
92276F 10 0 | VENTAS REIT ORD ...73.000 4,215 3,770 . 231 (62) .110/10/2018. | ..
92339V 10 0 |VEREIT ORD.....cooiiiiieiireiireiiceiiesessesesssesssesesssesessssssessesssssssssesesssssssssssssssins | coneeees 200.000 1,848 1,404 | s 28 110 418 10/10/2018.
92343E 10 2 |VERISIGN ORD.........corviiirriinniinnicnsinsissssnssnsssssssssss s sssssssssnnnss | onneies 2,119 .398 488 11/20/2012.
92343V 10 4 |VERIZON COMMUNICATIONS ORD.........ccccoommvmmmriiimeiinneisnissniessnsessnesssnssnsnnns | connenen | e | cvreeneen 746.000 | i 45,804 | 161,400 | i 45,804 | ..... 33,284 1,696 .3,735 10/15/2019.
92345Y 10 6 |VERISKANALYTICS ORD......ccoooommrrimrrimnrrinreiieneiissesissesssnsessnesssssssssssssssssnnens | connenen | e | ererenereen49.0000 | v 7,318 | i 149.340 7,318 4,048 50 1,975 08/02/2017.
92532F 10 0 | VERTEX PHARMACEUTICALS ORD .218.950 7,361 ..2,768 .110/10/2018. | ..
92552V 10 0 |VIASAT ORD....ccoovuiiriiirrirerisnerissesisssnissssisssssisssnssssesssssssssssnsssssssssssssssssnenssnns | connene | ooe | eoverenenee 100000 | v 782 | e 73.195 .808 (76) 06/28/2019.
92556H 20 6 [CBS CLB ORD.....costirviiriinieinirneiersnissienssisnssssensssssssenssnsssesssssssnssssesssnssessens | ovenvens | aee | soneeenens 121000 | oviiiiiviiiirennn.5,080 | oo 41.980 5,080 4,529 24 .(209) (209) 10/15/2019.
925652 10 9 |VICI PPTYS ORD......ooiiiiiriiiniiiiriiiseiiesesienessssssissssssssssssessssessssssssssssssssssnes | oo 25.550 1,916 1,592 | oo 22 87 508 | ..o [ e 508 10/10/2018.
92826C 83 9 |VISACLA ORD......cocomriiriiiiinrisricssissiiesissiississsissiesissssssssesssssssssssssnsensiens | conniees | o | orennenne318.000 [ i 59,752 | i 187.900 | wooocvverreii 59,752 | ...... 27,050 333 17,795 | oo [ s 17,795 12/18/2018.
92840M 10 2 |VISTRA ENERGY ORD 22.990 1,954 2,117 43 L OO IO 9 10/10/2018.
928563 40 2 |VMWARE CL A ORD......coooviirieireiiereiinreiieneeisnesissssissesissssssssssssesssssssnnssnennes. | eonenne | eoe | ceverennenn 1000000 i 1,618 | i 151.790 1,518 1,433 268 T RO IO L O 10/10/2018.
929042 10 9 |VORNADO REALTY REIT ORD.......ocoovivirimrierrireirernninceesneisnsssiessnssessesssssssssensees | svnenee | e | vevenrnnen 15,000 [ o998 | i 66.500 998 R I IR 29 40 67 67 09/18/2013.
929089 10 0 | VOYAFINANCIAL ORD.........ccoovomrimeiiememianerisnesisnesessessssenessssssssssssnsssssnsnsnnes | evivenes | eoe | cevereensernn30.000 | o 1,829 | i 60.980 1,829 1,484 10 825 | oo | e 625 10/10/2018.
929160 10 9 | VULCAN MATERIALS ORD.......coovvvimriirrrinerisnneisnnsinsseissneisssssisnssesssssssnnsesnnennes | evinenne | eoe | eeverennennn 15,0000 [ i 2,160 | e, 143.990 2,160 767 19 678 03/27/2013.
92927K 10 2 |WABCO HOLDINGS ORD.........cccoovvmmmrimmmriinmeiisnniisnnisseisnsissessssssssssssssssssssnses | conneees | G [ ivennernnn10.000 | i 1,355 | i 135.500 1,355 1,120 282 10/10/2018.
92936U 10 9 |W P CAREY REIT ORD.......ccooovimrrirrinnneineneisnneinessinssessesssssnsnsssssssnssssnssnnnenes. | anvvenne | ene | cerevernenni20.000 | i 1,601 | s 80.040 1,601 1,276 | oo 21 83 294 10/10/2018.
92939U 10 6 |WEC ENERGY GROUP ORD........coouiiieriiiiinisnisiieiiesiiessssissssssssssessesessesnsies. | coereons 92.230 5,995 3,100 153 .1,493 10/10/2018.
929740 10 8 |WABTEC ORD......cooooiiriiireiireeereiieneiisscesisnesissesessensssesssssssssssssssssssssssssnsnsnnes | evevenes | eoe | covereensernn39.0000 | oo 3,034 | o 77.800 3,034 3,353 12 121 10/15/2019.
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931142 10 3 |WALMART ORD......ccooiiiiiiiiiriiiereieieseiiesessesessesessesessessssesssissssssessssessssenssisssnes | oo ..245.000 | ..ocoovviinens 29,116 | ... 118.840 | ..ooovveoccine 29,116 | oo 18,703 130 490 8,294 | | e 6,294 .112/18/2018. | ..
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD ..104.000 6,132 58.960 6,132 4,744 184 (974) (974) | .. .| 10/10/2018.
94106L 10 9 | WASTE MANAGEMENT ORD......ccoouuuriiiriiireiiereiiereeiesesseseseesessesesssesesssesesssesenes | o 189.000 | ..o 10,142 | ........ 113.960 | ..ooovveecciri 10,142 6,292 182 22,222 | e | e 2,222 .110/10/2018. | ..
941848 10 3 |WATERS ORD......ccostiiiiiiiiiiiiiissiiesiiesisisisssss s | cnvienns 7.000 1,636 | ........ 233.650 1,636 1,049 315 .| 10/18/2017. | ..
942622 20 0 |WATSCO ORD 5.000 901 901 841 32 205 .| 10/10/2018.
94419L 10 1 |WAYFAIR CLA ORD.......ooovsrrirrimnrriereiinneeissesessnssssssssnsssssssssssssssssssssssnnssnns | eonneee | eoe | eevreennenns 1000000 | 904 904 1,196 3 .110/10/2018. | ..
947890 10 9 |WEBSTER FINANCIAL ORD......cccooiimiiiimriiinriiennisssiisneissssessssssssssssssssnssnnsees. | cvenes 800 800 925 23 61 .110/10/2018. | ..
948741 10 3 |WEINGARTEN RLTY REIT ORD......ccoooimiiimiiireiineeisseeiesesiesessssessesssessssesssses | cveees 781 781 704 30 77 .| 04/22/2019. | ..
94946T 10 6 |WELLCARE HEALTH ORD.......cccovviiinrreininrirernnissinniensnsssensnssssenssssssssssssensnnssess | svnenes | e | vervnnrnnenn 1000000 | oo 3,302 | ........ 330.210 3,302 3,050 941 10/10/2018.
949746 10 1 |WELLS FARGO ORD.........coovviiimimceiimcesissesissesiseseseesesssesesesssesesssesssesesssessssssesssns | oo 40,458 53.800 | oo 40,458 | ...... 29,562 1,166 4,719 .1 12/16/2019. | ..
95040Q 10 4 |WELLTOWER ORD......ccoocmiriiriiriniiiiniisniiesiesissinsississnisssssssssssssisssssenssessnnnss. | onnees | oo | sovenneneen 19,000 [ i 6,134 | .o 81.780 6,134 4,261 261 928 .110/10/2018. | ..
95058W 10 0 |WENDYS ORD......ocoiriiiriiimiiiseiiseiessssissesissssessss s ssssssssssssssssssessnsess | connenes 888 22210 888 747 13 141 04/22/2019.
95082P 10 5 |WESCO INTL ORD.......ociivimiririeirieiiesesisesiesssssssesissssssessssessssesessesessessssesenes | conrenes 594 59.390 594 529 65 .1 03/20/2019. | ..
955306 10 5 |WEST PHARM SVC ORD.....cocovviirririiirnrissienineisensiensnssssenssssssssssssssnnsssssessnssens | svnenes | e | vervnnrneenn 15,000 | oo 2,255 | ... 150.330 2,255 1,727 9 785 .110/10/2018. | ..
957638 10 9 |WESTERN ALLIANCE ORD..........coovviuiriiieiiriciiseseiseseissesesseseesessssesessesesseseseesens | o 1,140 | ..ol 57.000 1,140 1,137 10 350 10/10/2018.
958102 10 5 |WESTERN DIGITAL ORD.........covrvimmiriimmiiireiiesiisessissssisessssesssssssssssssssssssiesssenns | o 3,808 63.470 3,808 3,114 120 .1,590 .| 10/10/2018. | ..
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT.........cooiviiinmiiinniiiineinnniisnnissnins [ cvvvenns [ eoe | 000 1,699.750 | i, 33,468 | ......... 19.690 | .ooovvvirrii 33,468 | ...... 60,631 3,293 (23,602) .1 1211212018, | ..
959802 10 9 |WESTERN UNION ORD........coiivimivimmirimieeiieeeisesessessisessssessssesessesessseseseesesieses | cvienes 1,178 26.780 1,178 739 35 428 10/19/2011.
96145D 10 5 |WESTROCK ORD.....ooiiiriririiireriiisiresieisessiessssssesesssssssssessss s ssssssssesssssssnses | sossnes 2,317 | e 42.910 2,317 2,224 58 322 .1 10/15/2019. | ..
96208T 10 4 |WEXORD e | s 1,047 209.460 1,047 .889 347 .110/10/2018. | ..
962166 10 4 |WEYERHAEUSER REIT.......cccooisiiimiiiniinciieiiinnnnissienesesesissisnissssssssssessnnies | conveens | oo | orvennen 198000 [ oo 4,681 | .......... 30.200 4,681 4,132 21 .1,293 10/10/2018.
963320 10 6 | WHIRLPOOL ORD 6.000 885 | ........ 147.530 885 588 29 244 .| 06/22/2010. | ..
968223 20 6 |JOHN WILEY SONS CL A ORD 5.000 243 | ... 48.520 243 232 | s 2 3 1 .| 04/22/2019. | ..
969457 10 0 |WILLIAMS ORD.....ccooooiiiirriinriissiissiisesesssisssssssssssssssssssssssssssssssnssssssssnns | svnnes | ooe | o 4,251.000 100,834 23720 | oo 100,834 | oo 122,753 6,462 ..7,099 12/12/2018.
969904 10 1 |WILLIAMS SONOMA ORD.........ccoouivmimrieimreeiesemiecesiesesssesesssesesesssessssesssssessssesssns | oo ....15.000 1,102 .909 28 345 .110/10/2018. | ..
97650W 10 8 |WINTRUST FINANCIAL ORD.........cosmriimrirmeirnnsiinnsissssissssissssissssisssssssssssssnsinas | onneees ....15.000 1,064 1,298 15 66 .110/10/2018. | ..
980745 10 3 |WOODWARD ORD.........coomvuimriimmiiiimeiisnesisesissesisnessssssssssessssssesssssssssssssssssnnses | avinnes | ooe | covesenesenns 10.000 1,184 1,132 3 53 .| 06/28/2019. | ..
98138H 10 1 |WORKDAY CL AORD.. . 30.000 4,934 3,729 143 .| 10/10/2018.
98156Q 10 8 |WORLD WRESTLING ENTERTAINM CL A ORD.........ccoovviimmiinmriiimrisnninniesnniinns | avviins | ane | coveiiennies 10.000 649 722 2 (73) .| 06/28/2019. | ..
98212B 10 3 |WPXENERGY ORD........ooriiiriiiieriieiieseeisnsisensisssssssesssseesssssssssssssssssssssssesessnnes | coneenen | e | eorerenenens 80.000 1,099 1,520 191 .110/10/2018. | ..
98310W 10 8 |WYNDHAM DESTINATIONS ORD... 20.000 1,034 .866 27 168 .| 04/22/2019.
98311A 10 5 |WYNDHAM HOTELS RESORTS ORD........cooiviiiriiiiniiiniiinnieisneiississsssssssesesnenes | coneenes 20.000 1,256 1,028 23 349 .110/10/2018. | ..
983134 10 7 |WYNN RESORTS ORD.....ccootviuriiimriiireiiieiiseeiesessssessessssssesssesssssssssssssssensnins. | svnenes | eoe | covereneeenns 18.000 2,500 1,742 67 719 .110/10/2018. | ..
983793 10 0 |XPO LOGISTICS ORD . 25.000 1,993 2,556 567 .| 10/10/2018.
98389B 10 0 |XCEL ENERGY ORD......ccoooiiirieireiiireiieneiiecesiesesiesessesesssesssssssessssssssssssssessssennses | connenes | e | coneeeinns 110.000 6,984 ATAT | 45 110 ..1,002 .| 06/28/2019. | ..
983919 10 1 [ XILINX ORD....ovuirniriiiiieiisiesresisisssis et ssssssssssesssssssssesssnssnsses | avsenes 52.000 5,084 3,148 76 655 .110/10/2018. | ..
98419M 10 0 |XYLEM ORD.. . ....16.000 1,261 843 15 193 .| 06/06/2017.
98421M 10 6 | XEROX HOLDINGS ORD........couourviemriiimmeiimniisesieesesesessessssessssssssssssssssssssneees | oo 20.000 737 B30 [ s 5 20 342 .| 08/08/2018. | ..
988498 10 1 | YUMBRANDS ORD........ccooviimriiimiinniinniinsiessssssssisssssssssssssssssssssssssssssnnens | oo . 35.000 3,526 731 59 308 .| 03/28/2007. | ..
98850P 10 9 | YUM CHINA ORD.....ccooiiiiiriiiiiieeieeeiseseieseisessisessss e sssesssseseseenens | oneeees (O30 75.000 3,601 2,414 36 ..1,086 .110/10/2018. | ..
98919V 10 5 |ZAYO GROUP HOLDINGS ORD.......ccceeumrrirmrmrireriiiseressssssssssesssssssesessssssssssnssens | avenne | one | eerersesnonns 40.000 1,386 1,262 472 10/10/2018. | ...oovevrrrans
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989207 10 5 |ZEBRA TECHNOLOGIES CL A ORD.........ccoomviirviimneeieniernneeienesieseeeesesssenesnenesnns | evivenee | eoe | cevreennenn 1000000 | it 2,554 | ........ 255.440 2,554 1,496 962 .110/10/2018. | ..
98936J 10 1 |ZENDESKORD..... 1,633 1,202 365 .| 10/10/2018.
98954M 10 1 |ZILLOW GROUP CL A ORD. s | e 457 .348 110 .| 04/22/2019. | ..
98954M 20 0 |ZILLOW GROUP CL C ORD.....eviririririiireririsisesisssessiessessssssessssssesesssesssssssssessens | aveenes 1,149 .959 359 .110/10/2018. | ..
98956P 10 2 |ZIMMER BIOMET HOLDINGS ORD 5,987 4,305 | .o 10 38 ..1,838 .| 10/10/2018.
989701 10 7 |ZIONS BANCORPORATION ORD.......ccooiivimmirirmerirneisesiesessisesessessssesessessisnnees | v 935 725 23 201 .| 06/06/2017. | ..
98978V 10 3 |ZOETIS CLA ORD.......coorviiriiireiisneiisnsisneisssisnsissssssssssnsssssssssnssssnssssnnses | conneees | o | erennnernnn99.0000 | 13,103 | 11000 132.350 | oo 13,103 6,566 64 .4,634 .110/10/2018. | ..
98986T 10 8 |ZYNGA CLA ORD.....cosiiiiieiiciiieceiieceeieseiieseseesesisesssissssisesessssssesssssnssisssiens | oo . 949 656 339 .110/10/2018. | ..
GO0BAW 10 1 [ADIENT ORD....c.oovuriririiiririiernisssisesisisiesss s ssssssssesssssssssesssssssssenss. | avsenes D 21 | e 21 (1) 6 11/17/2014.
G01767 10 5 |ALKERMES ORD........ooiiiiiiiiieiiciiesiisseiesesssessssesssssssesessesessessssesssesnessenes | aeevenns C 612 1,276 (273) .110/10/2018. | ..
GO176J 10 9 |ALLEGION ORD......iviiuiiirieirieiiresisesiisssisessisessssessssesssss s | oeeeees C | i 11000 | i 1,370 | oo 124.540 1,370 278 12 493 .112/11/2013. ..
GO177J 10 8 |ALLERGAN ORD........ccovviiriiiriiiniiinisienesissessssssssesesssssssesessesessessssssessssssns | connenes CliiiernnB7.000 | .o 12,808 | ....... 191170 | v 12,808 | ...... 11,405 198 ..3,853 10/10/2018.
G0250X 10 7 |AMCOR ORD D .eeeee102.000 | oo 1,106 .10.840 1,106 1,074 24 32 .1 03/20/2019. | ..
G02602 10 3 |AMDOCS ORD 1,805 | .........72.190 1,805 1,572 | oo 7 28 340 .110/10/2018. | ..
G408V 10 2 |AON CL A ORD.....coouiiimeiirieeiiesisesissesis s | o C | oireren46.000 | o 9,581 | ........ 208.290 9,581 4,808 79 ..2,895 10/10/2018.
GO0450A 10 5 | ARCH CAPITAL GROUP ORD........ooiiriiniiiiiciiniiieississiicsississsssssisisssissssnnes | cesiens C 3,431 2,248 1,294 .| 10/10/2018. | ..
G0585R 10 6 |ASSURED GUARANTY ORD.......ccoooiriiimeiiiniiseiisesissseessssssssssssssssssssssssnnes | coeneees c 980 832 14 215 .110/10/2018. | ..
G06242 10 4 | ATLASSIAN CL A ORD.....ooiiiiiiiirreiireiieseeiesesiesesiesesiesesissess s | cevvenas D 1,805 1,180 470 10/10/2018.
G0684D 10 7 |ATHENE HOLDING CL A ORD......ooorirriiriisiirerinisiesisisssssiesssssssssessssisssesssssnnsns | sesenes D 1,411 1,515 216 .1 10/10/2018. | ..
G0692U 10 9 |AXIS CAPITAL HOLDINGS ORD.........ovvueureiirreeiireeisseeissesessesesssesesesnsesssseessnsssnns | coeeenes C 1,189 1133 | s 8 24 55 .1 03/20/2019. | ..
G0750C 10 8 |AXALTA COATING SYSTEMS ORD.......ccocoomviimrirriesnicsssissssissssssssssssssisnnsies | onneees . 1,672 1,554 384 07/28/2016.
G1151C 10 1 |ACCENTURE CL A ORD.........costiiiiiririeririeriiesiseneessssssssessessssssssssssssssssesssnsseene | coeeenes C | 131.000 | oo 27,585 | ........ 210570 | oo 27,585 | ...... 16,928 267 8,371 .| 04/22/2019. | ..
G16962 10 5 |BUNGE ORD........coiiiiiriiiriiieniiieseiseseseesessesessesess s | ceevenas . 1,439 1,687 50 103 .110/10/2018. | ..
G1890L 10 7 |CAPRIHOLDINGS LTD......ccocoiiiriiiriiineiisneisssisssississssssssssssssssssnssssnssenns. | avvseoas D 534 731 3 11/27/2017.
G2709G 10 7 |DELPHI TECHNOLOGIES ORD.........ccooeiercriiriiieniseeisessisessisessssessssesesssnesens | coenenes D 13 | s 22 (1) (1) .1 03/27/2013. | ..
G29183 10 3 |EATON ORD.......oimriiiriinriinniissinsssnssssssisssssssssssss s ssssssssssssssssnnss | anvseons C 8,620 6,501 258 2,371 .110/10/2018. | ..
G3223R 10 8 |EVEREST RE GROUP ORD.......ccooooiiiiiiriiiniiiseiisseiesseeisssessssssessssssssssssssnnens | coenenes C 1,384 1,089 29 295 .110/10/2018. | ..
G4412G 10 1 |HERBALIFE NUTRITION ORD......cccoocommrvermrriiannens 953 762 191 .| 10/15/2019.
G4474Y 21 4 | JANUS HENDERSON GROUP ORD.........cocmmriiimiiiniiisnniisnsisssiessiessssssssiesnnies | covnes D 856 624 13 232 .1 08/14/2019. | ..
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD.. D 1,448 .962 486 .| 06/28/2019. | ..
G47567 10 5 |IHS MARKIT ORD..... .|D 5,877 3,753 .2,136 .| 10/10/2018.
G47791 10 1 |INGERSOLL RAND ORD..........cooovieeiiiriiiseiiseiisssissssessssssssssssssssssssssssssssssas | avvveons 6,646 4,163 106 ..2,085 .110/10/2018. | ..
G491BT 10 8 |INVESCO ORD.....cooiiimiiireiieeiiresisssisssisssesisesi s | oeneees . 1,582 1,880 108 109 .110/10/2018. | ..
G50871 10 5 |JAZZ PHARMACEUTICALS ORD. .|C 1,493 1,620 253 .| 10/10/2018.
G51502 10 5 | JOHNSON CONTROLS INTERNATIONAL ORD..........ccoovuerrvirerirneresneiensiseneiiens | cevvenas D 7,694 5,652 | oo 49 197 ..2,090 .110/10/2018. | ..
G54050 10 2 [LAZARD CL A ORD.....ciiiiiiireriiisiesiersesssiesssssssis s essesssssssnsenss. | esvnes C 799 753 9 46 .1 10/15/2019. | ..
G5494) 10 3 |LINDE ORD... D[ 112,000 | ..o..e....23,845 | 212.900 23,845 | ...... 14,120 340 ..5,555 .| 12/16/2019.
G5876H 10 5 |MARVELL TECHNOLOGY GROUP ORD.......cccoviiiiiiiiiriiiiississiissiissesisssissiis | coienes C 26.560 2,922 1913 | o 7 26 1141 .110/10/2018. | ..
G5960L 10 3 |MEDTRONIC ORD........coooviiriieiiinnienniissiissssssssssssssssssssssssssssssssssssssssenns | anvseoas Cl o 242.004 | oo 27455 | ... 13450 | v 27455 | .o 18,527 131 503 ..5,443 .| 11/03/2015. | ..
GB095L 10 9 [APTIV ORD......coomiiiriiiceieereiieresisecesiesesisesi s | cresinas D 2,564 | ... 94.970 2,564 1,007 24 902 | .ooveereiereieneies [ e 902 .1 03/27/2013. | ..
G6518L 10 8 | NIELSEN HOLDINGS ORD.......ccviuririiniiniieirerisisisesssssssssssessssssessessssssssessssssssssssns | sosvnes 1,421 20.300 1,421 1,842 78 (212) (212) | oo 10/10/2018. | ...oovevrrrans
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Annual Statement for the year 2019 of the WILSON MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code [gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD..........ccoocerreererirnnirreeieneiseneieesenes | cevvenas | e 88.000 | 2,628 | .......... 58.410 2,628 2,226 502 .1 10/15/2019. | ..
G6700G 10 7 |NVENT ELECTRIC ORD .|D 767 25.580 767 774 21 94 .| 10/10/2018.
G7496G 10 3 |RENAISSANCERE ORD.........cooooimiiiriiiieiiseiisseseesesssesesieseseessssesesssesssssesssssesssens. | coenenes C 980 | ..o 196.020 980 679 7 312 .110/10/2018. | ..
G7S00T 10 4 |PENTAIR ORD......cooosiiiiiiiiciiiiniinissiesiesesss s ssssnins | coieses C | e 13,000 [ i 596 | ......c... 45.870 596 .260 9 105 .1 10/31/2012. | ..
G806ON 10 2 | SENSATA TECHNOLOGIES HOLDING OROD...... .|D 1,616 53.870 1,616 1,358 27 .| 10/10/2018.
G8473T 10 0 |STERIS ORD D 15000 | i 2,286 | ........ 152.420 2,286 1,575 21 684 .110/10/2018. | ..
G96629 10 3 |WILLIS TOWERS WATSON ORD D 5,049 | ... 201.940 5,049 3441 | 16 64 .1,252 .110/10/2018. | ..
G97822 10 3 |PERRIGO ORD C | 31000 | i 1,601 | .......... 51.660 1,601 1,862 13 97 .1 10/15/2019. | ..
H14670 10 4 |CHUBB ORD........covuiriiriiiiiiiesisnissiissiesi s siesssenes | cevsenes D irnnn94.002 | v, 14,632 | ........ 155.660 | ...cvovrricrirens 14,632 | ... 10,938 | .o 7 278 ..2,489 10/10/2018.
H2906T 10 9 | GARMIN ORD......ooiiiiiiiiceiiceiiecesicesissesissessssesss s | conneees Cl i 11000 | s 1,073 1,073 376 25 377 . 02/25/2013. | ..
H8817H 10 0 | TRANSOCEAN ORD.......cocotiiiiiiiiiiiniriissisiiesisissssssiesssssse s sssessines | cesiens C 585 ...8. 585 1,117 5 .| 10/10/2018. | ..
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD.........coomviiimiiiiriinniissiissiessnissssesssssssssssssssssnens | oo D 3,739 | ........ 149.550 3,739 3,517 222 10/15/2019.
N53745 10 0 |LYONDELLBASELL INDUSTRIES CL A ORD C | oerien83.000 | i 5,952 | ..o 94.480 5,952 5,124 261 713 .110/10/2018. | ..
N59465 10 9 |MYLAN ORD C 2,090 20.100 2,090 3,732 (759) .110/10/2018. | ..
N72482 12 3 |QIAGEN ORD......ccooiiiiiiiieiiieiiceeisseisesi s sssenesiens | oeeenes D 1,521 33.800 1,521 1,555 (29) 10/10/2018.
P31076 10 5 | COPA HOLDINGS CL A ORD.......coovuemrriemriiimiiiesiiesesiesesiessssssesesesssssssssssssinenes | v C 540 | ........ 108.080 540 405 10 135 [ o | e 135 .1 03/20/2019. | ..
V7780T 10 3 |ROYAL CARIBBEAN CRUISES ORD........ccoociimiiiimiiiiniiissiisssiisssiissssssssssessssesnns | aoveeeas 4,139 | ... 133.510 4,139 3194 | 24 89 .1,107 .110/10/2018. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 6,728,769 XXX | 6,728,769 | ............... 4,908,581 5,710 169,821 0| o 1,212,274 | oo 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
62989 10 5 |NAMIC INSURANCE COMPANY, INC........oovvvimmrirmmriineiieneieneissesessesesissnesssnesens | cvenenen | e | coneeeeonn 244,000 | ..cooovrieriinns 77377 | ... 317120 | o 77377 | ...... 12,186 (1<) U DU (112 06/01/1987. | ..o
97689 10 0 | WISCONSIN REINSURANCE CORPORATION........omieemmieemniimneenssisssnessssssnnnees | wvvvnnne | woe | onees 13,586.000 | ....cooooonue 1,595,540 | ........ 17.440 | oo 1,595,540 | ....... 240,437 | oo | e | | s | o | s 0 | 1211411999, | oo,
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other. 1,672,917 XXX | 1,672,917 | o 252,623 | .o 0 0 (58) 0 [ (15 ) 0 XXX XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV.....iiiiiriiiriisniisnnisssissesssssssssssssssssssssssssssssnssens | avviins | ane | coeees 22,788.574 | coovvrrn 840,215 | .........36.870 | ..................840,215 | ....... 848,614 48,090 | ..o [ i 132,074 | oo | s 132,074 | oo 111412019, | oo
04314H 85 7 |ARTISAN:INTL VAL INST......oiiriiireeieresiesesissesiesesiesessssessssesssesssssssssssnsesnnns | avvvins | ane | cvenes 73,864.067 | ...ooovvvevna 2,734,448 | .......37.020 | ............2, 734,448 | ... 2,456,669 45,781 | .o [ e 440,968 | .......cooovverienens 440,968 .1 11/19/2015. ..
464287 65 5 |ISHARES:RUSS 2000 ETF.......coiiiiiiiiiiiiiiiiniisiisiiienisseisssississsssssssssssssnssssissiins | onssena 2,390.000 395,951 | .......165.670 | ..................395,951 | ...... 374,202 4,986 75,930 ...75,930 .110/10/2018. | ..
9499999. Total - Common Stocks - Mutual FUNDS...........ccoorveiiriiiiniisiissni s 3,970,614 XXX .3,679,485 | ..o, 98,857 0 ....648,973 648,973 XXX XXX
9799999. Total - Common Stock.... 12,372,300 XXX .8,840,689 5,710 268,678 0 ..1,861,189 XXX XXX
9899999. Total Common and Preferred Stock... 12,372,300 XXX .8,840,689 5,710 268,678 0 ..1,861,189 XXX XXX
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Annual Statement for the year 2019 of the WILSON MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S.

912828 YT 1 |UNITED STATES TREASURY.......ccccrvuvun | 12/16/2019........ Bank of AMENICA........ciriiiriirssiierssiseserissisensnines 99,731 | oo 100,000 | oo 70

0599999.  Total - BONAS = U.S. GOVEIMIMENT. ... vttt ess stttk eE £ fE1eEEeEE oL £eE SR e E S8 et 99,731 | e s 100,000 | .o 70
Bonds - U.S. Special Revenue and Special A

114894  ZW 1 |BROWARD CNTY FLA ARPT SYS REV 11/05/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 249,993

3131X6 S 0 [FH ZK2973 - RMBS.......cocoviiieinrierinincienieieessirenenieins 07/12/12019........ VARIOUS ..ottt 64,458

3131XJ DM 1 |FH ZL2808 - RMBS..........coorrereiieineierssiseesenisines 07/22/12019........ VARIOUS ..ottt 44,811

3131XQ  TK 2 [FHZL8654 - RMBS.......c.ovieeerceereeecenieis 07/23/2019........ VARIOUS ..ottt 38,978

3M31Y0  2A 9 [FHZMB169 - RMBS......cooiiiieiicieiceciesssie s 08/12/2019........ BAIRD, ROBERT W., & COMPANY IN 254,578

31329K X3 3 |FH ZA2498 - RMBS... 07/12/12019........ WELLS FARGO SECURITIES LLC 130,699

3132A1  XW 9 |FH ZS1593 - RMBS... 08/09/2019........ VARIOUS ..ottt 11,172

3132A4 NN 4 |FH ZS3997 - RMBS 07/10/2019........ VARIOUS ...ttt 53,759

3132A5 E8 4 |FH ZS4659 - RMBS... 07/11/2019........ VARIOUS ..ot 977,341

3132A9 MU 8 |FH ZS8471 - RMBS... 07/11/2019........ VARIOUS ..ottt 30,117

3132A9 R3 3 |FH ZS8606 - RMBS... 07/12/12019........ VARIOUS ...t 855,913

3140FP  C9 8 |FN BE3695- RMBS... 06/01/2019........ SUNTRUST CAPITAL MARKETS, INC.......ccovvuiririirerinrirernrinseerinenees 354,518

3140JQ TE 3 |FNBN7748 - RMBS 09/27/2019........ SUNTRUST CAPITAL MARKETS, INC........cocoirirmrimrrmerierirersiiniiens 389,619 | .o 379,000 | i 1,057

3140QA NN 6 [FN CA3096 - RMBS 03/22/2019. WELLS FARGO SECURITIES LLC 989,282 2,949

3140X4  H2 5 [FNFM1148 - RMBS.......ccooiiiiiiieincerisss et sssssnsenns 07/01/2019........ WELLS FARGO SECURITIES LLC 228,352 303

3140X4 M4 5 |FN FM1278 - RMBS. 08/01/2019........ SUNTRUST CAPITAL MARKETS, INC. 176,827

546540 RE 7 |LOUISIANA ST UNIV & AGRIC & MECHANICAL C 12/06/2019........ RAYMOND JAMES & ASSOCIATES.... 75,000

575831 FH 0 |MASSACHUSETTS ST COLLEGE BLDG AUTH REV........ 11/01/2019........ JEFFEIIBS ... 250,000

79765R  4U 0 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL 12/13/2019 MORGAN STANLEY CO. 50,000

79765R  4W 6 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL 12/13/2019........ MORGAN STANLEY CO. 125,000

917567  EY 1 |UTAH TRAN AUTH SALES TAX REV......ccoiiiiiimiisisrnsnsnissisnsersnisnenenes 12/12/2019........ Stifel Nicolaus & CO.......cvwiiiiriieisriesrssisensnssesneserssssneenes 50,546

3199999. Total - Bonds - U.S. Special Revenue and SPECIal ASSESSIMENLS............ ittt oottt eses st f b8kt 5,400,963
Bonds - Industrial and Mi:

00206R  HM 7 |AT&T INC 06/01/2019........ Not Available 100,633 ..100,000

00206R  HS 4 |AT&TINC 06/01/2019........ Not Available 51,030 50,000 700

02587A AN 4 [AMXCA 192 A-ABS.......cccovvvvurnns 04/22/12019........ RBC CAPITAL MARKETS 224,987 225,000

02665W  BP 5 | AMERICAN HONDA FINANCE CORP.........cccoovuiirmririiririnnines [ 01/02/2019........ WELLS FARGO SECURITIES LLC 48,359 50,000 556

05531F  BH 5 [BB&T CORP......cccovvvirrirrrirrinirireriens 07/23/2019........ MORGAN STANLEY CO 49,958 50,000

08162B  BD 3 |BMARK 19B11 A4 - CMBS.. 05/22/12019........ JP MORGAN SECURITIES LLC.......ovuiriieiiicreineiesiseieesenenenes 252,498

14041IN  FU 0 [COMET 192 A= ABS......ooiiiiieiierieieissississssssesssssesesssenes 08/28/2019........ RBC CAPITAL MARKETS 199,950

14042W  AC 4 |COPAR 191 A3 - ABS.....oiiiieiieirriceiesieses e 05/21/2019........ JP MORGAN SECURITIES LLC.......ovuiriererieirererisreeeiersesenenenes 149,970

26442C  AS 3 |DUKE ENERGY CAROLINAS LLC 03/19/2019........ WELLS FARGO SECURITIES LLC 171,201

36257A  AD 3 [GMALT 192 A3 - ABS.......oiiiiiieiriieiciseieessis s 04/30/2019........ JP MORGAN SECURITIES LLC.......oovveiireinieisseesieseeinnes 74,997

377373  AG 0 | GLAXOSMITHKLINE CAPITAL PLC..... [ 03/27/2019........ VARIOUS ..ot 376,215

438516 BW 5 |[HONEYWELL INTERNATIONAL INC 07/30/2019........ JP MORGAN SECURITIES LLC.....ccovivrrieirrieieriseiesisisisninenns 199,586

654106  AF 0 |NIKEINC 01/03/2019........ Citigroup (SSB)........cc..... 46,220

693475  AX 3 |PNC FINANCIAL SERVICES GROUP INC.......ccoivieiiiiririiisiisisiesissiesesissiesssssssesessesssssssensnns | sesessessessns 07/18/2019........ MORGAN STANLEY CO. 249,523

717081 ES 8 |PFIZER INC ..o 03/04/2019........ BARCLAYS CAPITAL INC.... 124,936

82653E AA 5 |SRFC191A-ABS.....cccovvvmrs 03/12/2019........ CREDIT SUISSE SECURITIES (USA)......coiiiiierriiiieinsieissieiesissiessesissesesssesesssseessnes 99,998

89236T FS 9 | TOYOTA MOTOR CREDIT CORP............... C 01/03/2019........ JP MORGAN SECURITIES LLC.....ccoviiereieiieieriseenisisesenieens 99,973

92343V ET 7 |VERIZON COMMUNICATIONS INC.. 02/28/2019. VARIOUS ..ottt 54,411

95001W  BA 5 |WFCM 2019-C49 - CMBS... 02/21/2019........ WELLS FARGO SECURITIES LLC 504,989

98162V AD 1 |WOART 19B A3 - ABS... 05/07/2019........ WELLS FARGO SECURITIES LLC 299,993
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
3899999. Total - Bonds - Industrial and Miscellaneous.. 3,379,425 6,462
8399997, Total - BONAS = PaIt 3........cooviiiiiiiiiieieiiiieee ettt 8,880,119 | oovovrieeeieiiaeeeee kB TTLT3T | 13,871
8399998. Total - Bonds - Summary Item from Part 5.

8399999. Total - Bonds .. 8,880,119 | .ovvvriininieiis BIT1L875 | oo 13,871

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

00130H 10 5 |THE AES CORPORATION......... 10/15/2019........ ITGINC..oovvrrerricrieis 90.000 1,445 XXX

00164V 10 3 [ AMC NETWORKS CL A ORD......ccviiiiieriininiiiemsssiessessssessssesssssssssssssssssessessssssesssssssssesssssons | onssssesessnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 585 XXX

00206R 10 2 |AT&T ORD 10/15/2019........ ITGINC.... 110.000 4172 XXX

003654 10 0 |ABIOMED ORD. 12/16/2019........ ITGINC.... 10.000 1,762 XXX

00847X 10 4 |AGIOS PHARMACEUTICALS ORD.......ccosuvirrerereiirrieriniirieniennes 12/16/2019........ ITGINC...ovvrerreereeieis 10.000 452 XXX

00912X 30 2 |AIRLEASE CLAORD......ccccoomurmrniunas 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 936 XXX

012653 10 1 | ALBEMARLE ORD........covviiiieriiieinitiiesissiiesiesissessessessssessesessenns 10/15/2019........ (LT |\ (G 15.000 1,020 XXX

02156B 10 3 [ALTERYX CLA ORD......coviiieririieiiieiseieieeissiesisssssesesiesssssseeseesessenes 06/28/2019........ JP MORGAN SECURITIES INC.....coovvrvirieriniieirriereiieeiresiesisseenieenenes 15.000 1,637 XXX

02156K 10 3 |ALTICE USACL AORD.....ccoevvrriirerirares 08/14/2019........ ITGINC..ooovvrrererreirrieis 75.000 1,979 XXX

023135 10 6 |AMAZON COM ORD........cccorvvrvurrirrrirane 12/16/2019........ ITGINC...ovvirerereeis 10.000 17,774 XXX

03064D 10 8 |AMERICOLD REALTY ORD... 06/28/2019........ JP MORGAN SECURITIES INC....ccouvvrrerireriniineirerieiciissiesiesissiesienes 45.000 1,459 XXX

03272L 10 8 | ANAPLAN ORD......covmieiririieiiisiiesiesissisessesssessesesssesssssenes 08/14/2019........ (LT |\ (O 20.000 1,107 XXX

03676B 10 2 | ANTERO MIDSTREAM ORD..... 12/19/2019 VARIOUS ...ttt 5,900.010 64,498 XXX

04247X 10 2 | ARMSTRONG WORLD INDUSTRIES ORD.........cccceooirrmrinrernrrnrnirnnirenns 03/20/2019........ ITGINC..ooovvrrrrereeiesrieis 10.000 749 XXX

054561 10 5 | AXA EQUITABLE HOLDINGS ORD.......c.ccocovuiiriiiniiiieinrieeiesssiesssrsessneenes 10/15/2019........ ITGINC....vvirerereeis 70.000 1,504 XXX

054937 10 7 |BBAND TORD.............. 12/06/2019........ VARIOUS ..ot 121.730 4,915 XXX

05541T 10 1 |BGC PARTNERS CL AORD.. 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 65.000 356 XXX

05722G 10 0 |BAKER HUGHES CL A ORD. 10/15/2019 ITGINC 55.000 1,226 XXX

062540 10 9 |BANK OF HAWAII ORD 03/20/2019........ ITGINC.... 10.000 799 XXX

06652K 10 3 [ BANKUNITED ORD.....ocmviirireiirerierirerieiseiesisessesessenesssseesiesisnenes 03/20/2019........ ITGINC.... 25.000 869 XXX

090572 20 7 |BIO RAD LABORATORIES CL A ORD.......coiiiiiiriiiieiinsieeissiseesesiesessssiesssssssssessssissesesssssssss | sesesiessnsies 03/20/2019........ ITGINC.... 5.000 1,565 XXX

09062X 10 3 |BIOGEN ORD.... 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 3,508 XXX

097023 10 5 |BOEING ORD . 06/28/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 5,460 XXX

105368 20 3 | BRANDYWINE REALTY REIT ORD......cccvviirrrvriereierinsieresissesensnsenes 03/20/2019........ ITGINC..ooovvrereveieriis 40.000 623 XXX

110122 10 8 |BRISTOL MYERS SQUIBB ORD.........coiiiririiiiieiiieiieniesiesissiessssssesessessssssssessesssesesssesssssesens | eesensesessnes 11/20/2019........ VARIOUS ...ttt 143.000 8,067 XXX

124857 20 2 |CBSCLBORD.....cccocvvrriirirrriras 12/04/2019........ ITGINC..ooovverererrerieieis 87.930 3,852 XXX

12504L 10 9 |CBRE GROUP CL A ORD 10/15/2019........ ITGINC.... 45,000 2,363 XXX

125523 10 0 |CIGNAORD 12/16/2019........ ITGINC.... 30.000 5,851 XXX

126650 10 0 [CVS HEALTH ORD......ovuiiiirriiniisieissieese s ssesssssesssssssasssenes 10/15/2019........ ITGINC..ooovvrrrreeeieeiis 45.000 2,919 XXX

127055 10 1 [ CABOT ORD....oiiiiiriieiieieeie ettt | soesinresensnes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 716 XXX

127097 10 3 |CABOT OIL & GAS ORD 10/15/2019........ ITGINC..oooveeererreirriis 50.000 900 XXX

127190 30 4 |CACI INTERNATIONAL CL AORD.... 08/14/2019........ ITGINC...ovvierreereeis 10.000 2,064 XXX

138098 10 8 | CANTEL MEDICAL ORD......coovrureriricirririreeisrireriesiseieninsneees 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 644 XXX

146869 10 2 |CARVANACLAORD........cccooen.. 07/01/2019........ JP MORGAN SECURITIES INC....oouvreriiieririseissisisisssiessesssseessnsnes 10.000 626 XXX

156727 10 9 |CERENCE ORD 10/02/2019........ ITGINC.... 6.875 126 XXX

15677J 10 8 |CERIDIAN HCM HOLDING ORD 12/16/2019........ ITGINC.... 20.000 1,263 XXX

16411R 20 8 | CHENIERE ENERGY ORD 11/12/2019........ RBC CAPITAL MARKETS 75.000 4,631 XXX

166764 10 0 |[CHEVRON ORD 08/14/2019........ ITGINC..oovvrerricieris 40.000 4,708 XXX

16934Q 20 8 |CHIMERA INVESTMENT REIT. 03/20/2019........ ITGINC..ooovververrierieis 40.000 765 XXX

169656 10 5 |CHIPOTLE MEXICAN GRILL ORD.... 06/28/2019. JP MORGAN SECURITIES INC 5.000 3,664 XXX

171779 30 9 |CIENAORD.....ccovvvvvvrrercireirne 06/28/2019........ JP MORGAN SECURITIES INC... 35.000 1,439 XXX
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184496 10 7 | CLEAN HARBORS ORD 03/20/2019........ ITGINC 15.000 1,052 XXX
191216 10 0 |COCA-COLAORD............... 08/14/2019........ ITGINC 90.000 4,772 XXX
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTN CL A ORD s 10/15/2019........ ITGINC 35.000 2,147 XXX
192479 10 3 |COHERENT ORD.....c.oiiiiiiiiiiiiciieciisi s 03/20/2019........ ITGINC 10.000 1,360 XXX
194014 10 6 |COLFAX ORD.......coovvviirrinriernrinnirenirennes 06/28/2019........ JP MORGAN SECURITIES INC.......cvoviriiriireireieiesriesieersiienienes 25.000 701 XXX
198287 20 3 |COLUMBIA PROPERTY REIT ORD 03/20/2019........ ITGINC..oovvrrerricrieis 30.000 653 XXX
205887 10 2 |CONAGRA BRANDS ORD 10/15/2019........ ITGINC..ooovvrrerereeieeieis 60.000 1,630 XXX
20605P 10 1 | CONCHO RESOURCES ORD 10/15/2019........ ITGINC 35.000 2,320 XXX
20825C 10 4 | CONOCOPHILLIPS ORD 10/15/2019........ ITGINC 40.000 2,242 XXX
212015 10 1 | CONTINENTAL RESOURCES ORD.......cccvuiiriiirieiiiieiiiitiesisisssssiesissssssessessssssssesssssssessons. | sosssnsesessnns 10/15/2019........ ITGINC...ovvrerreereeieis 15.000 424 XXX
21871D 10 3 |CORELOGIC ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 843 XXX
22002T 10 8 | CORPORATE OFFICE PROP REIT ORD, 03/20/2019........ (LT |\ (G 25.000 681 XXX
220521 10 4 |CORTEVAORD......cocomvuune 06/03/2019........ VARIOUS ..ot 162.665 4,632 XXX
222661 10 6 | COUPA SOFTWARE ORD.......ccuiiiiiieiiiiiisisiesissiessesssisesssssssssssessessssssesssssssssssesssssssssessessns | onssssesessnes 06/28/2019........ JP MORGAN SECURITIES INC....oouvrriiiiniieireieeriseiesssisessneenes 15.000 1,899 XXX
222795 50 2 |COUSINS PROPERTIES REIT ORD......ccocovuniierriininnes 06/28/2019........ JP MORGAN SECURITIES INC.....c.evorriiriereieeieerseesieereiienenes 35.000 1,266 XXX
22304C 10 0 |COVETRUS ORD.......ccccruvrrrrnee 02/07/2019........ ITGINC..cooevrrerreceris 11.000 473 XXX
225447 10 1 |CREE ORD.....ccoovvririirinrrinrrnerienes 06/28/2019........ JP MORGAN SECURITIES INC.......ccoerimrriirirrirrireiissieeriesieseseenns 25.000 1,404 XXX
23918K 10 8 |DAVITA ORD 10/15/2019 ITGINC 20.000 1,135 XXX
253393 10 2 | DICKS SPORTING ORD......c.ovvvrirrrrirrirererrnnirernneenns 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 762 XXX
254687 10 6 [WALT DISNEY ORD......oimiiiriiiicinnieieisiesissessssse s ssessseneenes 03/20/2019........ VARIOUS ..ot 103.439 11,373 XXX
25470M 10 9 |DISH NETWORK CL AORD.... 12/03/2019........ VARIOUS ..ot 4.529 147 XXX
256163 10 6 |DOCUSIGN ORD 06/28/2019........ JP MORGAN SECURITIES INC.......coovreriiririrrireiisiierieneeseseenns 35.000 1,740 XXX
25659T 10 7 |DOLBY LABORATORIES CL A ORD 03/20/2019. ITGINC 15.000 968 XXX
25746U 10 9 | DOMINION ENERGY ORD 01/02/2019........ ITGINC 16.725 999 XXX
257559 20 3 | DOMTAR ORD......covviimmriniiieirieiesiseseessssessesssseenssssesessenenes [ 03/20/2019........ ITGINC...vveeerereeies 15.000 740 XXX
260557 10 3 | DOW ORD...uirririeiisitisieei bbbt | doenieirenines 04/02/2019........ VARIOUS ..ot 156.665 7,278 XXX
26210C 10 4 |DROPBOX CL A ORD........cccstrimiirriirimnintiaesinssienssesessesesssssssesssesessenns 06/28/2019........ JP MORGAN SECURITIES INC.......ccovrvmrriirinirrireiisisinerieniseneseeens 50.000 1,252 XXX
26614N 10 2 |DUPONT DE NEMOURS ORD .| 06/03/2019. VARIOUS ..ottt 162.665 11,092 XXX
278768 10 6 |ECHOSTAR CLAORD.....c.coervrrirrnriiinns 09/11/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 485 XXX
28414H 10 3 | ELANCO ANIMAL HEALTH ORD 06/28/2019........ VARIOUS ...ttt 86.585 2,652 XXX
28618M 10 6 |ELEMENT SOLUTIONS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 552 XXX
29250N 10 5 |ENBRIDGE ORD................... ¢ 10/10/2019........ RBC CAPITAL MARKETS 150.000 5,357 XXX
29336T 10 0 [ENLINK MIDSTREAM COM UNT......ovumiriiriirriereiinnierieriseesesineiees 12/18/2019........ VARIOUS ..ottt 4,699.500 43,181 XXX
29362U 10 4 |ENTEGRIS ORD.......cocoviriiririiieirerisississiesssssessessssesesssssssssnsenes 06/28/2019........ JP MORGAN SECURITIES INC....ccouvvrriiririnieireieierissesssisissnsenns 30.000 1,120 XXX
293792 10 7 |ENTERPRISE PRODUCTS PARTNERS UNT, 09/20/2019........ Citigroup Global Markets InC. NY.........ccccoeuvrnrernrrinnns 1,000.000 29,167 XXX
294628 10 2 |EQUITY COMMONWEALTH REIT ORD 03/20/2019........ ITGINC..oooveeererreirriis 30.000 986 XXX
29786A 10 6 [ETSY ORD.....cioieiiiiieiiieieiee s 06/28/2019........ JP MORGAN SECURITIES INC.......evoriiiriircienieieseesieersisenienes 25.000 1,534 XXX
29977A 10 5 |[EVERCORE CLAORD.......... 03/20/2019........ ITGINC..ooeveerriceriis 5.000 462 XXX
30224P 20 0 |EXTENDED STAY AMERICA UNT... 03/20/2019........ ITGINC..ooovireereneeriis 45.000 815 XXX
30231G 10 2 | EXXON MOBIL ORD.......covviririiiieeiiirieeieeseisssisessesessienss s sssessesessseseenes 10/15/2019........ ITGINC..ooevererreceries 175.000 12,166 XXX
302491 30 3 [FMC ORD.....coivuiicriiiiiiie s 03/01/2019........ VARIOUS ..ottt 10.000 572 XXX
30303M 10 2 |FACEBOOKCL AORD........cccovurure 08/14/2019........ ITGINC 20.000 3,590 XXX
31428X 10 6 [FEDEX ORD....otiiiiriiiiiiieiiiceesi ittt | soenisinenines 10/15/2019........ ITGINC 20.000 3,001 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD 08/01/2019........ VARIOUS ..ottt 92.870 3,217 XXX
32051X 10 8 |FIRST HAWAIIAN ORD 03/20/2019. ITGINC 30.000 789 XXX
337738 10 8 |FISERV ORD.......ccoiiiiiiiicriiiini s 07/29/2019........ VARIOUS ...t 84.845 7,150 XXX
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33829M 10 1 |FIVE BELOW ORD.... 06/28/2019........ JP MORGAN SECURITIES INC 15.000 1,800 XXX
339041 10 5 |FLEETCOR TECHNOLOGIES ORD........coosruirrrirernernrnirnnerenns 06/28/2019........ JP MORGAN SECURITIES INC 5.000 1,404 XXX
339750 10 1 |FLOOR DECOR HOLDINGS CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.......evrriririereiieeirerersciesieereeseneenes 10.000 419 XXX
343498 10 1 |FLOWERS FOODS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 40.000 857 XXX
35137L 10 5 |FOXCLAORD. 12/16/2019........ ITGINC....vvrrerererieis 75.000 2,768 XXX
35137L 20 4 |FOXCLBORD.. 03/19/2019........ VARIOUS ..ottt 33.333 1,318 XXX
369604 10 3 | GENERAL ELECTRIC ORD.......coutiiiiniiiisiserisieiessssissssissssssessessssssessessssssssssssssasssessessssssenss. | onssssesessnes 10/15/2019........ VARIOUS ..ottt 1,945.000 22,968 XXX
375558 10 3 | GILEAD SCIENCES ORD 10/15/2019........ ITGINC..ooovveeerereeies 50.000 3,264 XXX
37940X 10 2 | GLOBAL PAYMENTS ORD 09/17/2019........ VARIOUS ..ot 28.354 2,713 XXX
400110 10 2 | GRUBHUB ORD.......ooiiiiiiiciiiieriiesississi e esssnenes 12/16/2019........ ITGINC...ovvrerreereeieis 20.000 906 XXX
405217 10 0 |HAIN CELESTIAL GROUP ORD... 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 552 XXX
413875 10 5 |L3HARRIS TECHNOLOGIES ORD.........cccouvuurieiiriienienirreseriniiens 06/29/2019........ VARIOUS ...ttt 11.700 653 XXX
422806 20 8 |HEICO CL AORD 03/20/2019........ ITGINC 20.000 1,617 XXX
43283X 10 5 |HILTON GRAND VACATIONS ORD.. 03/20/2019........ ITGINC 25.000 792 XXX
436106 10 8 |HOLLYFRONTIER ORD.......coviiiiiiiiiniiiierisieie s sssssessessssssssessesssssessens | sosssssesensnes 10/15/2019........ ITGINC 10.000 550 XXX
44107P 10 4 |HOST HOTELS & RESORTS REIT ORD........ 10/15/2019........ ITGINC 95.000 1,558 XXX
443573 10 0 |HUBSPOT ORD 06/28/2019........ JP MORGAN SECURITIES INC.......ccoerimrriirirrirrireiissieeriesieseseenns 10.000 1,705 XXX
448579 10 2 |HYATT HOTELS CL A ORD.. 03/20/2019. ITGINC 10.000 722 XXX
449253 10 3 06/28/2019........ ITGINC 25.000 873 XXX
44980X 10 9 10/15/2019........ ITGINC....vvirerereeis 5.000 657 XXX
451107 10 6 [IDACORP ORD......cooiiririiiiniiieieninsieisssiesesessisesiss e 06/28/2019........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 10.000 1,004 XXX
45168D 10 4 |IDEXX LABORATORIES ORD 10/15/2019........ ITGINC 5.000 1,410 XXX
45337C 10 2 |INCYTE ORD. 10/15/2019 ITGINC 15.000 1177 XXX
457985 20 8 |INTEGRA LIFESCIENCES HOLDINGS ORD......cceviiirriiiniriiseisnsisesssssssesesssssssssssessssssessessanes 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 838 XXX
46266C 10 5 |[IQVIA HOLDINGS ORD.......cosiiirieiiierinnierieriseiesiesseeseessesessssseesseseesenes 06/28/2019........ JP MORGAN SECURITIES INC.....covvrriririercieeirererseiesiereesenenenes 20.000 3,218 XXX
46590V 10 0 |JBG SMITH PROPERTIES ORD 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 821 XXX
466313 10 3 | JABIL ORD 03/20/2019........ ITGINC 30.000 817 XXX
478160 10 4 |JOHNSON & JOHNSON ORD... 12/16/2019 ITGINC 35.000 4,944 XXX
482387 10 9 |KAR AUCTION SERVICES ORD 06/28/2019........ ITGINC 25.000 532 XXX
488401 10 0 |KEMPER ORD.....cccoovvvvriererncirerinens 08/14/2019........ ITGINC..ovveeerereeies 15.000 1,125 XXX
49456B 10 1 |KINDER MORGAN CL P ORD 05/29/2019........ VARIOUS ..ot 1,600.000 31,587 XXX
499049 10 4 |KNIGHT SWIFT TRANSPRTATN CL A ORD 08/14/2019........ (LT |\ [N 25.000 825 XXX
500688 10 6 |KOSMOS ENERGY ORD 06/28/2019........ JP MORGAN SECURITIES INC....ccoocvrreiiririiicirrirereiseeeriesvesseneenes 75.000 470 XXX
500754 10 6 | KRAFT HEINZ ORD......c.oovuiiriiiiiniieiisieessssissssssse s ssesssssensssssssssenes 12/16/2019........ ITGINC..ooovvrrrreeeieeiis 95.000 3,021 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD 08/14/2019........ ITGINC 20.000 4,165 XXX
515098 10 1 |LANDSTAR SYSTEM ORD 03/20/2019........ ITGINC 5.000 537 XXX
524660 10 7 |LEGGETT & PLATT ORD ... | 08/14/2019........ ITGINC 20.000 754 XXX
524901 10 5 |LEGG MASON ORD .| 03/20/2019........ ITGINC 15.000 423 XXX
530307 10 7 |LIBERTY BROADBAND SRS A ORD 03/20/2019........ ITGINC..ooovireereneeriis 5.000 467 XXX
531229 40 9 |LIBRTY MEDIA LRTY SIRIUSXM SRS A ORD......cccoeumrierrriereiinrerererinceensnnnenes 08/14/2019........ ITGINC..ooevererreceries 15.000 591 XXX
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRS A ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 366 XXX
55272X 10 2 | MFA FINANCIAL REIT ORD.. 03/20/2019........ ITGINC...ovvierrecreieis 95.000 694 XXX
552848 10 3 |MGIC INVESTMENT ORD 06/28/2019........ JP MORGAN SECURITIES INC....ccoocvrreiiiriiicirieiereiseiesisieesenienes 75.000 985 XXX
55336V 10 0 [MPLX COMUNT ..ottt sssssenssssnnsns | soesssesessnes 09/24/12019........ VARIOUS ..ottt 975.000 29,403 XXX
553530 10 6 |MSC INDUSTRIAL CL A ORD 03/20/2019. ITGINC 5.000 410 XXX
55608B 10 5 | MACQUARIE INFRASTRUCTURE ORD......ccetuimimieimiirerieiisiresisssisssiesssssssessessssssessssssssessens | soessseenessnes 03/20/2019........ ITGINC 15.000 607 XXX
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55616P 10 4 | MACYS ORD .| 10/15/2019........ ITGINC 40.000 628 XXX
55825T 10 3 | MADISON SQUARE GARDEN CL A ORD........ccccovurirrmrmrererrnrnersnenenns 08/14/2019........ ITGINC 5.000 1,429 XXX
559080 10 6 | MAGELLAN MIDSTREAM PARTNERS UNT 09/20/2019........ RBC CAPITAL MARKETS 300.000 20,209 XXX
562750 10 9 | MANHATTAN ASSOCIATES ORD.......coviuieiiiiimirieiieiisiesissisisesssesssssssessessssssessssssssssssenssssssens | oesinsenessnnes 03/20/2019........ ITGINC..cooveireereceriis 10.000 558 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 07/01/2019........ ITGINC (5.000) ....(934) XXX
574795 10 0 [MASIMO ORD.....oouuiiuriiriiriceiesitiesisesessssiesee s 03/20/2019........ ITGINC 5.000 671 XXX
57636Q 10 4 |MASTERCARD CL AORD........ 03/20/2019........ ITGINC..ooovvrrerereeieeieis 15.000 3,458 XXX
57665R 10 6 |MATCH GROUP ORD......... 08/14/2019........ ITGINC 10.000 792 XXX
577081 10 2 [MATTEL ORD...ouiiiiiriiiesieri sttt iensns | sesisesensanes 10/15/2019........ ITGINC 45.000 515 XXX
58502B 10 6 | MEDNAX ORD 03/20/2019........ ITGINC...ovvrerreereeieis 15.000 463 XXX
594918 10 4 |MICROSOFT ORD 04/22/12019........ VARIOUS ..ottt 90.000 11,022 XXX
60770K 10 7 [MODERNA ORD.......ccotviiiirieiiinirierississesiessisssseseesesssssssens 10/15/2019........ (LT |\ (G 45.000 645 XXX
60871R 20 9 |MOLSON COORS BREWING ORD... 10/15/2019........ ITGINC 20.000 1,135 XXX
60937P 10 6 | MONGODB CL A ORD 12/16/2019........ ITGINC 5.000 655 XXX
61945C 10 3 [ MOSAIC ORD.....cooiuiiriieiiiiciesisiee ittt nssenes | evsernesnnine 10/15/2019........ ITGINC 50.000 1,011 XXX
62886E 10 8 [NCR ORD......coiiiriiiiiirinieiinsiese st sssseenssnees 03/20/2019........ ITGINC 25.000 704 XXX
63938C 10 8 | NAVIENT ORD.....oiriiiieriiieieiiesieesesiss ettt sssennns | seesssenesnens 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 50.000 605 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD... 12/16/2019 ITGINC 35.000 732 XXX
64110L 10 6 [NETFLIX ORD...oociuiiriiiriiieisesse sttt ensssssssnenss | soesssesensanes 10/15/2019........ ITGINC 10.000 2,841 XXX
64829B 10 0 [NEW RELIC ORD.....ccocovviiiiiriiiiniisiieeisieissienesisseessssssseneenes 10/15/2019........ ITGINC....vvirerereeis 10.000 615 XXX
650111 10 7 |NEW YORK TIMES CL AORD....... 06/28/2019........ JP MORGAN SECURITIES INC....ccoovrriiiiriiicireirererseiesisiessenienes 35.000 1,142 XXX
651639 10 6 | NEWMONT GOLDCORP ORD......otviuimmrirriieineisrisiinessiessesssesesssssssssssesssesessssssssessssessss | sverenesesnens 12/16/2019........ ITGINC...oovrvirrrriiriieniis 45.000 1,839 XXX
65336K 10 3 |NEXSTAR MEDIA GROUP CL AORD.. 06/28/2019. JP MORGAN SECURITIES INC 5.000 505 XXX
655044 10 5 |NOBLE ENERGY ORD.......c.cocovvrvrrrirnns 08/14/2019........ ITGINC..ooovvrererereriis 55.000 1,163 XXX
67018T 10 5 |NU SKIN ENTERPRISES CL A ORD.... 03/20/2019........ ITGINC 10.000 531 XXX
67020Y 10 0 [ NUANCE COMMUNICATIONS ORD 10/02/2019........ ITGINC 55.000 809 XXX
67066G 10 4 |NVIDIAORD......c.coooovrvnrrinrrnnes 10/15/2019........ (LT |\ [N 15.000 2,947 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD.......... 08/08/2019. VARIOUS ..ottt 112.861 5,571 XXX
682680 10 3 |ONEOK ORD.......cocovvrrivrirrirerririnines 07/01/2019........ RBC CAPITAL MARKETS 100.000 6,980 XXX
69007J 10 6 |OUTFRONT MEDIA ORD........ccccevvuee 03/20/2019........ ITGINC 25.000 565 XXX
693656 10 0 |PVH ORD......ccoomiiiiiiiiiiiciissicsisisiesisi s 10/15/2019........ ITGINC 10.000 877 XXX
69924R 10 8 | PARAMOUNT GROUP REIT ORD........ 03/20/2019........ ITGINC 40.000 570 XXX
70438V 10 6 [ PAYLOCITY HOLDING ORD......cocetuiririiirerinierisrieierissiessesiseesensenees 08/14/2019........ ITGINC 5.000 488 XXX
70975L 10 7 |PENUMBRA ORD........ccccrvrrmirvrrnrinns 03/20/2019........ ITGINC..ooovvrrrreeeieeiis 5.000 783 XXX
718172 10 9 | PHILIP MORRIS INTERNATIONAL ORD.......c.cooovrvrirernrinienas 10/15/2019........ VARIOUS ..ot 55.000 4,309 XXX
723484 10 1 |PINNACLE WEST ORD......ccocrvrmrrrirnrirnns 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 1,411 XXX
726503 10 5 | PLAINS ALL AMERICAN PIPELINE UNT... 12/19/2019........ WELLS FARGO SECURITIES 1,675.000 37,171 XXX
72651A 20 7 | PLAINS GP HOLDINGS CL AORD..... 12/18/2019........ WELLS FARGO SECURITIES 1,100.000 23912 XXX
72703H 10 1 | PLANET FITNESS CL A ORD.....vuiiiiiiriieiiniieierisisssss st essessssssesssssssssasssssssssssssessons | nesssssnssanen 08/14/2019........ ITGINC..ooovireereneeriis 15.000 1,032 XXX
74051N 10 2 |PREMIER CL A ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 391 XXX
74164M 10 8 |PRIMERICA ORD 06/28/2019........ JP MORGAN SECURITIES INC....couevrriiieiieineieeriseiesisssisssienes 5.000 600 XXX
742718 10 9 |PROCTER & GAMBLE ORD 08/14/2019........ ITGINC...ovvierrecreieis 35.000 4,052 XXX
74624M 10 2 |PURE STORAGE CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC....ccoocvrreiiiriiicirieiereiseiesisieesenienes 55.000 840 XXX
74915M 10 0 |QURATE RETAIL SRS A ORD 12/16/2019........ ITGINC 90.000 735 XXX
754907 10 3 |RAYONIER REIT ORD 03/20/2019. ITGINC 25.000 737 XXX
75606N 10 9 |REALPAGE ORD 06/28/2019........ JP MORGAN SECURITIES INC....ccoucvrriiiiriieieieeriseiesisiesssnsenes 15.000 883 XXX
758750 10 3 |REGAL BELOIT ORD......covvririercireiereriseiesieersesenerenes 03/20/2019........ ITGINC..ovveeerereeireis 5.000 415 XXX
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76131V 20 2 |RETAIL PROP OF AME CL A REIT ORD 03/20/2019........ ITGINC 45.000 541 XXX
77543R 10 2 |ROKU CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC....oouvvrrvriieinieieieieriseienssssissnsenns 15.000 1,359 XXX
783549 10 8 |RYDER SYSTEM ORD......cccoervvrrrrirarireee 03/20/2019........ ITGINC..ovvereerereeies 10.000 599 XXX
78667J 10 8 | SAGE THERAPEUTICS ORD.......coviirieriiiiiriiieiissisesiesissisesisssessesiesessssene 06/28/2019........ JP MORGAN SECURITIES INC....ccouvrreiririiicireirereiseiesisieesesienes 5.000 915 XXX
79466L 30 2 | SALESFORCE.COM ORD.......cccoomiiireiiniiririeiisriesiessesessessssenenenes 10/15/2019........ ITGINC 36.030 4,779 XXX
806407 10 2 |HENRY SCHEIN ORD.......c.coomiuirmirirriincirenineierinnireresinsens 02/07/2019........ ITGINC 27.000 1,717 XXX
806857 10 8 |SCHLUMBERGER ORD........... 12/16/2019........ ITGINC..ooovvrrerereeieeieis 90.000 3,552 XXX
810186 10 6 |SCOTTS MIRACLE GRO ORD 06/28/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 493 XXX
827048 10 9 | SILGAN HOLDINGS ORD 08/14/2019........ ITGINC....oevviieirisricriis 15.000 443 XXX
829226 10 9 | SINCLAIR BROADCAST GROUP CL A ORD.... 08/14/2019........ ITGINC...ovvrerreereeieis 10.000 432 XXX
82981J 10 9 | SITE CENTERS ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 30.000 385 XXX
83001A 10 2 |SIXFLAGS ENTERTAINMENT ORD.......c.coccovvvrrvirnrianns 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 772 XXX
830566 10 5 |SKECHERS USA CL AORD 03/20/2019........ ITGINC..oovvrerrereeies 25.000 813 XXX
83200N 10 3 | SMARTSHEET CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC....oouvrriiiiniieireieeriseiesssisessneenes 15.000 726 XXX
832696 40 5 |JM SMUCKER ORD.......ccoovuiiriiiieiiieirissieeiesesissiesississesesiesnenes 10/15/2019........ ITGINC...ovvirerereeis 15.000 1,612 XXX
84790A 10 5 | SPECTRUM BRANDS HOLDINGS ORD 10/01/2019........ VARIOUS ..ottt 5.525 334 XXX
84860W 30 0 |SPIRIT REALTY CAPITAL REIT ORD... 03/20/2019........ ITGINC 20.000 748 XXX
85208M 10 2 |SPROUTS FARMERS MARKET ORD... 03/20/2019. ITGINC 25.000 561 XXX
852234 10 3 | SQUARE CL A ORD.....cooviuiiriiiieriisissseiessssiessessssisssssss s ssesssssensessanes 10/15/2019........ ITGINC 20.000 1,283 XXX
87162W 10 0 | SYNNEX ORD 08/14/2019........ ITGINC....vvirerereeis 5.000 404 XXX
872307 10 3 | TCF FINANCIAL ORD 08/14/2019........ VARIOUS ..ot 37.784 1,495 XXX
876030 10 7 | TAPESTRY ORD.....cotiimiiiiiiiieiriiierie s sssesssesesseons 10/15/2019........ ITGINC...oovrvirrrriiriieniis 40.000 1,020 XXX
87612G 10 1 |TARGA RESOURCES ORD 07/01/2019. VARIOUS ..ottt 700.000 27,310 XXX
876664 10 3 | TAUBMAN CNTR REIT ORD.....ocueriririiriirineisieissssesesssseessessssesensssanes 03/20/2019........ ITGINC..ooovvrererereriis 10.000 512 XXX
87807B 10 7 | TC ENERGY ORD.......cccoevvrrunee. A 10/10/2019........ RBC CAPITAL MARKETS 100.000 5111 XXX
879433 82 9 | TELEPHONE AND DATA SYSTEMS ORD........ccccrvvrriunne 03/20/2019........ ITGINC..ooovverrreceris 20.000 641 XXX
88023U 10 1 |TEMPUR SEALY INTERNATIONAL ORD......... 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 605 XXX
88076W 10 3 | TERADATAORD... 12/16/2019 ITGINC 25.000 667 XXX
88224Q 10 7 | TEXAS CAPITAL BANCSHARES ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 627 XXX
883203 10 1 |TEXTRON ORD 10/15/2019........ ITGINC..ovveeerereeies 25.000 1,268 XXX
88339) 10 5 | TRADE DESK CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.......coovvvmriiiiiririnnicsiiseieniesisens 5.000 1,139 XXX
887389 10 4 | TIMKEN ORD.....c.ccovvririririiinnins 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 15.000 7 XXX
89469A 10 4 | TREEHOUSE FOODS ORD.......coeiuiiririiiiirininiieiseniesserissiesiesisseseninsnanes 03/20/2019........ ITGINC..ooevrrrerreceriis 10.000 610 XXX
90138F 10 2 [ TWILIO CLAORD.....ccovvvvrrrirerrirns 06/28/2019........ JP MORGAN SECURITIES INC....ccouvvrriiririnieireieierissesssisissnsenns 10.000 1,363 XXX
904311 20 6 |UNDER ARMOUR CL C ORD.... 08/14/2019........ ITGINC 40.000 679 XXX
91324P 10 2 |UNITEDHEALTH GRP ORD 08/14/2019........ ITGINC 15.000 3,660 XXX
91336L 10 7 |UNIVAR ORD.....ccovvrerirrrrirrirnrirenes 06/28/2019........ JP MORGAN SECURITIES INC.......evoriiiriircienieieseesieersisenienes 30.000 661 XXX
918204 100 8 | VF ORD....otiiiiciieiieiecessieenie et 05/23/2019........ VARIOUS ..ot 101.000 3,454 XXX
92047W 10 1 | VALVOLINE ORD.....vvriiririiriirerisieisesis st sss st st sssessssssssenssssssssansne | nessosssssonens 03/20/2019........ ITGINC..ooovireereneeriis 40.000 736 XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD.......ccccevurirerirrererirerrerererenes 10/15/2019........ ITGINC..ooevererreceries 30.000 1,816 XXX
92552V 10 0 [VIASAT ORD.......covvvvrrerrrrrnes 06/28/2019........ JP MORGAN SECURITIES INC....couevrriiieiieineieeriseiesisssisssienes 10.000 808 XXX
929740 10 8 |WABTEC ORD 10/15/2019........ VARIOUS ...t 24.238 1,887 XXX
948741 10 3 | WEINGARTEN RLTY REIT ORD 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 25.000 704 XXX
949746 10 1 |WELLS FARGO ORD 12/16/2019........ ITGINC..ooovververrierieis 130.000 7,077 XXX
95058W 10 0 | WENDYS ORD 04/22/2019. MERRILL LYNCH PIERCE FENNER & SMITH INC 40.000 747 XXX
95082P 10 5 |[WESCO INTLORD......ccccoevvrvrriren 03/20/2019........ ITGINC..ooovvrererrerriies 10.000 529 XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
958669 10 3 | WESTERN MIDSTREAM PARTNERS COM UNT.... 02/28/2019........ VARIOUS ..ottt 1,448.750 50,110 XXX
96145D 10 5 |WESTROCK ORD......ccovvvvrvrririrrniririninnns 10/15/2019........ ITGINC .o 30.000 1,089 XXX
968223 20 6 |JOHN WILEY SONS CL A ORD 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 5.000 232 XXX
980745 10 3 | WOODWARD ORD 06/28/2019........ JP MORGAN SECURITIES INC....ccouvrreiririiicireirereiseiesisieesesienes 10.000 1,132 XXX
98156Q 10 8 | WORLD WRESTLING ENTERTAINM CL A ORD 06/28/2019........ JP MORGAN SECURITIES INC.......cvoviriiriireireieiesriesieersiienienes 10.000 722 XXX
98310W 10 8 | WYNDHAM DESTINATIONS ORD.......covvuiririiiririireriesineeerisseenseseseeseninssaes 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 866 XXX
98389B 10 0 [XCEL ENERGY ORD......ccvuriiriiiiiireiieieiserssisessssss s ssesssssessessssesessssanes 06/28/2019........ JP MORGAN SECURITIES INC.......cooevimriiriniirisiissisiiesienesseens 55.000 3,272 XXX
98954M 10 1 |ZILLOW GROUP CL A ORD .| 04/22/2019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 10.000 348 XXX
G0250X 10 7 |AMCOR ORD 06/11/2019........ ITGINC..oovierrererreeiis 102.000 1,074 XXX
G0692U 10 9 [AXIS CAPITAL HOLDINGS ORD.........ccrvurriririrrririnnieieisenieresisnenes [ 03/20/2019........ ITGINC...ovvrerreereeieis 20.000 1,133 XXX
G1151C 10 1 [ACCENTURE CLAORD.......ccoconuvuee [ 04/22/12019........ MERRILL LYNCH PIERCE FENNER & SMITH INC 20.000 3,561 XXX
G4412G 10 1 |HERBALIFE NUTRITION ORD........ 10/15/2019........ (LT |\ (G 20.000 762 XXX
G4474Y 21 4 | JANUS HENDERSON GROUP ORD D 08/14/2019........ ITGINC..oovvrerrereeies 35.000 624 XXX
G46188 10 1 |HORIZON THERAPEUTICS PUBLIC ORD D 06/28/2019........ JP MORGAN SECURITIES INC....oouvrriiiiniieireieeriseiesssisessneenes 40.000 962 XXX
G54050 10 2 |LAZARD CLAORD... C 10/15/2019........ ITGINC 20.000 753 XXX
G5494) 10 3 |LINDE ORD D 12/16/2019........ ITGINC 15.000 3,153 XXX
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDINGS ORD.........ccosvveerrenee 10/15/2019........ ITGINC 30.000 1,490 XXX
G97822 10 3 |PERRIGO ORD 10/15/2019 ITGINC 20.000 1,078 XXX
L8681T 10 2 |SPOTIFY TECHNOLOGY ORD................ 10/15/2019........ VARIOUS ...ttt 25.000 3,517 XXX
P31076 10 5 | COPA HOLDINGS CL A ORD.......ccooiiiniiiiiniiniiinisiissisenissnsessnesenes 03/20/2019........ ITGINC....iviiiicriis 5.000 405 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) PUDICIY TrAABA...........ccoieiiiiiiiiieiie ittt ettt ettt sttt sttt sttt s ettt b et ntenes 800,675 XXX | 0
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV..... 11/14/2019 Not Available 892.236 31,106 XXX
570600 10 8 | MARKETAXESS HOLDINGS ORD 06/01/2019........ ITGINC...oovvirsiiersniesisnisnins 5.000 934 XXX
9499999. Total - Common Stocks - Mutual Funds 32,040 XXX 0
9799997. Total - Common Stocks - Part 3. 832,715 S 0
9799998. Total - Common Stocks - Summary Item from Part 5.........ccoovvirinriniisissrninninns 49,591 XXX
9799999. Total - Common Stocks.... 882,306 XXX ] 0
9899999. Total - Preferred and Common Stocks........ 882,306 XXX 0
9999999. Total - Bonds, Preferred and COMMON STOCKS............c.uiviureiiiiieieeiieiniieiieteti sttt etiee | eereseessateses b ee ettt 9,762,425 XXX s 13,871
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Annual Statement for the year 2019 of the WILSON MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36179T 4P 7 |G2MA5330 - RMBS.... | 1200112018, | PaYAOWN...oevovsvsvesvesssssessssesens | 75,302 | oo 75,302 | oo 77,043 | 76,970 | i | e (1,668) (1,668) 07/20/2048.
36213N  HJ 8 |GN 559233 - RMBS. - | 12/01/2019. | PaydOWN......ovovevevevvvvvvnvnvsnnnssnsnssssssesnsennnns | L 11,237 (213) (213) 04/15/2032.
912810 FD 5 |UNITED STATES TREASURY. .. | 01/24/2019. | BNP Paribas 28 877 k 127) (48) (1,176) 04/15/2028.
912810 FH 6 |UNITED STATES TREASURY.... o [ 0171072019, | BNP Parbas.....oocovessvessvvessvvesssnes | 39,396 | vvvreee30,733 | oo BOTTT | o 40,460 | ......... (1,397) (25) (1,422) 04/15/2029.
912810 FQ 6 |UNITED STATES TREASURY.... .. 1 01/10/2019. | BNP Pariba: 22 106 22,689 | oovvvvenns (911) (10) (922) 04/15/2032.
912810 PS 1 |UNITED STATES TREASURY.... .. 101/11/2019. | BARCLAYS CAPITAL INC.........ccccoonrnen. 42,004 | ......... (2,173) (19) (2,191) 01/15/2027.
912810 PV 4 |UNITED STATES TREASURY .. 1 01/10/2019. | Citigroup (SSB) 40,082 | ....... (1,645) (1) (1,656) 01/15/2028.
912810 PZ 5 |UNITED STATES TREASURY.... .| 01/10/2019. | BNP Paribas } 36427 35042 | (4,386) | oo 7 (4,388) 01/15/2029.
912810 QF 8 |UNITED STATES TREASURY.... .. | 01/10/2019. | BARCLAYS CAPITALINC....ovvvvcvvmsen | 16,571 | v 14,025 | oo 12,896 | oo, 14,896 | ........ (2,055) 0 (2,055) 02/15/2040.
912810 QP 6 |UNITED STATES TREASURY.... .. 1 01/08/2019. | BNP Paribas 27,602 28,608 | ....... (1,082) | oo (5) (1,047) 02/15/2041.
912810 QV 3 |UNITED STATES TREASURY.... .. 101/10/2019. | BARCLAYS CAPITAL INC.... ) (3,344) 02/15/2042.
912810 RA 8 |UNITED STATES TREASURY.... .1 01/11/2019. | BARCLAYS CAPITAL INC.... ) (5,971) 02/15/2043.
912810 RF 7 |UNITED STATES TREASURY. ..101/10/2019. | BNP Paribas | ) (2,250) 02/15/2044.
912810 RL 4 |UNITED STATES TREASURY.... .. 101/08/2019. [ NOMURA SECURITIES INTL INC.... 48816 ) (2,938) 02/15/2045.
912810 RR 1 |UNITED STATES TREASURY.... .. 1 01/08/2019. | Bank of America ) (1,457) 02/15/2046.
912810 RW 0 |UNITED STATES TREASURY.... .. 1 01/08/2019. | BNP Paribas ) (368) 02/15/2047.
912810 SB 5 |UNITED STATES TREASURY.... .. 1 01/08/2019. | BNP Pariba: . ) (249) 02/15/2048.
912828 2L 3 |UNITED STATES TREASURY ..101/08/2019. | BARCLAYS CAPITALINC.........ccccoon. . ) (1,865) 07/15/2027.
912828 3R 9 |UNITED STATES TREASURY.... ..101/10/2019. | GOLDMAN ) (1,027) 01/15/2028.
912828 B2 5 |UNITED STATES TREASURY.... .. 1 01/24/2019. | RBC CAPITAL MARKETS.... ; ) (4,623) 01/15/2024.
912828 H4 5 |UNITED STATES TREASURY.... ..101/11/2019. | JP MORGAN SECURITIES LLC... 82 445 ) (1,171) 01/15/2025.
912828 LA 6 |UNITED STATES TREASURY.... .. | 07/15/2019. | Maturity @ 100.00. | L ) ) (4,546) 07/15/2019.
912828 N7 1 |UNITED STATES TREASURY.... ..101/11/2019. | BARCLAYS CAPITALINC......cocovvvrerrrinee . 73.206 ) (2,890) 01/15/2026.
912828 NM 8 |UNITED STATES TREASURY .. | 03/05/2019. | Citigroup (SSB) ) (2,191) 07/15/2020.
912828 S5 0 |UNITED STATES TREASURY.... ..101/10/2019. | BNP Paribas ) (2,650) 07/15/2026.
912828 SA 9 |UNITED STATES TREASURY.... .. | 03/05/2019. | BNP Paribas . ) (2,173) 01/15/2022.
912828 V4 9 |UNITED STATES TREASURY.... ..101/10/2019. | BARCLAYS CAPITAL INC........cccccverurnen. . 70,037 ) (2,574) 01/15/2027.
912828 VM 9 |UNITED STATES TREASURY.... .. | 03/05/2019. | BNP Paribas 85,713 ) (5,298) 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY .1 01/11/2019. | JP MORGAN SECURITIES LLC... 82,343 ) (5,197) 07/15/2024.
0599999. Total - Bonds - U.S. GOVEMMENL.....co.coiiimicisiimnicisssinssssssmnsssssiinsins s | 1,385,624 | ....... 1,384,920 ) e 1,947) | 0 [ (L)) — 0 XXX
Bonds - U.S. Political Subdivisions of States
014393 WL 2 |ALDINE TEXINDPT SCH DIST.......ovvvverarriiarreens .. 1 03/07/2019. | RAYMOND JAMES & ASSOCIATES....... . 59,214 50,000 | e 59,026 57,335 | ....... (176) (176) 02/15/2028.
521841 MY 9 |LEANDER TEX INDPT SCH DIST... .. 108/15/2019. | Call @ 100.00............crmemvvveverevviisnnns | L 170.000 | 170000 | 189,404 | oo, 171,505 | voovoeereeeeeeeeeens | e (1,505) (1,505) 08/15/2025.
521841 NN 2 |LEANDER TEXINDPT SCH DIS .| 08/15/2019. 000 | oo, 33,424 30,266 |....... (266) (266) 08/15/2025.
2499999. Total - Bonds - U.S. Political Subdivisions of States 250,000 | .......... 281,854 | ............ 259,106 | .ovvveereeenn. [Vl (1,947) 0 (1,947) 0 XXX
Bonds - U.S. Special Revenue and Special Assessment
072024 VP 4 |BAY AREA TOLL AUTH CALIF TOLL BRDG REV |..|01/25/2019. | JANNEY MONTGOMERY SCOTTINC.... | | 76486 | .......75.000 | v 79846 | oo 79260 | .o (35) (35) 04/01/2042.
3128M4  4Q 3 |FH G03231 - RMBS.......ovieiieieierieieeresieissnennns .. [09/01/2019. | VARIOUS..........ccoovvvvvmmmemriivssnnnsissssnnens | b 12789 | 12054 | 42807 | 13,002 | (213) (213) 08/01/2037.
3128M9 6X 5 |FH G07786 - RMBS .. | 08/01/2019. | VARIOUS.........ooovvnnnvvvvvennssssnsennrnciisna | ol B7870 | o 55478 | o B8AT2 | oo 58502 | oo (632) (632) 08/01/2044.
3128MJ X8 8 |FH G08702 - RMBS - 108/01/2019. | VARIOUS......oovvvsvennsvvnnsssveessscin | L 4,058,022 | ... 1,042,461 | ... 1,062,675 | o 1,060,013 [ .evevevereverers | o (1,991) (1,991) 04/01/2046.
3128MM P6 4 |FH G18444 - RMBS .1 08/01/2019. | VARIOUS 33,973 |....... (149) (149) 09/01/2027.
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3128MM  UW 1 |FH G18596 - RMBS .| 08/01/2019. | VARIOUS 956,863 | .......... 958,724 | .......... 956,854 ...956,703 |....... 160 160 04/01/2031.
3128P8 FX 4 |FH(C91982 - RMBS [ 0810172019, | VARIOUS......ooccomsvcnsccnssvcssns | 40,671 | 140,226 | ......... 140,796 140,755 | ....... (85) (85) . 03/01/2038.
3128PT 6H 3 |FHJ14472-RMBS. .. | 08/01/2019. | VARIOUS (19) (19) 70,954 02/01/2026.
3131X6  JS 0 |FHZK2973 - RMBS .. | 12/01/2019. | Paydown 3 3 4,771 02/01/2026.
3131XJ DM 1 |FHZL2808 - RMBS.........ccoooovimvivemriiceiiiniienenens .| 12/01/2019. | Paydown (151) 5,316 03/01/2042.
3131XQ TK 2 |FHZL8654 - RMBS .. [ 12/01/2019. | Paydown (247) 3,576 11/01/2044.
3131Y0 2A 9 |FHZM6169 - RMBS .. [ 12/01/2019. | Paydown (798) 04/01/2048.
31329K X3 3 |FH ZA2498 - RMBS. .. [ 12/01/2019. | Paydown (27) 03/01/2038.
3132A1 XW 9 |FHZS1593 - RMBS. .. | 12/01/2019. | Paydown (10) 08/01/2037.
3132A4 NN 4 |FHZS3997 - RMBS .. [ 12/01/2019. | Paydown (189) 08/01/2044.
3132A5 E8 4 |FHZS4659 - RMBS .. [ 12/01/2019. | Paydown (1,452) 04/01/2046.
3132A9 MU 8 |FHZS8471-RMBS. .. [ 12/01/2019. | Paydown (64) 09/01/2027.
3132A9 R3 3 |FH ZS8606 - RMBS. .. [ 12/01/2019. | Paydown 228 04/01/2031.
3132GR  ZL 8 |FH Q06747 - RMBS .1 08/01/2019. | VARIOUS (217) 03/01/2042.
3132MA° CR 0 [FH Q29380 - RMBS..........cccooemmmrimmeriinnniiinirennns | o0 08/01/2019. | VARIOUS (645) 11/01/2044.
3132XY AM 9 |FH Q55411 - RMBS .. 1 09/01/2019. | VARIOUS (2,751) 04/01/2048.
3136AE PS 0 [FNR 1363D PD - CMO/RMBS .. [ 12/01/2019. | Paydown 408 05/25/2043.
3136AE  ZQ 3 |FNR 1356B P - CMO/RMBS .. [ 12/01/2019. | Paydown 258 06/25/2043.
31371IN XK 6 |FN 257282 - RMBS .. [ 12/01/2019. | Paydown 40 07/01/2028.
3137A5 SG 0 |FHR 3786F HE - CMO/RMBS .. [ 12/01/2019. | Paydown (263) 03/15/2038.
3137B9 BZ 7 |FHMS KFO3A-CMBS .. [ 12/25/2019. | Paydown 0 01/25/2021.
3138AB NC 9 [FNAH9386 - RMBS.........cccoccommvvimriiirriiiniiinenes .| 12/01/2019. | Paydown (1,148) 04/01/2041.
3138EN HG 7 |FNAL5630- RMBS .. [ 12/01/2019. | Paydown (571) 08/01/2044.
3138X3  BX 9 |FNAU3653 - RMBS........cccovvvimririiieriiriniiiniins . [ 12/01/2019. | Paydown (461) 09/01/2043.
3138XW AM 0 |FN AW6311 - RMBS .. [ 12/01/2019. | Paydown (336) 06/01/2044.
3138XX  H7 4 |FNAWT7453 - RMBS.........ccooovvvriniincinninniienns . [ 12/01/2019. | Paydown (737) 09/01/2044.
3138Y6 MY 7 |FN AX4874 - RMBS .. [ 12/01/2019. | Paydown (321) 12/01/2044.
3140FP  C9 8 |FN BE3695- RMBS .. [ 12/01/2019. | Paydown (757) 06/01/2047.
3140FP DG 1 |FN BE3702- RMBS .| 12/01/2019. | Paydown 119,256 | o 119,256 | oo 125,032 (5,599) 06/01/2047.
3140JQ TE 3 |FNBN7748 - RMBS o [ 1200172018, | PRYAOWN..ooooveovsssvessssssssnsssesss | 4130 4201 | (161) 09/01/2049.
31400A NN 6 |FN CA3096 - RMBS.... .| 12/01/2019. | Paydown 225,425 225,425 236,327 | oo | oo | (10,900 | o | e (RTR:TOR )| — 02/01/2049.
3140X4 H2 5 |FNFM1148-RMBS .| 1210172019, | PaYdOWN.....c.ocovvvvvvvrvveveenrsssssnsnvsveniisssss [ OB ABA | DB ABA | o 26461 | o (677) 12/01/2048.
3140X4 M4 5 |FNFM1278 - RMBS - [ 1210172019, | PaydOWN......ccooovvvvvvvvvevevnssssnsnsennvecisssss [ 7006 | 7096 | oo 7261 i L (165) 7,096 07/01/2034.
31410L UV 2 |FN 890796 - RMBS .. [ 12/01/2019. | Paydown 22896 |....... 1<) ) R B 22,376 12/01/2045.
31418R P70 [FNAD4045 - RMBS.........ccooooommrriiriricnireceirecenes .| 12/01/2019. | Paydown 3,697 |..... (171) 3,526 04/01/2040.
447168 KL 8 |HUNTSVILLE ALAWTR SYS REV.. .| 02/14/2019. | PERSHING DIV OF DLJ SEC LNDING.... 51809 | ... (35) 11/01/2032.
59333P R7 5 |MIAMI-DADE CNTY FLA AVIATION REV............. .| 02/14/2019. | UBS FINANCIAL SERVICES INC....cooooeee | L 164687 | 450,000 | oo 160,143 | oo 157,151 | ....... (124) 10/01/2038.
76218R  KG 2 |RHODE ISLAND CLEAN WTR FIN AGY REV....... .1 07/29/2019. | Call @ 100.00.........cocerrverrrrirririrs | I 59,914 | ... 6 6 10/01/2025.
795576 FV 4 |SALT LAKE CITY UTAH ARPT REV... .. | 01/25/2019. | PERSHING DIV OF DLJ SEC LNDING.... 55,679 50,000 ..58,679 57,656 |...... (62) (62) 07/01/2036.
880558 HN 4 | TENNESSEE ST SCH BD AUTH | 03/07/2019. | JANNEY MONTGOMERY SCOTTINC.... | .| ... 176,454 | ......... 150,000 | ......... 175,521 | cvvce 173,187 |..... (594) (594) 11/01/2029.
91412F  7X 9 | THE REGENTS OF THE UNIVERSITY OF . 105/15/2019. | Call @ 100.00........covvvrvrerrireriricirerins

CALIFOR 350.000 | .o 350,000 | coo..... 354,652 350,265 | ....... (265) (2515 O O 350,000 | covvvrurreeerenes | ceerrernnenneens | eeerereeeeiinnns 0. 10,973 | 05/15/2031.
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928120 K5 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - | .. | 12/01/2019. | Paydown
A B e A P 17,700 | oo 17,700 | oo 17,700 | oo 17,700 | oo | oo {0 T [P 17,700 [ oo [, (O P 0 | 485 | 04/25/2042.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS............ wovovoiivverssivreesseresseresssnessnessssnessssseessnns | 4,481,188 | ....... 4,398,080 | ....... 4,520,728 | .....oooo 3,965,327 | voovvvvcsscsinnd 0| s (RXKL:)) — (o [ XKL) | F— [ 4,472,734 | 0 | 8,453 | oo 8,453 | ... 93,674 | XXX
Bonds - Industrial and Miscellaneous
126650 DC 1 [CVSHEALTH CORP... .. | 08/12/2019. | CORPORATE ACTION........coccoumvvrarrrirnne 69,974 | ... 8 8 03/09/2021.
13976M AC 8 |AFIN 181 A3-ABS.. .. [ 12/20/2019. | Paydown 36,585 |...... 4 4 01/20/2022.
29366A AA 2 |ELL1A1-ABS.. .. [ 12/01/2019. | Paydown 54,847 2 2 09/01/2023.
36252R  AJ 8 |GSMS 14GC18 A3 - CMBS. .| 04/01/2019. | Paydown cevvnreeneessssserii | eeereereei TB0T0 | e TA0T0 | oo 75,727 | o 75,662 | oo | o (1,592) (1,592) 01/11/2047.
369604 BH 5 |GENERAL ELECTRIC CO... we | | 07/17/2019. | WELLS FARGO SECURITIES LLC.......... 55,625 |....... (74) (74) 03/11/2044.
50076Q AZ 9 |KRAFT FOODS GROUP INC........cccoovmvvriirrris .. 109/20/2019. | CORPORATE ACTION........coccoovvvrarrrirnae ) 99,089 |....... 186 186 06/06/2022.
585055 AW 6 |MEDTRONIC INC C03/01/2019. | Adjustment...........ccooeeeeeeveveveeeisesssnecnnr | 271,630 | v, 250,000 | .......... 255,745 255,193 | ...... (26) (26) 03/15/2042.
774341 AB 7 |ROCKWELL COLLINS INC .. | 07/15/2019. | Maturity @ 100.00..........covvveeeemmmmrvivmne | 50,000 | ..coooenees 50,000 | ...ccooonees 57,667 50,596 |....... (596) (596) 07/15/2019.
82481L 7 | SHIRE ACQUISITIONS INVESTMENTS IRELAND | C| 09/23/2019. | Maturity @ 100.00...........c.ccovvveerererirrrirs
b e 50,000 | ...ccoo.o.u 50,000 | ....co..... 49,960 | ...coovorns 49,990 |....... 10 10 09/23/2019.
82652K AA 2 |SRFC171A-ABS - | 12120/2019. | Paydown L1217 ..12,217 ..12,216 12,216 |....... 1 1 03/20/2034.
82653E AA 5 |SRFC 191A-ABS .. [ 12/20/2019. | Paydown ....34,593 ...34,593 1 1 01/22/2036.
887317 AQ 8 |TIME WARNER INC.... .. | 06/01/2019. | Adjustment 106 106 06/15/2022.
887317 AW 5 |TIME WARNER INC.... .. | 06/01/2019. | Adjustment 60 60 07/15/2025.
92343V BR 4 |VERIZON COMMUNICATIONS INC... .| 02/28/2019. | VARIOUS 3 3 09/15/2023.
92343V CH 5 |VERIZON COMMUNICATIONS INC .. | 05/06/2019. | VARIOUS 215 215 02/21/2020.
92348R  AB 4 [VZOT 173 A1B- ABS ... || 12/20/2019. | Paydown 0 04/20/2022.
927804 FH 2 |VIRGINIA ELECTRIC AND POWER CO............... .1 06/30/2019. | Maturity @ 100.00...........cccoovemmmveeriinns .(1,034) (1,034) 06/30/2019.
92826C AE 2 |VISAINC... .1 03/19/2019. | US BANCORP INVESTMENTS INC........ 237,884 225,000 2 2 T ..y i< 1) [N [N 13,153 12/14/2035.
3899999. Total - Bonds - Industrial and MiSCEIIaNEOUS..............ccc.vvviiririiriiiniiiins v 1,513,689 | ......1,470,417 . (2,724) 0 (2,724) 0 5,923 XXX
8399997. T0tal - BONGS - PaIt 4. sssesss | svrssissss s | 7,639,714 | ....... 7,503,418 | ......7,666,916 | ..........7,096,117 | ......(67,572) | ........ [RLX0E70) [— 0 [ (106,629) | ..ocovvvvrees 0 7,563,928 ..o | e 75,769 XXX
8399998. Total - Bonds - Summary Item from Part 5.. 296 144 0 XXX
8399999. Total - Bonds T ] [ 7,640,010 | ....... 7,503,562 | .......7,666,916 | .........7,096,117 | ......(67,572) | ........(39,057) | .cc0occecee0 [ (106,629 ... 7,563,928 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
003654 10 0 |ABIOMED ORD... . [10/15/2019. | ITGINC.....ooooveneviinscvsseseviiiisnns | 10.000 | o, 1,777 XXX 519 3,769 XXX
011659 10 9 |ALASKA AIR GROUP ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
018581 10 8 |ALLIANCE DATA SYSTEMS ORD.. ..110/15/2019. [ ITG INC 7.000 863 XXX 572 1,623 XXX
020002 10 1 |ALLSTATE ORD ... | .| 04/01/2019. | Adjustment XXX 0 XXX
02209S 10 3 |ALTRIA GROUP ORD......cccrurmrvrriereiiniierniiniinn ..110/15/2019. [ ITG INC 70.000 3033 XXX 947 4,404 XXX
025537 10 1 |AMERICAN ELECTRIC POWER ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
03073E 10 5 |AMERISOURCEBERGEN ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
031162 10 0 |AMGEN ORD......covvriiririiicirerieiserssieisnsesensns . | 04/01/2019. | Adjustment XXX 0 XXX
032511 10 7 |ANADARKO PETROLEUM ORD .. 1 08/08/2019. | VARIOUS..........coovmvveemmmmririmsnnnsiismnniins | 112.000 | oo 8,157 XXX 1,377 6,287 XXX
032654 10 5 |ANALOG DEVICES ORD ... | .. | 04/01/2019. | Adjustment XXX 0 XXX
03678L 10 3 |ANTERO RESOURCES MIDSTREAM UNT.......... o | O3M412018. | VARIOUS ..ot | 1,350.000 | oo 32,211 XXX | 82,925 | e 28,877 | e 14,088 | e | i | s 14,048 | oo | e 42,925 XXX
036768 10 2 |ANTERO MIDSTREAM ORD.. .. | 04/04/2019. | FRACTIONAL SHARES.........cccooovurvvi 0.010 XXX 0 0 XXX
037411 10 5 |APACHE ORD wer| - | 10115/2019. | ITG INC 45.000 996 XXX 907 2,088 XXX
03748R 75 4 |APARTMENT INVST MGT CL AREIT ORD.......... .. | 02/21/2019. | Not Available 0.546 27 XXX (0) 24 XXX




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

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

€via

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

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
037833 10 0 |APPLE ORD .. | 06/28/2019. | JP MORGAN SECURITIESINC.....occoeennn| 25.000 | oo 4,948 XXX 1,466 5,409 N (461)| . (461) XXX
038222 10 5 |APPLIED MATERIAL ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
039483 10 2 |ARCHER DANIELS MIDLAND ORD... .. | 04/01/2019. | Adjustment. XXX 0 XXX
039653 10 0 |ARCOSA ORD .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. 10.000 376 XXX 38 315 XXX
04685W 10 3 |ATHENAHEALTH ORD .. | 02/11/2019. | Not Available N I 10.000 | coveovrveenne 1,350 XXX (101) 1,218 XXX
054937 10 7 |BBANDTORD .. [ 12/09/2019. | Adjustment. XXX 0 XXX
0556EL 10 9 |BP MIDSTREAM PARTNERS UNT .. | 06/29/2019. | MORGAN STANLEY CO.....ooevvvvvvmmmvrena | 100.000 | oo 1,420 XXX 246 1,800 XXX
09062X 10 3 |BIOGEN ORD .. [ 10/15/2019. | VARIOUS 25.000 5.709 XXX 916 8,439 XXX
097023 10 5 |BOEING ORD o] | 1011512019, [ITG INC.cooovvvvrnsvesssisisiens | 5000 | 1,855 XXX 225 1,837 XXX
099724 10 6 |BORGWARNER ORD........cccooommmimmmmiirimiiiniiis .. | 08/14/2019. [ ITG INC 20.000 628 XXX (87) .608 XXX
110448 10 7 |BRITISH AMERICAN TOBACCO ADR REP ORD. | C| 04/01/2019. | Adjustment XXX 0 XXX
11135F 10 1 |BROADCOM ORD .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. 10.000 2879 XXX (207) 2336 XXX
115637 20 9 [BROWN FORMAN CL B ORD........cccooourmrrrirmnnenns .. | 08/14/2019. [ ITG INC 5.000 274 XXX 2 236 XXX
118230 10 1 |BUCKEYE PARTNERS UNT.....oooociccerrscrrrrrees [ 09/16/2019. | VARIOUS......occcccvrserrrcrermsssernsssnmessns | 1.800.000 | oo 72718 XXX 29,604 | oo | oo 81,786 XXX
125523 10 0 |CIGNA ORD wor [ [ 10812019 TG INC.ovvsssessssessssesssses | 30.000 | ..ovvceve 4,806 XXX 602 6,299 XXX
126650 10 0 [CVSHEALTH ORD .. | 04/22/2019. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. 55,000 2,880 XXX 811 4415 XXX

127190 30 4 |[CACI INTERNATIONAL CL AORD........cccocveoecn .. [ 12/16/2019. [ ITG INC 5.000 1,213 XXX 0 1,032 XXX
14040H 10 5 |CAPITAL ONE FINANCIAL ORD........ccocccovvvrrns .| 03/20/2019. | ITG INC 40,000 | 3349 XXX 734 3,757 XXX
143658 30 0 |CARNIVAL ORD .. [ 10/15/2019. [ ITG INC 70.000 2,974 XXX 694 4,145 XXX
151020 10 4 [CELGENE ORD.....ccccosmvrirrriieriinrriineeiieseiieeens .| 1112172019, [ VARIOUS.......oooonmrrmrvvreceisssnsneeeeviiien | 143.000 | o 15,217 XXX (471) 8,694 XXX
15135B 10 1 |CENTENE ORD .. [ 10/15/2019. [ ITG INC 60.000 2711 XXX 1,510 4,259 XXX
16119P 10 8 | CHARTER COMMUNICATIONS CL A ORD. .| 1211612019, [ ITG INC...cooeeeeevsssseseeeeen | 15.000 | il 7,086 XXX (1,495) 2,780 XXX
163851 10 8 |CHEMOURS ORD... .. [ 10/15/2019. [ ITG INC 30.000 443 XXX 224 1,071 XXX
166764 10 0 [CHEVRON ORD ... | .. | 04/01/2019. | Adjustment XXX 0 XXX
172967 42 4 |CITIGROUP ORD........cccooomrrvimmmnmiiinsnnniiinnniiinns | 1211612019, [ITG INC....ooovissseniniiiisssissnsens | 100.000 | vovvvooo 7,732 XXX (1,173) 4,034 XXX
191216 10 0 |COCA-COLA ORD.........oooooooeeeeerererereeoreseresesonenene .| 04/01/2019. | Adjustment XXX 0 XXX
192446 10 2 |COGNIZANT TECHNOLOGY SOLUTN CL A ORD|.. | 06/28/2019. | J> MORGAN SECURITIES INC............... 35.000 2219 XXX 279 2,501 XXX
192479 10 3 |COHERENT ORD .. 1 06/28/2019. | JP MORGAN SECURITIES INC.............. 5.000 682 XXX 0 680 XXX
200525 10 3 |COMMERCE BANCSHARES ORD .. | 12/02/2019. | Not Available . 0.050 3 XXX 6) 3 XXX
20605P 10 1 |CONCHO RESOURCES ORD........cccoommmrrirmnriras .. | 08/14/2019. [ ITG INC 30.000 2059 XXX 1,511 4595 XXX
20825C 10 4 |CONOCOPHILLIPS ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
209115 10 4 | CONSOLIDATED EDISON ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
21036P 10 8 |CONSTELLATION BRANDS CL A ORD.. .. [10/16/2019. | VARIOUS.........cooovvvvivmsrrvrisnncrviissnccniens | 90000 | oo 3,940 XXX 1,102 4318 XXX
22052L 10 4 |CORTEVA ORD .. | .- | 08/01/2019. | Adjustment 17 XXX 0 26 XXX
222070 20 3 |COTYCLAORD C| 05/02/2019. | Not Available. 256 XXX 108 253 XXX
23355L 10 6 |DXC TECHNOLOGY ORD...... -+ [ 1071512019, [ITG INC.....oovvvvvvvernssssnnnrnvecnnsssssssssenn | 45000 | oo 1,301 XXX 429 2,821 XXX
24703L 20 2 |DELL TECHNOLOGIES CL C ORD. ..| .- 101/29/2019. | Not Available 37 XXX 7 41 XXX
247361 70 2 |Delta Air Lines, Inc .. [ 04/01/2019. | ITGINC....oooovervvvrennrivnscrissnncsiiisnen | 75000 | oo 3,766 XXX (14) 3,729 XXX
25179M 10 3 |DEVON ENERGY ORD........cooovvmmrriinrriecerierenens .. | 08/14/2019. | VARIOUS 1,202 XXX 610 1,737 XXX
254687 10 6 |WALT DISNEY ORD .| 06/28/2019. | JP MORGAN SECURITIES INC... 7,090 XXX 0 5,659 XXX
254709 10 8 |DISCOVER FINANCIAL SERVICES ORD... .| 06/28/2019. | JP MORGAN SECURITIES INC... 2.716 XXX 31 2,095 XXX
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25470M 10 9 |DISHNETWORK CL A ORD.......ccccoommrvrerarriirannnes .. 1 09/11/2019. | CORPORATE ACTION.......ccocvurvvererrrirnne 0.529 19 XXX 5 18 XXX
25746U 10 9 |DOMINION ENERGY ORD.........cccoovvmmmriinrriinnes .. | 01/02/2019. | Not Available 0.725 54 XXX 1 53 XXX
260557 10 3 |DOW ORD o [ 10812019, | TG INCvovovenssesssessises | 64.665 | ...ovcc.oo. 3,056 XXX 0 3,771 XXX
26078) 10 0 |DOWDUPONT ORD woor | .. | 04/02/2019. | VARIOUS 487.99 23,387 XXX [ ) S B 23,387 XXX
26483E 10 0 |DUN & BRADSTREET ORD........cccoomurvirnrriinnnens .. | 02/08/2019. | Not Available 10,000 1,450 XXX (4) 1,423 XXX
26614N 10 2 [DUPONT DE NEMOURS ORD... .. | 08/01/2019. | Not Available 0.665 49 XXX 0 62 XXX
26875P 10 1 |EOG RESOURCES ORD ... |.. [ 10/15/2019.|ITG INC 55.000 3,807 XXX 2160 6,956 XXX
268858 10 0 |EQM MIDSTREAM PARTNERS UNT.................... .1 03/01/2019. | RBC CAPITAL MARKETS........cccooovmmvri 250,000 9,648 XXX 7,830 | oo | oo, 18,643 XXX
277432 10 0 |EASTMAN CHEMICAL ORD.....c.ccocrvvrirrerrnrieiranns ..| 04/01/2019. | MERRILL LYNCH PIERCE FENNER &

SMITH INC. XXX 0 XXX

28414H 10 3 |ELANCO ANIMAL HEALTH ORD .. | 03/18/2019. | Not Available 0.585 18 XXX 0 15 XXX
29336U 10 7 |ENLINK MIDSTREAM PARTNERS COM UNT...... | | 01/25/2019. | MERGER...coc.ccovsvvcsivssviscssvssnn | 2,450.000 | ..ooooce 30,119 XXX | 37,844 | 26,975 | 110,869 | o | s | s 10,869 | oooevrreerce | o 37,844 XXX
29472R 10 8 |EQUITY LIFESTYLE PROP REIT ORD................. .. | 10/16/2019. | VARIOUS XXX 78 XXX
30231G 10 2 |EXXON MOBIL ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
302491 30 3 |FMC ORD .. | 03/01/2019. | VARIOUS 10.000 660 XXX (80) 660 XXX
311900 10 4 |FASTENAL ORD .. | 05/23/2019. | Adjustment. XXX 520 XXX
31428X 10 6 |FEDEX ORD....cccommerrveeercrrrirircneeissnerecessecnnenes .. | 06/28/2019. | JP MORGAN SECURITIES INC.......ccoo. | 20.000 | oo 3,284 XXX 1,203 4,429 XXX
31620M 10 6 |FIDELITY NATIONAL INFORMATN SVCS ORD... | .. | 08/01/2019. | Adjustment 0.870 114 XXX 0 89 XXX
32008D 10 6 [FIRSTDATACLAORD.....ccootvrmmrrirrrrircriieninns .. | 07/29/2019. | VARIOUS 115.000 2,592 XXX 647 2,592 XXX
337738 10 8 |FISERVORD | 0712872019, | VARIOUS v | 89.845 | .o 7,654 XXX (1,025) 5,502 XXX
337932 10 7 |FIRSTENERGY ORD.......cooovvimmrririrrinnriienrienns .. | 04/01/2019. | Adjustment. XXX 0 XXX
345370 86 0 |FORD MOTOR ORD.......cccoomimmriirrirneirernnieirenes .. | 04/01/2019. | Adjustment XXX 0 XXX
35137L 20 4 |FOXCLBORD .| 04/01/2019. | VARIOUS 0.333 1 XXX 0 13 XXX
35671D 85 7 |FREEPORT MCMORAN ORD <. | .. | 04/01/2019. | Adjustment. XXX 0 XXX
366505 10 5 | GARRETT MOTION ORD........ccooovvmmrrirrrinnnenns C| 06/28/2019. | JP MORGAN SECURITIES INC............... 23.000 353 XXX (49) 235 XXX
369604 10 3 | GENERAL ELECTRIC ORD v | 0412212018 | VARIOUS....cosvsvesvvnvsssssonssssns | 1,825.000 | oo 24,120 XXX | 28164 | e ABTAT | 10,290 | e | e | e 10,200 [ oo | o 24,164 XXX
371559 10 5 | GENESEE & WYOMING CL A ORD woer | -+ [ 12/30/2019. | CORPORATE ACTION.......vvvvvivnnrriienn | 15.000 | o 1,680 XXX 128 1,239 XXX
375558 10 3 | GILEAD SCIENCES ORD.........cccoovommrreireririrannnens .. | 04/01/2019. | Adjustment. XXX 0 XXX
37940X 10 2 |GLOBAL PAYMENTS ORD.......ccccooovmmmiimnriinninnns .. 1 09/17/2019. | CORPORATE ACTION........coccoovvvvirniirnne 0.354 XXX 0 40 XXX
400110 10 2 |GRUBHUBORD... .. [ 10/15/2019. [ ITG INC ....20.000 XXX 820 2,357 XXX
40434L 10 5 |HPORD .| 1015/2019. | ITG INC 210.000 XXX 800 5,097 XXX
406216 10 1 |HALLIBURTON ORD... .. [ 10/15/2019. [ ITG INC 125.000 XXX 1,769 5,092 XXX
412822 10 8 |HARLEY DAVIDSON ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
427866 10 8 |HERSHEY FOODS ORD. .. | 04/01/2019. | Adjustment XXX 0 XXX
458140 10 0 |INTEL ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
459200 10 1 |INTERNATIONAL BUSINESS MACHINES ORD... |.. | 04/01/2019. | Adjustment XXX 0 XXX
460146 10 3 |INTERNATIONAL PAPER ORD.. .. | 04/01/2019. | Adjustment XXX 0 XXX
46625H 10 0 |JPMORGAN CHASE ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
478160 10 4 |JOHNSON & JOHNSON ORD ... | .. | 04/01/2019. | Adjustment XXX 0 XXX
48238T 10 9 |KARAUCTION SERVICES ORD.........ccocovvemmrrirnas .. 1 06/28/2019. [ UNKNOWN.......oovvoreeeneeneeeeiieseiienn | 25.000 | oo, 1,405 XXX 212 1,405 XXX
482480 10 0 |KLA TENCOR ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
493267 10 8 |KEYCORP ORD.......ccooommmimimriiinrienerieneiienenenns .. | 04/01/2019. | Adjustment. XXX 0 XXX
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494368 10 3 |KIMBERLY CLARK ORD........cccoooommrriieriiiererianens .. | 08/14/2019. [ ITG INC 25.000 3331 XXX 1,958 ..(890) (890) 1,958 .1,373 XXX
500754 10 6 |KRAFTHEINZ ORD........ccoooommmviimmriinnriinniinnnens .. [ 10/15/2019. [ ITG INC 80.000 2193 XXX 1,090 4,533 XXX
501044 10 1 |KROGER ORD.... .. | 04/01/2019. | Adjustment. XXX 0 XXX
502413 10 7 |L3 TECHNOLOGIES ORD........cccccommvrmrrirariirirns .| 06/29/2019. | VARIOUS 9.000 653 XXX (909) 653 XXX
502431 10 9 |L3HARRIS TECHNOLOGIES ORD...........ccccovvvruee .. | 07/01/2019. | Not Available . 0.700 136 XXX 8 102 XXX
531229 87 0 |LIBERTY MEDIA FORMULA ONE SRSAORD.... |.. | 06/28/2019. | J> MORGAN SECURITIES INC............... 5.000 179 XXX 0 183 XXX
532457 10 8 |ELILILLY ORD.... .. | 04/01/2019. | VARIOUS 7.000 793 XXX (17) 793 XXX
55336V 10 0 |MPLX COM UNT. .. | 03/01/2019. | UBS SECURITIES LLC.... N 300.000 | ool 9,895 XXX 843 9,933 XXX
56585A 10 2 |MARATHON PETROLEUM OROD.... .. | 04/01/2019. | Adjustment XXX 0 XXX
57060D 10 8 |MARKETAXESS HOLDINGS ORD.. .. | 06/01/2019. | Adjustment XXX (122) XXX
571748 10 2 |MARSH & MCLENNAN ORD ..109/01/2019. [ ITG INC 25.000 2,406 XXX (829) 1,165 XXX
571903 20 2 |MARRIOTT INTERNATIONAL CL A ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
58933 10 5 |MERCK & CO ORD .. | .. 04/01/2019. | Adjustment XXX 0 XXX
59156R 10 8 [METLIFE ORD..ooccccomrvverrncrmsevesssncnsssssssnienens .| 06/28/2019. | JP MORGAN SECURITIES INC....ooccco| 75.000 | 3.725 XXX 251 3330 XXX
594918 10 4 |MICROSOFT ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
595017 10 4 |MICROCHIP TECHNOLOGY ORD. .. | 04/01/2019. | Adjustment. XXX 0 XXX
60871R 20 9 |MOLSON COORS BREWING NONVTG CL B . | 04/01/2019. | Adjustment
ORD XXX 0 XXX
617446 44 8 |MORGAN STANLEY ORD .| 06/28/2019. | JP MORGAN SECURITIES INC............. 55.000 2410 XXX (830) 1,351 XXX
640268 10 8 |NEKTAR THERAPEUTICS ORD. .. [ 10/15/2019. [ ITG INC 30.000 517 XXX 544 1,530 XXX
651290 10 8 |NEWFIELD EXPLORATION ORD... .. | 04/01/2019. | VARIOUS 10.000 238 XXX 91 238 XXX
651639 10 6 |NEWMONT GOLDCORP ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
65339F 10 1 |NEXTERA ENERGY ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
665859 10 4 |NORTHERN TRUST ORD .. 1 03/20/2019. [ ITG INC 10.000 938 XXX 183 1,019 XXX
67020Y 10 0 |NUANCE COMMUNICATIONS OR ...| .. [ 10/02/2019. | VARIOUS 55.000 936 XXX 208 936 XXX
67066G 10 4 |NVIDIA ORD......oooiieriiiiriniieinnieieisseiesesisins ..| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 20.000 3,285 XXX 2,244 4,914 XXX
674599 10 5 |OCCIDENTAL PETROLEUM ORD........cccoccourvvennee .. [ 10/15/2019. | VARIOUS .130.861 7,328 XXX 1,740 9,773 XXX
69331C 10 8 [PG&E ORD.........ccooovimmmiiimriiinniinriisseisseinenes ..[01/15/2019. | ITG INC 107.000 698 XXX 2,479 5,020 XXX
693475 10 5 |PNC FINANCIAL SERVICES GROUP ORD.......... .. | 05/06/2019. | MERRILL LYNCH PIERCE FENNER &
SMITHING. 45.000 | oo 6040 | XXX (1,007) 4164 XXX
693718 10 8 |PACCAR ORD......ccocoomrrirrinmriieneeieneeiecenienenens . | 04/01/2019. | Adjustment XXX 0 XXX
701094 10 4 |PARKER HANNIFIN ORD .. | 04/01/2019. [ ITG INC 5.000 852 XXX (427 319 XXX
713448 10 8 |PEPSICO ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
717081 10 3 |PFIZER ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
718546 10 4 |PHILLIPS 66 ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
744320 10 2 |PRUDENTIAL FINANCIAL ORD........cccocormrrrirnnnes .. | 04/01/2019. | Adjustment. XXX 0 XXX
747525 10 3 |QUALCOMM ORD .| 04/01/2019. | ITG INC 35.000 2011 XXX 344 2,336 XXX
74915M 10 0 |QURATE RETAIL SRS A ORD .. [ 10/15/2019. [ ITG INC 85.000 822 XXX 108 1,767 XXX
75281A 10 9 |RANGE RESOURCES ORD... .. [ 10/15/2019. [ ITG INC 40.000 141 XXX . 310 693 XXX
756577 10 2 |RED HAT ORD - 07/09/2019. | Not Available.............ccccwwwssccvvenssiiennns | 32.000 | oo 6,080 XXX | 3,060 | oo 5620 | ......... [P2:]0) ) — (2,560) 3,060 XXX
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770323 10 3 |ROBERT HALF ORD.......ccooouemrrirrrieriieceiceees .. | 04/01/2019. | Adjustment. XXX 0 XXX
78454L 10 0 |SMENERGY ORD .. | 06/28/2019. | JP MORGAN SECURITIES INC 20.000 250 XXX 293 602 XXX
79466L 30 2 |SALESFORCE.COM ORD.. .. | 08/01/2019. | CORPORATE ACTION. 0.030 5 XXX 0 4 XXX
80589M 10 2 |SCANA ORD .. 101/02/2019. | VARIOUS 25.000 999 XXX (196) 999 . XXX
806407 10 2 |HENRY SCHEIN ORD.... .. 1 02/07/2019. | VARIOUS 27.000 2,190 XXX 70 2,190 | oo | e | e (V1 T XXX
806857 10 8 |SCHLUMBERGER ORD. .. [ 10/15/2019. [ ITG INC 4271 XXX 3,227 7917 . XXX
808513 10 5 |CHARLES SCHWAB ORD.. .. [ 10/15/2019. [ ITG INC 3,181 XXX 646 3,968 ...(787) XXX
81663A 10 5 |SEMGROUP CLAORD.. .| 09/16/2019. | Citigroup Global Markets Inc. NY........... | 2,400.000 | ............ 40,184 XXX 25,753 | ooooveeeeeeeeennnes | s (3723 18,641) XXX
81721M 10 9 |SENIOR HOUSING REIT ORD... .| 06/28/2019. | JP MORGAN SECURITIES INC 45.000 372 XXX 239 766 ..(394) XXX
82481R 10 6 |SHIRE ADS REP 3 ORD 01/08/2019. | VARIOUS 1.000 187 XXX (102) XXX
83088M 10 2 | SKYWORKS SOLUTIONS ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
842587 10 7 |SOUTHERN ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
84790A 10 5 |SPECTRUM BRANDS HOLDINGS ORD. .. [ 10/01/2019. | Adjustment. 0.525 26 XXX 0 XXX
855244 10 9 |STARBUCKS ORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
867914 10 3 |SUNTRUST BANKS ORD .. [ 12/06/2019. | VARIOUS.........cooovvvvemsmrvrirsmnnsiiisneniens | 94.000 | oo 4,915 XXX 174 XXX
872307 10 3 |TCF FINANCIAL ORD .. | 08/01/2019. | CORPORATE ACTION.......ocoommrvvrrrriirnne 0.783 34 XXX 0 XXX
87236Y 10 8 |TD AMERITRADE HOLDING ORD.......cccocccovvuvnane .. [10/15/2019. | ITG INC 55.000 2.008 XXX 102 XXX
872540 10 9 | TIX ORD....oooriiiiriiriiereiereieseiieceiecesiesenin 1211612019, [ ITG INC....ccvviriseniissnssissnssins | 105.000 | covvovvernne 6,382 XXX (2,489) XXX
87336U 10 5 |TABLEAU SOFTWARE CLAORD........ccccovmmmiinnns .. | 08/01/2019. | VARIOUS 10.000 964 XXX (236) XXX
87612E 10 6 |TARGET ORD . | 04/01/2019. | Adjustment XXX 0 XXX
87612G 10 1 | TARGA RESOURCES ORD « | | 04101/2019. | BARCLAYS CAPITAL LE.....occcrcrrrrrrine 400,000 16,221 XXX 3,452 XXX
881569 10 7 | TESARO ORD....ccovtvrmreriiecrinrrienienisseseniesiens C| 01/22/2019. | Not Available. 10.000 750 XXX 7 XXX
88579Y 10 1 |3MORD .. | 04/01/2019. | Adjustment. XXX 0 XXX
891906 10 9 | TOTAL SYSTEM SERVICES ORD.. .| 09/27/2019. | VARIOUS 35.000 2713 XXX (133) XXX
89832Q 10 9 |BBANDTORD... .. | 12/09/2019. | CORPORATE ACTION. 0.730 39 XXX 0 XXX
90130A 10 1 |TWENTY FIRST CENTURY FOX CLA ORD........ ..103/19/2019. | VARIOUS XXX (3,414) XXX
90130A 20 0 |TWENTY FIRST CENTURY FOX CL B ORD........ .| 03/19/2019. | VARIOUS . XXX (495) XXX
90385D 10 7 |ULTIMATE SOFTWARE GROUP ORD................. .. | 05/03/2019. | Not Available.........cccooeervrvvvveeriiissmnrern | 5.000 | o 1,658 XXX 203 XXX
907818 10 8 | UNION PACIFIC ORD .. | 04/01/2019. | Adjustment XXX 0 XXX
911312 10 6 |UNITED PARCEL SERVICE CLB ORD...... .. | 04/01/2019. | Adjustment. XXX 0 XXX
913903 10 0 |UNIVERSAL HEALTH SERVICES CL B ORD....... .. | 04/01/2019. | Adjustment. XXX 0 XXX
918204 10 8 |VF ORD...ooovvivvnrincsscsncssssesssissssse <[ 06/01/2019. | VARIOUS.....oovovvvsvvnsssssssssssssssnns | 111.000 | vovvvrve 4,520 XXX (3,836) XXX
91913Y 10 0 |VALERO ENERGY ORD........ccocovvemmmrrimmrrierriirannns .. | 04/01/2019. | Adjustment. XXX 0 XXX
92240G 10 1 |VECTREN ORD .. [ 02/01/2019. | Not Available................ccoowvrvevmsmemriiismnrn | 15.000 | o, 1,080 XXX 0] XXX
92343V 10 4 |VERIZON COMMUNICATIONS ORD.. .. | 04/01/2019. | Adjustment. XXX 0 XXX
92345Y 10 6 |VERISK ANALYTICS ORD .| 04/01/2019. | ITG INC 5.000 647 XXX . (127) 419 . XXX
92553P 20 1 |VIACOMCLBORD.... .. | 12/04/2019. | VARIOUS 72.000 2138 XXX | e, 2,138 1,850 288 | oo, 288 2138 | oo | e | e, (V1 IO 58 XXX
92556H 20 6 [CBSCLBORD .. [ 12/05/2019. | CORPORATE ACTION.......ccooomurreerrriirnae 0.930 4 XXX 0 50 XXX
92826C 83 9 [VISACLAORD .. | 04/01/2019. | Adjustment XXX 0 XXX
929740 10 8 [WABTEC ORD......ooooeiccvomrreccsnnrssncssessssssnensnns .| 03/12/2019. | Not Available 0.238 18 XXX 0 27 XXX
931142 10 3 |WALMART ORD......oommrriimriirriineiineiseeniienees .. | 04/01/2019. | Adjustment XXX 0 XXX
931427 10 8 |WALGREEN BOOTS ALLIANCE ORD.................. + [10/15/2019. | ITG INC....ooovvinissniissnssiissssens | 65.000 | oo 3,553 XXX | s 4,701 4,441 259 | oo, 259 4,701 XXX




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

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

L'yl

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 | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
949746 10 1 |WELLS FARGO ORD........ccostrumrrrrrrerircereesnnins .| 04/01/2019. | ITG INC 100.000 5123 XXX 5,244 4,608 636 L3 S N B (121] .. (121) XXX
958102 10 5 |WESTERN DIGITAL ORD......cccoevumirierinrirrenirnens .. | 04/01/2019. | Adjustment XXX 0 XXX
958254 10 4 | WESTERN GAS PARTNERS UNT.......oocccoiccre | 0212812019 | VARIOUS.....oovsvorsvvnssesssssnsssssssns | 950.000 | ......... 50,110 XXX | 50,110 [ 40,119 X T X TN I ORI/ E— XXX
958669 10 3 |WESTERN MIDSTREAM PARTNERS COM UNT. |... | 09/23/2019. | VARIOUS.....ooccoocommvviivvmmissiivnnsssiienns | 999.000 | ..oooove 27,314 XXX 27,702 I D B LT T 7/ N B L1,876 | oo, XXX
966387 40 9 |WHITING PETROLEUM ORD........cocoovrreerinrrinns .| 06/28/2019. | JP MORGAN SECURITIES INC............... 15.000 280 XXX 302 643 XXX
981558 10 9 |WORLDPAY CL A ORD.. - 08/01/2019. [ UNKNOWN.......covvvvvevnvnennivecnssssssseennne [ 100.000 | vovvvooon 4,317 XXX (4,426) 3217 XXX
983134 10 7 |WYNNRESORTS ORD... <. | . | 04/01/2019. | Adjustment. XXX 0 XXX
98978V 10 3 |ZOETIS CLA ORD....ccovvvrerrrrirennns .. | 04/01/2019. | Adjustment XXX 0 XXX
G0084W 10 1 |ADIENT ORD... .. | D| 04/01/2019. | Adjustment XXX 0 XXX
G0408V 10 2 |AON CL AORD ... | C| 04/01/2019. | Adjustment XXX 0 XXX
G2709G 10 7 |DELPHI TECHNOLOGIES ORD .| D|04/01/2019. | Adjustment. XXX 0 XXX
N6596X 10 9 |NXP SEMICONDUCTORS ORD. ... | C| 06/28/2019. | JP MORGAN SECURITIES INC... 70.000 | . 6.833 XXX 342 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... XXX ...136,869 XXX
Common Stocks - Mutual Funds
04314H 66 7 |ARTISAN:INTL VAL ADV. .. | 11/14/2019. | VARIOUS XXX 0 XXX
04314H 85 7 |ARTISAN:NTL VAL INST... v | - | 11/14/2019. | VARIOUS XXX 0 XXX
464287 65 5 |ISHARES:RUSS 2000 ETF......cccovvrvmrerreriirirniiins .| 06/28/2019. | MERRILL LYNCH PIERCE FENNER &

SMITHING. 85.000 | ..o 13216 | XXX 11,382 927 | 1927 XXX

9499999. Total - Common Stocks - Mutual Funds s et XXX L A1382 | 1,027 0 0 1,927 XXX
9799997. Total - Common Stocks - Part 4 XXX {891,535 | v 535,985 | ... LR N ([ 0 [ 138,796 XXX
9799998 Total - Common Stocks - Summary ltem from Part 5. - . XXX 89591 i 0 XXX
9799999. Total - COMMON SHOCKS.......oveeeeeies e XXX .535,985 | ..... 138,796 0 | [\ 138,796 XXX
9899999. Total - Preferred and Common Stocks XXX | e 741,126 | s 535,985 | ..... RRENA T — (L] [— 0 | 138,796 XXX
9999999, Total - Bonds, Preferred and Common Stocks XXX | 8,408,042 | ........... 7,632,102 | ........ 71,225 | ........ (39,057) 0 32,168 XXX
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Annual Statement for the year 2019 of the WILSON 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 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
110122 15 7 |BRISTOL MYERS SQRTS Wl......cvvuvnnee .| 11/20/2019 | VARIOUS 1112212019 [ ITG INC....ovvereins 143 | o | e 296 | .........
25470M 11 7 |DISH NETWORK SUBS RTS......ccccsumuunes .. | 11/18/2019 | VARIOUS 12/03/2019 | VARIOUS......ovviiirirrinnisnnsssrinssesseesssnins | cosessrissssseeenes I RO FRTRTRONN [
3899999. Total - Bonds - Industrial and Miscellaneous 144 0 0 0 0
8399998. Total - Bonds 144 0 0 0 0
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00847X 10 4 |AGIOS PHARMACEUTICALS ORD......... .. | 03/20/2019 | ITG INC 10/15/2019 [ ITG INC.....oooovvvrrerireririeri 15.000 975 | o 508 | oo 975
081437 10 5 |BEMIS ORD......oecoiremirrerirerercersninseiinns C| 03/20/2019|ITG INC 06/11/2019 | Unknown, 20.000 | .ovreirrne 1,074 1,074 1,074
MERRILL LYNCH PIERCE FENNER &
12653C 10 8 |CNXRESOURCES ORD.........ccocooerernecn .. | 04/22/2019 | SMITH INC. 06/28/2019 | JP MORGAN SECURITIES INC 45.000 461
260557 10 3 |DOW ORD .. | 04/02/2019 | CITIGROUP GLOBAL MARKETS INC..... 10/15/2019 | VARIOUS...
26078) 10 0 |DUPONT DE NEMOURS ORD................ .. | 04/02/2019 | VARIOUS 06/03/2019 | Unknown,
MERRILL LYNCH PIERCE FENNER &
278768 10 6 |ECHOSTAR CL AORD.....cccoermrriirrirnine .. | 04/22/2019 | SMITH INC. 09/11/2019 | Unknown 15.000 599 | s 599 | i 599
292505 10 4 |ENCANAORD.... 04/01/2019 | VARIOUS 05/01/2019 [ AQJUSEMENL........vvrverrcirerierrreeieriens 26.719 238 | e 194 | 238
35137L 10 5 |FOXCLAORD... . | 03/19/2019 | VARIOUS 10/15/2019 [ ITG INC......ivricniinicsissicciiens | v 71.000 | coovrerrinnne 2,864 2,251 2,864
MERRILL LYNCH PIERCE FENNER &
369604 10 3 |GENERAL ELECTRIC ORD.......ccoevuurrunnce .. | 02/14/2019 | VARIOUS 04/22/2019[SMITHINC. | 196.000 | oooouernrenns 3,030 1,813 3,030
MERRILL LYNCH PIERCE FENNER &
384637 10 4 | GRAHAM HOLDINGS CL B ORD .. | 03/20/2019 | ITG INC 06/28/2019 | SMITH INC. .5.000 , 3,450 3,314
50050N 10 3 |KONTOOR BRANDS ORD .. | 05/23/2019 | VARIOUS 06/28/2019 | JP MORGAN SECURITIES INC 14.429 216 | e 407 | oo 216
53814L 10 8 |LIVENT ORD .. | 03/01/2019 | VARIOUS 03/20/2019 [ VARIOUS.........oovvvierirerereernriserierienenee | coeriinerienes 9.353 88
58471A 10 5 |MEDIDATA SOLUTIONS ORD .. | 06/28/2019 | JP MORGAN SECURITIES INC............... 10/28/2019 | CORPORATE ACTION.... 10.000 | o905 | 923 | 905
690768 40 3 | OWENS ILLINOIS ORD......ccovvvvrrrirerenns ..| 03/20/2019 [ ITG INC 10/15/2019 [ ITG INC.....ovvvrerericnine .30.000 | o894 | 285 | 594
MERRILL LYNCH PIERCE FENNER &
74733V 10 0 |QEP RESOURCES ORD.........cccovuvrirrnns .. | 04/22/2019 | SMITH INC. 06/28/2019 | JP MORGAN SECURITIES INC .50.000 403 | o 362 | s 403 {11 EOPOTORORORUUR VURPRORRURTOTOR IOOPOTRORPON (41) (41)
MERRILL LYNCH PIERCE FENNER &
75605Y 10 6 |REALOGY HOLDINGS ORD..........ccoon..... .. | 04/22/2019 | SMITH INC. 06/28/2019 | J> MORGAN SECURITIES INC .25.000 313 | e 181 | s 313 (VI PPN IRVTRRPIIRRN IO (GK7A) p— (L7 I 2 |
MERRILL LYNCH PIERCE FENNER &
872275 10 2 | TCF FINANCIAL ORD.......ccosvverrrrerrrnes . | 04/22/2019 | SMITH INC. 08/01/2019 | Unknown, .35.000 F(<7 I ¥ 72 762 (VI VOOV VPURTORPOUREN FURPTOORPPURORORS IO (V1N IO L5 J0
TAKEDA PHARMACEUTICAL ADR REP
874060 20 5 |1ORD C| 01/08/2019 | VARIOUS 03/20/2019 [ VARIOUS.......covirmerirrereersrinerierierennee | eoverinnenienes 5.032 | oo 96 | o 108 96 (VI PO VRORRPORTORES ISP 13 [ v L0 [T DS
88076W 10 3 | TERADATA ORD......ccocommrimrirrerneinciinnns .. | 03/20/2019 | ITG INC 10/15/2019 [ ITG INC....oovvrereieeiseseiiseieenieniene | erveesneeinns 25.000 | coooreriirnn 137 | i 747 1,137 (VI OO IRVPTRORPIURRN IO (I10) ) — (RI10) ) IO ISR
MERRILL LYNCH PIERCE FENNER &
880779 10 3 |TEREXORD .. | 04/22/2019 | SMITH INC. 06/28/2019 | J> MORGAN SECURITIES INC .10.000 0 (25) (25)
896047 50 3 | TRIBUNE MEDIA CLAORD... we |- | 03/20/2019 [ ITG INC. 09/19/2019 | CORPORATE ACTION.... .15.000 0 | e | e | e 9 | s 9
90130A 10 1 |TWENTY-FIRST CENTURY FOX, INC.... | .. | 03/19/2019 | VARIOUS 04/01/2019 [ UNKNOWN. .....coourvrnerrrineinerieneineesensseins | serveeinns 156.942 (VI VORI PRI IR (16) (16)
90130A 20 0 |TWENTY-FIRST CENTURY FOX, INC.... | .. | 03/19/2019 | VARIOUS 04/01/2019 | Unknown, .73.682 (VI VORI IPRRRRRTOPEN ISP (11) (11
MERRILL LYNCH PIERCE FENNER &
91325V 10 8 |UNITI GROUP ORD .. | 04/22/2019 | SMITH INC. 06/28/2019 | JP MORGAN SECURITIES INC .35.000 0
92532W 10 3 |VERSUM MATERIALS ORD... .| 03/20/2019 | ITG INC 10/07/2019 | Not Available .20.000 0
MERRILL LYNCH PIERCE FENNER &
928390 20 6 |VISTEON ORD....coovvrurrirrrineireiirerirens .. | 04/22/2019 | SMITH INC. 06/28/2019 | JP MORGAN SECURITIES INC......cocovvvee | worrireriinns 5.000 | coveerireiiens 403 | oo 293 | i 403 (VI PO IRVPTRTORPIURRN IO (110) | vevvveve (U[0)) U IR
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Annual Statement for the year 2019 of the WILSON 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 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
929740 10 8 |WABTEC ORD.......ccccovvvmrirrrrrrinciiniin 02/14/2019 | VARIOUS 03/12/2019 [ Not AValabIe. ...........ovverrerrireirriiseienins [ e 0.516 | ooveeeirerineenns 60 | ........ 39 60 (VI IO (22) (22)
MERRILL LYNCH PIERCE FENNER &
949090 10 4 |WELBILT ORD......cocomrrrerirrererireineriens 04/22/2019 | SMITH INC. 06/28/2019 | JP MORGAN SECURITIES INC .25.000 426 | .o A18 | 426 (VI VORI IVPRRRTOREN (NN 9 9)
MERRILL LYNCH PIERCE FENNER &
GO0084W 10 1 |ADIENT ORD....ccovrvrrrrrerireerrrinerierenenes D| 04/22/2019 | SMITH INC. 06/28/2019 | JP MORGAN SECURITIES INC .15.000 388 | e 364 | s 388 (VI I (24) (24)
G0551A 10 3 |ARRIS INTERNATIONAL ORD................ .. | 03/20/2019 | ITG INC 04/04/2019 | Not Available .30.000 950 | coeerererireenne 953 | i 950 (V1 VOIS IOVRTRRORTOURRN IO 2 | s Y28 IR IV
MERRILL LYNCH PIERCE FENNER &
G6359F 10 3 |NABORS INDUSTRIES ORD.........cocreunu C| 04/22/2019 | SMITH INC. 06/28/2019 | JP MORGAN SECURITIES INC 75.000 [ 297 | s 218 | i 297 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.... 46,246 49,591 0 0 0 0
9799998. Total - COMMON SHOCKS. ....veverreseesrissers e eisssns st nes 46,246 49,591 0 0 0 0
9899999. Total - Preferred and COMMON SEOCKS.............ccciiiiiuiieiiiiiiis eevitetetetcte ettt ettt eteteteeeeteteseeetesesaetetesetaee et s sesesesessesessesesesesessesesseaetesesesseeesssaetes s eesesansnaesesesaesesansnsesesnaesesanaseesssanae 46,246 49,591 0 0 0 0
9999999, Total - Bonds, Preferred @and COMMON SIOCKS...........c..iiiiiiis ottt 46,542 49,591 0 0 0 0




Annual Statement for the year 2019 of the W"—SON MUTUAL INSURANCE COMPANY

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

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



Annual Statement for the year 2019 of the W"—SON MUTUAL INSURANCE 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 $.....206,665 Book/Adjusted Carrying Value $.....206,665
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 W"—SON MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

General Interrogatories:

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

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

NONE
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Annual Statement for the year 2019 of the WILSON MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Qostburg State Bank Qostburg, WI 188,627 | XXX
BNY Mellon Pittsburgh, PA o (145) | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 188,482 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 188,482 | XXX
0599999. Total Cash XXX XXX 0 0 188,482 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (204,166) | 4. April (721,461) | 7. July. 518,953 | 10. October. (98,549)
2. February. 51,729 | 5. May. (110,342) | 8. August 9,257 | 11. November. (135,364)
3. March (198,770) | 6. June (353,588) | 9. September. 207,196 | 12. December. 188,482
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Annual Statement for the year 2019 of the WILSON MUTUAL INSURANCE 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
All Other Money Market Mutual Funds
316175 10 8 |FIDELITY IMM:GOVT | 12/31/2019....... 1.490

..... 2,526,291

8699999. Total - All Other Money Market Mutual Funds

2,526,291

8899999. Total - Cash Equivalents

2,526,291




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

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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 and Casualty. 815,233 839,259
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.. Property and Casualty. 544,764 536,734
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX e 1,359,997 1,375,993 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0
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